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Set-valued Filtering for Singular Stochastic Systans
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Abstract: In case of the existance of control inputs or correlation betw een the inputs noise and the measurament
noise, the set-valued filtering equation for stochastic linear systans is given By using the techniques of the matrix
decomposition and the systam transformation, the set-valued filtering for stochastic singular linear systems is al
designed Thismethod is fit to estinate the state of a stochastic systen that the initial state isa random vectorw ith
mean value lying in a convex set Rather than propagating a single conditional distribution as does conventional
Kaman filtering, a convex set of conditional distributions isprovided by the set-valued filtering
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