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A Parallel Architecture for Modified Extended Kalman Filter

Mu Dejun,Dai Guanzhong

Department of Automatic Control,Northwestern Polytechnical University Xi‘an

Abstract

A new systolic architecture based on the square-root algorithm for parallel Modified
Extended Kalman Filter (MEKF) is proposed in this paper. This algorithm is more
numerical stable. Comparing with other systolic arrays implementing square root MEKF
existing in literatures, this systolic architecture with algorithm in this paper has higher
efficiency and uses fewer time-steps for a complete iteration at each instant.
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