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Suppose we make the following definitions:

ξ =

[
x̃
ǔ

]
Xi =

[
xi

ui

]
Ξi = h−2 · ∥ξ −Xi∥22
Yi = xi+1 − (Axi +Bui).

en the L2NW estimator used as an oracle is given by

On(x̃, ǔ) = On(ξ) =

∑n−1
i=0 Yi ·K(Ξi)

λ+
∑n−1

i=0 K(Ξi)
.

Compute the gradient of this oracle, for the case λ > 0.
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