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L2-L » filter design for stochastic time-delay sysems
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Abstract : A problem of L2-L  filter design for a class of stochastic time-delay systems is studied. By introducting
matrix parameters, delay-dependent sufficient conditions are presented in terms of linear matrix inequality , which
guarantees that the filtering error system is stochastically stable and satisfies the performance index of L2-L ». Less
conservatism isobtained. A desred filter can be constructed by solving certain linear matrix inequalities. A smulation
example shows the eff ectiveness of the proposed method.
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