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Abstract

In this paper, we propose a unified method to solve the var-
ious robust filtering problem for a class of uncertain discrete
time systems. Generally, to solve the robust filtering problem,
we must convert the convex optimization problem with uncer-
tainty blocks to the uncertainty free convex optimization prob-
lem. To do this, we derive the robust matrix inequality problem.
This technique involves using constant scaling parameter which
can be optimized by solving a linear matrix inequality problem.
Therefore, the robust matrix inequality problem does not con-
servative. The robust filter can be designed by using this robust
matrix inequality problem and by considering its solvability con-
ditions.
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