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Abstract: The problen of robustH « filtering of uncertain systam sw ith both continuous and discrete disturbance is
addressed based on sampled measurements The aim is to design a stable filter using sampled measurenents, w hich
ensures both the robust stability and prescribed level of H » performance of the filtering error dynamics for all
admissible uncertainty. Sufficient conditions for the existence of the filter are derived A nLM Imethod for designing

the filters is given by matrix transformations, < that the expression of the filter can be easily obtained A numerical

exanple show s that themethod is effective and feasible
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[6,7] Ham iton-Jacobi Y> 0 .
H o > (X) :
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H e t# ih, (9)
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i= 0,1,
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1 €e> 0,¥> 0, ()
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0, 1 . O
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(10), M(ih)= 0 w1,
AV (E() = E®TPE® [N = 1 LM | Q
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