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PNN FILTERING FOR NONLINEAR SYSTEM
WITH COLORED NOISE

L Jiannua  Xu X1A0OMING  ZHANG WEIJIANG
(Department of Automation, Shanghai Jiaotong University, Shanghai 200030)

Abstract In this paper, by dividing the interval of the system noise and realizing on-line
training of the probabilistic neural network, a new filtering method for nonlinear systems

driven by colored noise is proposed.

Key words Nonlinear systems, PNN filtering, colored noise.
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