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Abstract : Hw filtering usually is used in the special environment of the uncertain system model and noise character ,
and its low precison confines its application field. By applying new H. filtering with closed-cycle correction, the
filtering precison is increased and the inherent robustness is kept. The tria run experiment of passve BD/ SINS
integrated navigation system shows that the precison of this closed-cycle H« filtering is higher than that of Kalman
filtering with the same error model. Moreover , this new filtering hasfewer parameters and more powerful robustness.
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