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A Kalman Filtering Method for Estimation of Parameters of High Frequency Trans

Tae Hoon Lee , Jin Bae Park. Yoon Tae Sung’
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Yonsie Univ.,

Abstract - This paper presents a method for
estimating parameters of high frequency transient
signals when noise is added. The parameters to be
estimated are the magnitude, frequency, and decay
rate of the signals. An approach based on only the
extended Kalman filter (EKF) is highly dependent on
choosing a correct value of variance of noise. The
proposed method adopts an adaptive Kalman filter
(AKF). Having very little information of the noise,
This method avoids deterioration of the filter
performance caused by choosing an inaccurate
variance of the noise. The dependence of the EKF
method upon the noise variance and the efficiency of
the AKF method are shown.
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