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Abstract: This paper considers the design method of a robust Kalman filter for continucus-tme descriptor stochastic control
systemns with uncertain noise. The perturbating upper bounds on uncertsin noise covariances are obtained 5o as to guarantes the
performance index of estimation error. In particular, it is shown that the optimum estimator desipned 1 the perturbating upper
bounds can be used to mimmmze the worst performance in an uncertain case and guarantes that the deviation of the performance
index of estimarion error remams within a given free degree.
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