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Damped Nonlinear Least Squares Filtering Algorithm

Zhou Yiyu
(Department of Electronic Technology)

"ABbstract

In order to improve the stability of a filter under weak observable
condition, ‘the ‘nonlinear optimization method is used for recursive filtering
and a damped least squares iterated filtering algorithm has thus been
derived, The form of information équare root filtering of ~the method is

Presented, :
Key words kalman filtering, nonlinearity, least squares filtering



