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The Application and Development of Nonlinear System Filtering
and Identification Methods

WANG Peide, SHI Zhongke, ZHANG Youmin and ZHANG Hongcai
(Department of Automatic Control, Northwestern Polytechnical University ¢ Xi’an, 710072, PRC)

Abstract, A survey of the applications and developments of nonlinear system filtering and identification meth-

ods is presented in this papet. Two kinds of ordinary Maximum Likelihood (M. L.) and Extended Kalman Filter
(E. K. F. ) methads for nonlinear system are reviewed. In order to overcome the drawback of M. L. and E.K. F. ,
a series of newly improved algorithms are proposed based on the application to aircraft flight test data processing,
Simulations and real applications show that the proposed new algorithms in this paper have much better convergen-
¢y, stability and computing efficiency than that of M.L. and E.K.F..

Key words; nonlinear filter; system identification; flight path reconstruction
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