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Parallel connected interacting multiple model algorithm

Input:

Number of models n

Previous model i, next model ] for i, ] <n
Transition matrix T
Initialize:

Estimated state X

Mode probability p'

Loop:
1. Parameter update 2. QR update
1) Get Q, R 1) Geto, I, C
from QR IMM from parameter IMM
2) Mixing (4) 2) Mixing (4)
3) Filtering (5), (6) and (7) 3) Filtering (5), (6) and (7)
4) Mode probability update (9) | 4) Mode probability update (9)
| 5) Parameter calculation | 5) QR caloulation |
o, r,C Q, R
— f(), (@)1, ¢))) < f(u', (Q R")

3. Merging (10)

A

n
%« > W forall models
j=1

until enough iteration
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