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x(t)=Ax(t)+Bu(t) + Gw(t) 3)
y(t)=0Cx(t)+Du(t)+v(t)

X= |:Zb Zzo:lT
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E[w(®)]=0, E[w®)w()]=06(t-7)
E[»(®)]=0, E[v(®)'()]=RE(t-7)
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1 c '
B=| " | G6=|m|, 9)
0 -1

c=to 1], D=[0]
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x=Ax+Bu+L (y-CX) (6)
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