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Mode set design for interacting multiple model algorithm
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Abstract : Focusing on the design of the model set for the interacting multiple model (IMM) algorithm, a model set
design method is proposed. On the bass that the cumulative distribution function of the true modeis given, the mode
space is partitioned into equally probable regions according to the required number of models. In each equally probable
region, a model set that covers the maximum mode space is produced by using the variance implication. In addition,
an illustration is provided for the desgn method of the model set. Through Monte-Carlo smulation, the model set
designed is used in the IMM algorithm to track the target. Smulation results show that the track accuracy is higher
and the proposed model set desgn method is valid.
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