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ON SATISFACTORY ESTIMATION FOR STOCHASTIC
LINEAR SYSTEMS WITY UNCERTAINTIES
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(E-mail; qlongjun@mail. njust. edu. en)

Abstract Based on LMI technology, a design method of satisfactory estimators that
satisfy constraints on estimation error variance and pole location is proposed. The
rank conditions adopted in the previous works are avoided, thus this method is feasible
for stochastic linear systems with uncertainties in both system parameters and noise
densities and is suitable for computers to work out the solutions. Finally a numerical

example is included to demonstrate the effectiveness of the method.
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