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ABSTRACT

This paper presents a design method of Kalman Filter
on continuous nonlincar stochastic system via BPF(Block
Pulse Function), When  we  design Kalman  Filter on
nonlincar stochnstic  system, we must linearize this
systems, In this paper, we uses the adaptive approach
scheme and BPF for linearizing of nonlinear system and
solving the Riceati differential equation which is usually
guite difficult. This method proposed in this paper is
simple and have computational advantages. Furthermore
. this method is very applicuble to analysis and design of
Kalman Filter on nonlincar stochastic systems.,
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