PO 00 http://www.cqvip.com]

HHEALB 2 2007Vol. 34No. 9

—fixt IMM ELiIRE M EEMETFZE

HEX H#F
(ERBEIAFTENMFEERARFER  #F 210094

B OE REAXSED IMMARAARTRE ARG — AR RS b2 —, RS AL
P AR e ARSI SR T AR T — e IMM A RR ZH M Py 2 AR W64t 7%, &
Monte-Carlo 47 & 23 F 1 A 53R £ Z B 3E69 M 48 F 7 4R R 9F 45 IMM #9248, 5 5 RMSE 47 7 ik, % shati s
e AE SREE ViR P 8 B B AT AT T AR,

XgiH REOALE . XEXSHEA, FREREAB. RE-NE
An Approach to Estimate the True Error Second-order Moment of IMM
QU Yan-Wen YANG Jing-Yu
(School of Computer Science and Technology, Nanjing University of Science and Technology, Nanjing 210094)
Abstract The interacting multiple model method IMM has been shown to be one of the most cost-effective algorithm

for the estimation of hybrid system. Here the dependence relation between models is taken into account, and an ap-
proach which estimates the true errors’ mean, covariance, and second-order moment is proposed under the assumption
that the true mode sequence is known. The root mean of the true error second-order moment is used to estimate the
performance of IMM and compared with RMSE via Monte-Carlo simulations. The future application of this approach to

tracking gate design is also prospected.
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