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Mixed 11/ Ho filtering for discrete-time uncertain sysems

L1 Yamhui, WANG Chang-hong, GAO Hui-jun
(Department of Control Science and Engineering, Harbin Ingtitute of Technology , Harbin 150001 , China. Corregpondent :

L1 Yarrhui, Emall : ly-hui @hotmail. com)

Abgtract : The desgn problemsof mixed 11/ H. filter for linear discrete-time uncertain sysems are dedt with. Theamis
to dedgn alinear asymptoticaly stablefilter which guaranteesthat thefiltering error system has the different performancein
the different filtering channd. Based on parameter-dependent L yapunov function, new robust |1/ H. performance criteriais
proposed. Upon the proposed performance criteria, sufficient conditionsfor the existence of full-order and reduced-order ro-
bust 11/ Ho filtersare presented. Thefilter desgn problem is converted into a convex optimization problem subject to linear

matrix inequality (LMI) condraints.
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x(k+1) = Ax(k) + Biwi(k) + Bowa(k),
y(k) = Cx(k) + Diwi(k) + Dawa(k),
z(k) = Lx(k).
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