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Abstract - This paper gives a simple
parameterization of all stable unbiased filters
to solve the suboptimal mixed H,/H. filtering
problem. Using the central filter. mixed H,/H.
filter is designed which minimizes the upper
bound for the H; norm of the transfer matrix
from a white noise to the estimation error
subject to an H. norm constraint on the
transfér matrix from an energy-bounded noise
to the estimation error. The problem of finding
. suitable estimator gain can be converted into a

convex optimization problem involving linear
matrix inequalities.
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