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A NEW APPROACH FOR THE ADAPTIVE ESTIMATING BOTH THE
STATE AND PARAMETERS

ZHOU Lu WU Yaohua WEN Xin
(College of Astronautics, Harbin Institute of Technology, Harbin 150006)

Abstract An efficient approach for the adaptive estimation of both the state and unknown parameters is
presented in the paper. Using the state space method and the modern time series analysis method, based on
white noise filter and output predictors, this paper presents a new approach for solving adaptive optimal esti-
mation of both the state and bias. The simulation example shows its usefulness.

Key words state estimation, parameter estimation, steady-state optimal filter, adaptive filter
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