4 2007 4
Apr. 2007

22
Vol.22 No.4 Control and Decision

: 1001-0920(2007) 04-0378-06

( a. , b. , 710049)

. TP391 A

Nonlinear interacting particle filter algorithm
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Abstract : In state estimation problem of nonlinear non- Gaussian systems, the analytical form of the posterior densty
functionis hard to gain, so the common particlefilter employs state transition densty function asimportance proposal
distribution without consdering the latest observation. For the above problem, a nonlinear interacting multiple model
method is developed. The method is used to generate the importance density function (importance proposal
distribution) , based on which a modified particle filter , nonlinear interacting particle filter , is proposed. The new
importance proposal distribution takes the latest observation into consderations, which makes it much more close to
the posterior densty function. Experiments show the eff ectiveness of the proposed algorithm.
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