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Robust Fault Detection for D iscrete-tme M arkovian Jump
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Abstract: The robust fault detection problem for a classof discrete-tmeM arkovian jump systen sw ith tme-delays is
investigated The residual generator is constructed based on the filter which parameter matrices depend on the
systan mode The design of fault detection filter is fomulated as H « filtering problen in tems of H = control
theory. Sufficient condition for the existence of the above filters is established by meansof linear matrix inequalities
A numerical exanple show s the efficiency and the feasibility of the proposed method
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