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X = X1 + Kk[ik — HxXur 1]
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Step 1: (?‘ﬂﬁﬁﬁg?&i) X= Xun1, Y= ik\k—l EB<,
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i=1, .., plcxtl, &AL EHE,

f=SH®D" (nx1)
a=HWf+ 0. (2#3)
K=f/a (nx1
T=x+ K[y@®— H@xZ] (nx1)
S=U— KH@) (I — KH@)"+ Ko. K" (n X n)
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x= £.(2) + Du, (n X1
Y= F,SF 4 S (n X n)
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