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(a)  20% Observation Errorè
R=0.04Ý

X*(t)
σ*(t)

0Ý 1Þ 2ß 3à 4á 5â 6ã 7ä 8å 9æ 10 11
time t

−1

−0.5

0

0.5

1

(c)  60% Observation Errorè
R=0.36Ý

X*(t)
σ*(t)
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(b)  40% Observation Errorè
R=0.16Ý
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(d)  80% Observation Errorè
R=0.64Ý

X*(t)
σ*(t)
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