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Fault detection for a class of linear sysems with stochastic
uncertainties
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Abstract : The resdual generation is formulated into a problem of observer-based H-filtering in the sense of
stochastic. By using linear matrix inequality technique, a sufficient condition for the existence of the fault detection
filter is derived and a suitable observer gain matrix can be obtained. With the given resdual evaluation function and
threshold, the occurrence of fault can be detected and the false alarm rate estimated. Or with the given resdual
evaluation function, an available false alarm rate can a 0 be guaranteed by suitably choosng threshold. A numerical
example illustrates the eff ectiveness of the proposed method.
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