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Abstract: A filter bank design based on orthonormal wavelets and equipped with a multiscale Kalman filter was recently pro-
posed for estimating fractal Brownian motion in additive Gaussian white noise. In this paper, we give the corresponding parameters of

the dynamic system and more accurate estimation algorithm. Comparisons between Wiener and Kalman filters are given. Typical com-

puter simulation results demonstrate its feasibility and effectiveness.
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