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Abstract

This paper presents lattice structure of bilinear filter and the conversion equations from lattice
parameters to direct-form parameters. Bilinear models are attractive for adaptive filtering applica-
tions because they can approximate a large class of nonlinear systems adequately, and usually with
considerable parsimony in the number of coefficients required. The lattice filter formulation trans-
forms the nonlinear filtering problem into an equivalent multichannel linear filtering problem and
then uses multichannel lattice filtering algorithms to solve the nonlinear filtering problem. The
lattice filters perform a Gram-Schmidt orthogonalization of the input data and have very good
easily extended to more general nonlinear output feedback structures.
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