e ~ oy
29 % 5o w & 5 R R 20144 9 1
Vol. 29 No. 9 Control and  Decision Sep. 2014

X EHS: 1001-0920 (2014) 09-1698-05 DOI: 10.13195/j.kzyjc.2013.0779

—iE F GHF 8IS 8L FiE iR B X
Mk, TEF

%)
(P B R s s, 1IN 430019)

8 OE: R T R S TR e AN o BE A B R K0 i B 0, B 25 e b gt ks IR Ak e B R
PR s B 2 IR R A I R B, 580 Ok B0d b, SR uE TR T R T 0HZ R, PR — AT
Gaussian-Hermite J& i (GHF) [ 7 3UrkL 1 9 i 55325, SR T GHF #4370k 7 D8I I T S VE B T s B, e B i e
TS R, SEINASORL T4, S8 S BRI FE. U7 SL45 R B, i@ th S 1 BB ks 5 0 AR T s s 1 I Bk,
KHEIR: RO EEMER KA Gaussian-Hermite JEJK

HE S ES: TN9ST SCRRARAERD: A

An Gaussian particle filter based on the Gaussian-Hermite filter
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Abstract: Excluding the latest measuring information, the number of the effective particles reduces, so the performance
of the Gaussian particle filter descends, which can conquer the particle degeneracy problem well for the variance of the
important sampling weights not getting larger with time. Therefore, an improved Gaussian particle filter method based on
the Gaussian-Hermite filter is proposed, and the importance density function is structured by using GHF. Including the latest

measuring information, the number of effective particles are increased and filtering accuracy is improved significantly. The

experimental results show that the proposed method is superior to the Gaussian particle filter.
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