e ~ A
W27 % H3 # w5 kR 2012 4F 3 /
Vol. 27 No. 3 Control and Decision Mar. 2012

XEHS: 1001-0920 (2012) 03-0419-06
—RIFLLEREH A E R LGB IR E) H FEK

AE2 KE L
(1. REE R AR A TREERE, K 300072; 2. IWARR T2AR: A LS BB, BFrg 250353)

OB W REANE AR T AELEBENLA E RS B ) Hoo JEUE I 2756, 25 T AR MEREHLA
Tl E R GEAT BRI 8] H oo D& ) LR 52 X Hek, 383 K93 Lyapunov-Krasoviskii B& 3, J45 & g M FEA S 20 (LM J7
2, T AR E BN E R GAT PRI 1) H oo S8 I B8 A7 AE 107843 45 0 TR, H4 1% 1) 055 4k D AT LMI L) i
A TR) 8, 40 T ARN AR SR ARSI B, SR S S 26 W 7 BT L e DT VR A

KBEIR: ARLMEBENIAIE R AT BRINR) Hoo JEUE ;s ZRMERIFEASE X

FESHES: TP273 SCERFRIRED: A

Finite-time H . filtering for a class of nonlinear stochastic uncertain
systems

YAN Zhi-guo'?, ZHANG Guo-shan"
(1. School of Electrical Engineering and Automation, Tianjin University, Tianjin 300072, China; 2. School of Electrical
Engineering and Automatation, Shandong Polytechnic University, Ji’nan 250353, China. Correspondent: YAN Zhi-

guo, E-mail: yanzg500@sina.com)

Abstract: The finite-time H, filtering problem for a class of nonlinear stochastic uncertain systems with norm bounded
exogenous disturbance is considered. Firstly, the definition of finite-time H., filtering of a class of nonlinear stochastic
uncertain systems is given. Then, by constructing Lyapunov-Krasoviskii function and using linear matrix inequality
approach, a sufficient condition for finite-time H filter of a class of nonlinear stochastic uncertain systems is presented.

Furthermore, this problem is simplified to the optimization under the constraint of linear matrix inequality, the corresponding

solving algorithm is given. Finally, an example is presented to demonstrate the effectiveness of the proposed method.
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