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𝐑 𝐒 𝐐𝐭 𝐐𝐭+𝟏 𝐐𝐭+𝟏
̅̅ ̅̅ ̅̅

Q Q̅

Qt+1 = R̅Qt + S

 

 

𝐃 𝐐𝐭 𝐐𝐭+𝟏 𝐐𝐭+𝟏
̅̅ ̅̅ ̅̅

Qt+1 = D

S = D R = D̅

Qt+1 = DQt + D = D
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𝐉 𝐊 𝐐𝐭 𝐐𝐭+𝟏 𝐐𝐭+𝟏
̅̅ ̅̅ ̅̅

Qt+1 = JQ̅t + K̅Qt

Qt+1 = T̅ Qt + T Q̅t = T ⨁ Qt

𝐓 𝐐𝐭 𝐐𝐭+𝟏 𝐐𝐭+𝟏
̅̅ ̅̅ ̅̅
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𝐂𝐋𝐊 𝐉 𝐊 𝐐𝐭+𝟏 𝐐𝐭+𝟏
̅̅ ̅̅ ̅̅

Qt Qt
̅̅ ̅

Qt Qt
̅̅ ̅

 Qt Qt
̅̅ ̅

 Qt Qt
̅̅ ̅





 Qt
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𝐃 𝐂𝐋𝐊 𝐐𝐭+𝟏 𝐐𝐭+𝟏
̅̅ ̅̅ ̅̅

Qt Qt
̅̅ ̅

Qt Qt
̅̅ ̅
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