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Abstract

The purpose of this paper is to determine conditions for the bound-
edness of the anisotropic norm of discrete–time linear stochastic sys-
tems with state dependent noise. It is proved that these conditions can
be expressed in terms of the feasibility of a specific system of matrix
inequalities.
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1 Introduction

Since the early formulation and developments due to E. Hopf and N. Wiener
in the 1940’s, the filtering problems received much attention. The famous
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