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SHf-tuning decoupled fusion Kalman filter based on Riccati
equation
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Abstract : For the multisensor systems with unknown noise variances, an orrline noi se variance estimator is presented
by usng the correlation method. Based on the Riccati equation and optimal fuson rule weighted by scalars for state
components, a self-tuning component decoupled information fuson Kalman filter is presented. It is proved that the
self-tuning fuson Kaman filter converges to the optima fuson Kalman filter in a redization, s that it has the
asymptotic optimality. A smulation example for a tracking system with 3-sensor shows its effectiveness.
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