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ẋ = A(t) x(t) + B(t) U(t) + w(t)

y(t) = C(t) x(t) + v(t)
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w(t)vT (τ)
]

= 0 ∀ t, τ ≥ 0

E
[

w(t)wT (τ)
]

= Q(t)δ(t − τ)

E
[

v(t)vT (τ)
]

= R(t)δ(t − τ)
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K(t) = P (t) CT (t) R−1(t)
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zâ�S�
ì�;Sx�æ{æ�|¶~è�4~è|4zâxn�Sx�zézâ�¶áNã<;
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