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                    Abstract
In this chapter, we consider the special case where all known constant matrices are independent of time. That is, we are going to study the time-invariant linear stochastic system with the state-space description:


$$\left\{ {\begin{array}{*{20}{c}}  {{{x}_{{k + 1}}} = A{{x}_{k}} + \Gamma {{{\underline \xi  }}_{k}}} \\  {{{v}_{k}} = C{{x}_{k}} + {{{\underline \eta  }}_{k}}.} \\  \end{array} } \right.$$
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