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Abstract

Owing to the fact that standard particle filter and ensemble Kalman filter can not efficiently represent the posterior probability

density function (PDF), an improved particle filter is proposed. In this algorithm, an innovation step is introduced after the prediction

step, and the analyses of non-observation time and observation time are treated separately. The numerical simulations of a low- and a

high-dimensional systems show that this new particle filter can follow the true state of a highly nonlinear non-Gaussian system very

well.
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