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Abstract The robust fault detection filter design problem for linear time invariant
continuous-time systems 1s studied in this paper. By introducing a new performance
index which expresses the robustness issue of the generated residual, and from the
viewpoint of L,-gain, the observer-based robust fault detection filter design problem 1s
formulated as an H.. optimization problem. Then the solvable condition of this opti-
mization problem and further the solutions are derived by employing linear matrix in-

equality techniques. A numerical example illustrates the proposed approach.
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