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Justify equation 111 peg 12 in Chigening

mates

The model is

d Xt dwa

dYt Adt dvt

V and W Aaa indy standard Brannian nations

The Kalman Bucy filter with

a so bet AIL B 1

give
IT a Pt dtt Aadt

Pt L p't

It It P Cdt Is di
P l p't 1 In the water in

2 P't
but I think it is a typo


