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State Estimation Algorithm

CHEN Huan-yuan, LIU Xin-dong”, SHE Cai-qi
(College of Electrical Information Engineering, Jinan University, Zhuhai 519070, P. R. China)

[ Abstract] In order to improve the estimated accuracy and convergence rate of power system dynamic state esti-

mation, a new particle filter for nonlinear filtering problems-Mixed Kaman Particle Filter ( MKPF) is introduced.

The algorithm, which utilizes the extended Kalman filter ( EKF) and the unscented Kalman filter (UKF) as its rec-

ommended distribution. It can obtain a more closely approximate expression of the true distribution. The three dif-

ferent algorithms are contrasted in the simulation, and the comparative results prove that the MKPF can quickly fol-

low to the real value after the power system is disturbed and get higher estimated accuracy and stability than EKF

and UKF methods, which has meet the requirement of online accurate estimation.

[ Key words] dynamic state estimation extended Kalman filter ( EKF) unscented Kalman filter ( UKF)

Mixed Kalman Particle Filter ( MKPF')



