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fi§ % This paper concerns robust Kalman filtering for systems under

norm bounded uncertaintiesin al the system matrices and error
covariance constraints. Sufficient conditions are given for the
existence of such filtersin terms of Riccati equations. The
solutions to the conditions can be used to design thefilters.
Finally, anillustrative exampleis

given to demonstrate the effectiveness of the proposed design
procedure.
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Abstract This paper concerns robust Kalman filtering for systems under norm bounded uncertaintiesin all the system
matrices and error covariance constraints. Sufficient conditions are given for the existence of such filtersin terms of Riccati
equations. The solutions to the conditions can be used to design the filters. Finally, an illustrative example is given to
demonstrate the effectiveness of the proposed design procedure.
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