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THE IMPLEMENTATION FOR MAXIMUM LIKELIHOOD
ESTIMATION ALGORITHM IOF RECURSIVE
COMPUTING SENSITIVITIES

Cur PmNGyuaN
(Dept. of Aerospace Engineering and Mechanics, Harbin Insiitute of Technology Harbin 150001

ABSTRACT

A set of new formulas of recursive computing sensitivities 1s developed for
maximum likelihood estimation method to the nonlinear continuous-discrete systems.
The inverse operation of matrix in the algorithm of recursive computing sensitivi-
ties is avoided by the properties of orthogonal table with two sample points. The

simulation example shows the effectiveness and practicality of the proposed formu-
las.

Key words: nonlinear continuous-discrete systems, maximum likelihood es-
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