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[Abstract]

In this paper, interacting multiple model (IMM) filter was designed that guarantees a stable navigation performance even in the
unstable satellite navigation position. In order to design IMM filter in INS / GPS integrated navigation system, sub filter of the
IMM filter is defined as Kalman filter. In the IMM filter configuration, two subfilters are determined. Each Kalman filter defines
the six-teenth state composed of position, velocity, attitude, and sensor error from the INS error equation and the states
additionally derived in case of the coloured measurement noise. In order to verify the performance of the proposed filter, we
compared the performance how the filter works in the presence of arbitrary error in GPS navigation solution. The Monte Carlo
simulation was performed 100 times and the results were compared with the root mean square(RMS). The results show that the

proposed method is stable against errors and show fast convergence.
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