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Method of nonlinear Gauss-Hermite filtering and

anti-interference tracking of maneuvering targets
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Abstract: Based on the theory of system with random changing structures,
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changing

a new nonlinear filtering
approach is presented by means of Gauss-Hermite integration. This approach avoids “basic structure

distortion”” caused by conventional filtering algorithm. The estimation precision of the total filtering
effectiveness and good real time characteristic of the approach.
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n= 100
Xo N(Xwu,Po),
Xuw= [x1 x2 x3 x4 x5]
,x1= 10km,x2= T 4rad,x3= 0.01 rad/s, x4
= 1/ 8rad,xs= 0.01 rad/s
Po = diag[p1 p2 p3 pa ps|
1= 1,010 km% p2= 9.0 > 10" *rad’,
p3= 1010 °(rad/s)?, ra= 9. 0% 10 *rad’®, ps=
1.0> 10 °(rad/s)’
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q(Slek—l)— 0.3 0.7
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,ri= 4.0 10 km* ra= 4.0 10 *rad’, r3
=1.0x10 *(rad/s)? ra= 4.0 10 *rad’, rs=
1.0>< 10 *(rad/s)’ vr= 300m/s,
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