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Secong

Robust State Estimation for Linear Systems
with Uncertain Dynamics

CHEN Wenhua and YUAN Xin
(Department of Automatic Control, Nanjing Acronautical Institute+Nanjing, 210016, PRC)
GU Xingyuan
(Department of Automatic Contral, Nottheast University of Technology *Shenyang, 110006, PRC)

Abstract; The problem of robust state estimation for linear systems with uncertain parameters and noise Ls",
considered in this paper. The robust state estimator which can minimize the worst performance under the
uncertainties is designed by an approximate method. Moreover, the error bound of this method is given. Inf
particular, it is sHown that, under some condition, the estimator obtained by this approximate method is the same
as that by the exact- method.

Key words; state estimation; robustness; game theory

> S & ¥ ¥k

RS 19654 k. 19864 HOll TAL I LB, FIAE 4 AL T 4205 K1 S0 00 1991 42 8 F AT W
st L B e e L L L D L R
BALR GBI,

RASCH 1928 44, 1051 WA R BHLEHAL, 1961 425 1963 SFERBTR NI LRI RIS, B RATHH
B SR, Wk BT, BFIO PO RN, RN MR Y.

B {E 102040 M. M. 1050 EHRUTF IR TURSRALE 1953 FEIRAARIMEFIN
B, RIS R TN, LR AR S A8 S




