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B SRS R 58, E I, EER ANTXMIE S Hy/He B #HT T RKEMFR, HATIFSHER
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2(t)=(A+AA(2))x(t) + Bw(t), x=(0)=0, 2.1)
y(£)=(C+AC(+))x(t) + Dw(t), (2.2)
z(t)=Mzx(t). (2.3)

Hp 2 (1) ERHRGERE, y(1) ERHVAMBIKH, 2 (¢) ERHREVPLKEAE, w(r) €
e AR T AA (), AC(2) 53 HIARTR R GHE B 55 1 B AE B o () B AR AN SE 6 40

. AA(t) _ G,
1Big 2.1 [AC“)—[GJFUHL (2.4)
Hd G, Gy, HHEEERE, F(¢) MR EHEE, B
F(1) EFANF(t) | om F(£)I<L, ¥ ¢1. (2.5)

Bi% 2.2 TEIHRIB U AR T E AR, AN w () REHERMLABRASLE; £iTiR He
AREE, A K w(z) € L0, ), H w(e) #0,i3XHE L,[0, o) RFK[0, ) LHF 7 A HREE
2.

£ (1) = Az (2) + Ky(¢), x(0) =0, (2.6)
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z(t) = Mz(z). (2.7)
ERBEARNTHSEE A MK, HEkiRE
e(t) & x(2) - x(), e D z(2) - z(t) = Me(t) (2.8)

R Vvarle;(0)1<6?,i=1,2,, 1,3 2) | e.(0) | ,<¥ [ w(e) Il 5. A var[e;(o0)]F
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z,(t)=[A, +28A,(¢)]x,(t)+ Bw(t), (3.1)
e (t)=Mzx,(t). (3.2)

FI3.1 % T()=M[sI-(A+AA(2))] 'B,a>0, Qo= Qg >0, 3 Riccati &
QMTMQ | QHTHQ
,),2

AQ+ QAT+

HEXMKEEHE Q, F4
1) MIFTEFERIE 2.1 &8 AA(2), ﬂTIT%%%%(z D ITIREBRE;
2) X<Q,XQ‘ILQSE[x(t) (IR EREQ. DM REREH T Z;

|| z(t) || 2

0$w(t)€§) [0 ®) || w(t) ” 2

+aG,GT+BBT+ Q=0 (3.3)
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EH 3.2 WREE«>0,e, >0,e, > 0FIEKE L € R,
1) Riccati H#&

itégam,,x[ T(Gw) NS

AQ1+QlAT+@+aG1GIT+BBT+elI=O, (3.4)
FHEEEMR Qs
2) Riccati H&
AQ;+ QJ”%— (Q,CT+aG,G] + BDHR™!
«(CQ,+ aG,GT+ DBY) + aG,GT + BBT+ LL™ + ¢,1 =0. (3.5)
F ADA+(BB+aG,G)Q, !,

CAC+(DB™+ aG,GDH QY
RADD™ + oG,G].
FHEXRIEER Q,. 4l
K=(Q,C"+aG, G2T+BDT)R"+LUR"/2, UERY S HEBIERMER,  (3.6a)
A=A-KC (3.6b)
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852, W Riccati 7TF2(3.4) FFFEX FRIE E % .

EXN 3.4 B Q€ RV HBEMMHBECKE BE(Q]i< ol i = 1,2, n, &5F
FEa >0, e, >0 FERE L € R™" {#18 Q, A HTR(3.5) B9, WK Q, 8 0 — - FIRLE.

HEA 3.5 RIEEIE 3.2 REX 3.4 TUBHIMRREMNEY o - - WTREMQ,, 4H
£(3.6) FEMEEBHRASERIREDTERED Q,, Il Q, BRBDBHEREMTEMH
EFR, 3% BN MR AT B i AR 22 1508 R B Hoe TEBAKT 7 .

T 3.6 FEMEREL € RO, BXHREER Q, H Riccati FHE(3.S)MHAERMR
Q. M"MQ,

},2

TM T —g1 0
QeMez eQe + QeHeHzQe + aGeG’eI‘_I_ B("B'er= I .
Y a 0 - 621

ELAAQ,+ QAT+ - (Q,CT+ oG,GY+ BDT)R ' (CQ, + «G,GT + DBT)

+aG, G| + BB" + &, I<<0 H rank[ E]<n,. (3.7)
WEA 3.7 WEX Q, MIMATE(RABIREN Z LR)REAR, WAMBERREE
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x((t) -1.5 -2 x(2) 1 07 [wi(e)
[.i‘z(t)]= [O.ISin(a(t)) —3+0.25in(a(t))”xz(t)] ! [0 1] [wz(t)]’

y(¢)=[1+0.1sin(a(2)) 0.2sin(g(t))][xl(t)]+[1 0] wl(t)]
x2(1) wy(t)

x,(¢)

(1) =[1 MLA”}

b o () HHERRE R, T w()BEEE 2.2, BRI EEEAR (2.6) S
AFK, BRSERIEETEHE var[e, (0)]<0. 64, var[ e,(0)]<0.90; HLUE Ik #5 §y W =
I ZBRATF 0.8,
B AAAWETTERNT
AA=[02J$MUU)H1 21, AC=0.1sin(s(:)[1 2],

B a=1.5¢ =2.0, FBHXS BN FTEG.4) W REELFIEEHF

1.5000 0.0000 ~ —0.8333 —-2.000071 ~
1=[ ] ?%A=[ ,C=[1.6667 0.0198],
0.0000 0.7576 0.0000 -—-1.6602
0.64 =z pr
R=Ume%Qf[ OgJ.ﬁ¢:%ﬁm§wwﬁ%#wnxﬁmq=zw¢

0.6400 0.3575

f = : T
0.3575 0'9000],})&@(3.7)15@]L—[0.4194 0.2932]7.
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2.4454 7 . _[—4.9090 —2.0484]
-0.26371° 'L 0.4395 -1.65501"

1.6129 -3.5215 -2.0319
U=[-1]71% K =[ ]; =[ .
iE [-1)a8 K ~0.84581" 27| 1.4095 -1.6435

AR R, ATRUB R B GL 2 —. B2, RSO — I ETHE RSB 0 T —F SR
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Mixed Variance/H., State Filtering for Continuous

Time-Varying Uncertain System
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Abstract: Satisfied design results can be obtained by mixed variance/H, methed based on upper covariance
assignment. A mixed variance/ Ho, filter is discussed in the paper by a modified Riccati equation, and the {iltering
formulas are derived. The filter can guarantee that both filtering error variance upper bounds and He norm be less
than specified values respectively for all admissible uncertainty, and therefore it has perfect robustness.
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