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Robust state estimation with desired indices
of a class of linear periodic systems

LIU Shigian, GUO Zhi, QIAN Long5un, WAN G Yuan—gang
( Department of Automation, Nanjing University of Science and Technology, Nanjing 210094, China)

Abstract: Robust state estimation with multiple regional performance requirements is studied for a class
of discrete-time linear periodic systems. According to characteristics of matrix parameters of periodic
systems periodically varying in some certain regions, the problem of robust estimation with desired pole
and variance indices of periodic systems is converted into the problem of interval systems. LMI method
is applied to solve convex optimization, and a satisfactory robust state estimator under constrains of t he
indices is designed- A numerical example illustrates the results.
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