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Abstract: By themodern time series analysismethod, under the linear minimum variance fusion criterion w eighted
by scalars, amultisensor fast information fusion steady-state Kaiman filter ispresented, w here the gain is computed
via the autoregressive moving average (ARMA ) innovation model A nd L yapunov equations are presented for
computing the filtering error variance and covariancematrices anong senrs, w hich can be 0lved by iteration The
exponential convergence of the iterative solution isproved Compared with the Riccati equation-based information
fusion Kaman filter w eighted by matrices, it can obviously reduce the computational burden, and is suitable for real
time applications, It can be goplied to design information fusion self-tuning Kaman filter for system swith unknow n
noise statistics A smulation exanple for a target tracking systen show s its effectiveness
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