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The autopilot system is installed in most of the ships that navigate the ocean. The main feature of the
autopilot system is the course keeping control. Well-known phenomena such as yawing and rolling
breakout are generated by rudder taking, and called yaw-roll-rudder coupling motion. As a counter-
measure for the motion, we have developed the next-generation marine autopilot system with the con-
trol functions of both rolling and course keeping.

This system is Batch Noise Adaptive Roll Reducible Autopilot that adopted a noise adaptive control
typed multi-variable auto-regressive model. The optimal order of this model is obtained by minimum
AIC : Akaike Information Criterion (H. Akaike, 1974). Moreover, since the on-line judgment procedure

for a locally stationary time series proposed by Ozaki & Tong is adopted at each end of the batch

period, the system can cope with the variability of driving noise.
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