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The second matrix transposes applied to the first two expressions in (15),
namely H' AH” and (YTH + YTF + Xo)TA(XYTH + YTF + X()7T, are erro-
neous. The correct equation is:

J ~E[HT AH+
(YTH+YTF + Xo)"A(YTH + YTF + Xo)| + (15)

AVar [(TXO + WH + WF)” R}



