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Abstract : The particle degeneracy severely limits particle filter’ s application in engineering projects. This paper first
makes a thorough analysis on particle filtering, and proposes an improved algorithm based on 2-order interpolation
filtering. By computing more accurate importance density, this agorithm restricts the particle degeneracy and at the
same time reduces the workload of calculation. A smulation experiment on the reentry of guided missles shows the
effectiveness of the algorithm.
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