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Learning Algorithm of Multilayer Feedforward Perceptron
with Higher Order Sequential Nonlinear Kalman Filter

v DENG Zhidong and SUN Zengqi
(Department of Computer, Tsinghua University « Beijing, 100084, PRC)

Abstraet; In this paper a higher order sequential nonlinear extended Kalman filter (SEKF), based on the
DEKF algorithm given by ref. [ 4], is proposed and applied to the learning problem of MLPs. The simulation result
is shown that SEKF is superior to DEKF in the filtering accuracy and the required learning numbetr except the
slightly increased computational complexity.

Key words: multilayer feedforward perceptron; learning algorithm; nonlinear Kalman filtering; higher order

sequential estimation
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