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H.. State Estimation Filter Problem for Linear Systems
‘'with Part of the Parameters Uncertainty

Wang Zhengzhi Xiao Qiying
(Depantment of Automatic Control)

Abstract
This paper is concerned with H., state estimation filter problem for linear systems
with part of the parameters uncertainty — the parameter robust H.. estimation problem.
It can be simplified to a H.. state estimation problem for a plant with a scaling parameter
8. We deduce a solvability condition and give an explicit expression of the complete solu-
tion set for the robust H.. filter by J—Lossless factorization method.
Key words parameter robustness; H., estimation; H., standard control problem; J

lossless factorization
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