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[ Abstract] A filter for a neutral distributed delay system with Markov transitions is mainly designed. The purpose is to introduce
distributed variable delays and Markov jumps into neutral delay systems. Using the Lyapunov stability theory, a new LK ( Lyapunov
—Krasovskii) functional is constructed. The integral inequality method is combined with the linear matrix inequality technology to
make the filtering error system of a Markov—jumped neutral time—delay system satisfies certain asymptotic stability conditions. Under
the condition that the norm is less than a certain performance index, some sufficient conditions for filtering exist, and the error of the
filter is obtained through numerical simulation.
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