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Kyaw Tun 
HT016319E 
CN 5010: Homework 
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In matrix form, 

 )(t
dt

d
BAXX +=  , )0(0 BB =  
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 )(t
dt

d
BAXX +=  , )0(0 BB =  

Let X = PZ 

 X' = AY + B(t) 

 PZ' = APZ + B(t) 

 Z' = DZ + P-1 B(t) 
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