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Abstract: In order to solve the complicated system fault diagnosis problem, this paper adapted a new kind of particle filter
with the relevant noise under unknown statistical properties. This method constructed the statistical model of the relevant
noise, and gave the relevant noise statistical properties distribution function in detail. In the framework of the new method,
this paper adopted the unknown noise statistics characteristic and the state of the system fault joint estimate recursively, and of-
fered a new idea for the fault diagnosis problems of complex systems. Simulation results show that the method has higher preci-
sion and stability.
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