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x(n+ 1) = ¢x(n) + Bu(n) + Gw(n)
z(n) = Hx(n) + v(n)
E(x(O)) = X, E(v(n)) = EU,E(W(TI)) =E,
E((x(0) = x0)(x(0) — x0)") = ¢
E((v(n) — E,)(v(n) — E,)") =R
E(w(m) - E,)(wn) - E,)") = Q
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d(n) uln+ X(n+1)=X(n)+Gu(n)
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