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Cubature quadrature information filter
GUO Wenyan, JI Chunyan
(Faculty of Science,Xi”an University of Technology,Xi’an 710054, China)
Abstract: In order to improve the accuracy of the extended information filtering, a new estimation
algorithm called cubature quadrature information filtering (CQIF) is proposed. The new algo-
rithm embeds the cubature quadrature methods to information filtering. The third-order spherical
radial cubature and Gauss-Laguerre quadrature rules are used to estimate the information state
and information matrix, Meanwhile, the new algorithm does not need to calculate the estimation
of Jacobians matrix of nonlinear functions. The experiments show that, the accuracy of proposed
algorithm is higher than extended information filtering and cubature information filtering.
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