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A Recursive Estimation Approach to Noise Covariances

Luan Enlian

(Harbin Economic, Technical and Social Development and Research Centre)

Deng Zili
(Institute of Applied Mathkematics, Heilongjiang University, Hafbin)

Abstract: Based on white noise estimators, this paper presents 2 new recursive estimation approach

o the noise covariances in the state—space model. Suboptimal unbiased maximum a posteriori (MAP)

recurSIVG estimators of noise covariances are given, which can be applied to signal deconvolution and
Kalman filtering. Simulation example shows usefulness of proposed result.
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