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Abstract

In this paper a new particle filter based on sequential importance sampling SIS is proposed for the on-line estimation of

non-Gaussian nonlinear systems. In this filtering method state parameters separation and an annealing parameter are used to

produce importance function. Since the distribution function makes full use of the prior likelihood and statistical characteristics

of noise and the newest observation data it is much closer to posterior distributions. Theoretical analysis and simulation show that

the performance of proposed particle filter outperforms the standard particle filter and the extended Kalman filter.
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