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A BASIC CONSIDERATION ON AND A NEW LOCAL ITERATION

METHOD OF EXTENDED KALMAN FILTER

Atushi SUTOH and Masaru HOSHIYA

This study consists of the following two topics : one is a basic consideration on the ex-
tended kalman filter in identification problems, and the other is a proposal of a new
local iteration procedure called Extended Kalman filter-weighted local iteration method

(EK-WLI method).

In the former study, roles of each factor involved in the kalman filter algorithm was
clarified using a two component state vector equation.
In the latter one based on the results of the former study, a local iteration procedure
was developed which was found to be effective in reducing the enor due to the
lincarization of the observation equation on the identified state vector.
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