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Abgtract 1 In thispaper ,a new partidefilter based on sequentia importance sampling (SIS is proposed for the orrline egtimar
tion problem of non+ Gauss ronlinear sygems. In the new agorithm ,a bank of Gauss Hermite filter (GHF) is used for generating the
importance dendty function. The dendty function integrates the new observetions into sygem date trangtion dendty ,% it can metch
the datea poderiori dengty well. As a result while the likelihood function is dtuated on the tall of date transtion dengty or observer
tion nodd has higher precise ,the theoretica andys's and experimentd results show thet the new particle filter outperforms obvioudy
the gandard partice filter and the other filters such as the extended Kaman filter (EKF) ,the GHF.
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