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THE EXPLICIT SOLUTIONS AND CENTRAL
SOLUTION OF H. ESTIMATION PROBLEM FOR
UNCERTYTAIN PARAMETER SYSTEMS

WanG ZuenGzHT  ZHOU ZONGTAN  ZHANG Liancal
(Dept. of Automatic Control, National Univ. of Defense science and Technology, Changsha 410073)

Abstract This paper is concerned with the H., estimation problem for linear continuous-time
systems with part of parameters uncertainty. It can be simplified as a H.. estimation problem

for a plant with a free rejustable parameter. Thus the filter expressions are given in simple

and explicit way. This paper is further concerned with the central filter of H.. estimation, and
its relations to Kalman filter. Simulation results show that the pericrmance of H. filter is

much better than Kalman {ilter for the systems with uncertain parameters,

Key words Robustness, H.. estimation, Kalman filter.
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