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: In this project, we formulate the Kalman-Bucy filter for linear, continuous con-
formable control systems corrupted by white noise. Here, we use the system first
introduced by Khalil, et al. We obtain a state transition matrix via a Peano-
Baker expansion that allows us to calculate our error propagation through a Ric-
cati equation. In addition, we show the duality between the conformable Kalman
filter and its associated conformable linear quadratic regulator (CLQR) problem
is preserved. Finally, we provide numerical simulations for relevant applications.
This project was supported by the National Science Foundation grant DMS-
2150226.
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