
𝛾: adjusts ens. spread.𝛼: bias and drift. 𝛽: variability of  𝜇.

𝛾 𝑡, 𝜏𝛼 𝑡, 𝜏 𝛽 𝑡, 𝜏𝑋𝐶𝑎𝑙 = 𝒩( +  𝜇 𝑡, 𝜏 ,  𝜎 𝑡, 𝜏 2))exp(
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After recalibration with DeFoReSt
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