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The Application of Robust Filtering for Outliers Restraining in MEMS Integrated Navigation *
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Abstract : In the light of practical application the outliers makes the estimation of filtering inaccurate. A new outliers
restraining method is proposed. Based on the characteristic of new information, first the coefficient characteristic of
wavelet transform is used. The wavelet coefficient of the fine scale is used to detect outliers, and the method based
on information pervasion theorem is used to correct the single outlier or series outliers. The simulation of MEMS-
SINS/GPS integrated navigation in the long-distance vehicle system shows that the new algorithms can detective
outliers effectively and ensure the precision of filtering exactly.
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