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Abstract:  Aiming at the random process with periodic changing characteristic, A new estimation method under the case hav-
ing only measurement model is proposed in this paper. Firstly, the discrete output equation, output equation with blocking form, and
output equation between point sample and the block vector of estimated state are taken. Secondly, by using the periodic random walk
characteristic of estimated variable, the state models are established. Thirdly, based on strong tracking filter algorithm, three estima-
tion methods such as real time point filter, semi-real time block filter, and real time block filter are proposed for the un-modeled ran-
dom variable system with only output measurement. Finally, computer simulation is demonstrated to compare the performances of
three proposed filters.
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