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Variance Component Estimation of Helmert Type based on Kalman Filtering with Application in Navigation
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A variance component estimator of Helmert type based on Kalman filtering is derived in this paper. The influence functions of the variance components or the
ratio of the variance components on the state estimates of the Kalman filter are also deduced. An actual example is given, which shows that (I)the accuracy of the

modified Kalman filtering by using the variance component estimation is improved; (2)the results of the modified Kalman filters by using the rigorous variance
component estimate of Helmert type and approximate Helmert estimates are nearly equal.
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