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Abstract: State estimation for jump Markov systems based on multiple models is usually influenced by the quality of
model fusion. In this article, we propose a novel state estimation approach for the jump Markov systems based on the maxi-
mum mixture correntropy criterion (MMCC). The proposed approach is implemented within the framework of the interact-
ing multiple models. To capture high order information from multiple models, we utilize the MMCC instead of second-or-
der statistical measures at the mixing and fusion stages, respectively. Two cost functions with respect to the system state at
different stages are designed and optimized to yield the resultant iterative solutions. Extensive simulated results present the

feature of the proposed MMCC based approach, and prove its efficacy for both Gaussian and non-Gaussian cases.
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