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A Randomised Approach to Set Membership Filtering

Prof. Girish Nair
(University of Melbourne in Australia)

Abstract: A set membership filtering algorithm for nonlinestate estimation
problems with bounded noise is presented. Inssethe particle filter, which
demonstrates excellent performance in Bayesiasrifilj problems, the proposed
algorithm uses a set of random samples for realysigstimating the feasible
solution set of the state vector over a periodroét The proposed algorithm can
be efficiently applied to multidimensional nonlimefiitering problems and it
offers higher flexibility and scalability compardd existing set membership
filtering techniques. Theoretical analysis using theory of random closed sets
proves the weak convergence of the proposed digoritinder reasonable
conditions. (Joint work with Dr. Pei Hua Leong)
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