Kalman filter in the problem of homing
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We studied a simple kinematic model of guidance system for counter-overtaking modes. The
maneuver target is modeled by stationary correlated random process. We use Kalman filter
to estimate the coordinates of the phase state of the kinematic link, namely, the angular
velocity of the line of sight and the normal acceleration of the target. The system of differ-
ential Riccati equations for the covariances of the errors due to the nonstationarity and
nonlinearity in closed form is not amenable to study. However, in three special cases we
found its closed solution in graphical or analytical forms. The need of simulation with the
purpose of determining applicability of the obtained results is shown.
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