LN I PN S

Journal of University of Electronic Science and Technology of China

\Vol.40 No.4
Jul. 2011

F40E FE4H
201157 H

FIVREHR TRIRFIRRE R

1,2 Y1 vk 1
Mré) %, & ¥, K
(1. IZE TR KSR T TR 1% 710071, 2. R LRERSIFENRISESEGE 1% 710048)

CRBE] #0x BAT S sORE L AR AR Lt = T R GEDE B Rl AL, ARk T8 BOLRE T, 3l B AR IR M BB 2R

A S ST DS B -3 B B R 9 7 TR 7iro == RO i s & VA :375:4 A S ST /3 D RV [ el A =3 TGP
X T A AE A% AL R RS LR AR FUE BT % W75 AL T e B S AH BB PR Z W PR AR 07 A5 RIS T8

PIReNINESE:S €

X B F ARkiRER; RTIERL BURTk CIREAR

hESHES  TP391

MHERFRIRES A

doi:10.3969/j.issn.1001-0548.2011.04.025

Particle Filtering with Equality State Constraints
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Abstract The paper aims at the problem of nonlinear Gaussian system filtering with state constraints. In
particle filtering, state vector is projected to the state constrained subspace via projection method, and the modified
state vector is evaluated using the Lagrange multiplier method. Because either state estimation or particles can be
modified in the particle filtering, two new methods are given to deal with particle filtering with equality state
constraints. The filtering errors of the new methods are lower than the that of general particle filter obviously.
Simulation results verify the effectiveness of the new methods.
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