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detector layers : 0, 1, …, N

track fitting parameters : 0, 1, …, M

𝐲 : measurement quantity

𝐚 : helix parameter

𝐆 : parameter function relation matrix

𝑪𝒚 : covariance matrix for 𝑦

𝑪𝒂 : covariance matrix for 𝑎
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