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Time Update (“Predict”)

Measurement Update (“Correct”)

(1) Project the state ahead
Xk = ARys + Buy
(2) Project the error covariance ahead

Py = AP AT+ Q

(1) Compute the Kalman Gain
Kk = P HT (HP HT + Ry’

(2) Update estimate with
measurement /i

R = Ku+ Kie (Ik — HX W)
(3) Update the error covariance

P = (1= KcH) P

\

Initial estimates for
Rir and Pyt

Fig. 6

Time Update (“Predict”)

Measurement Update (“Correct”)

(1) Project the state ahead

X = f()?k-1 , U, 0)
(2) Project the error covariance ahead

Pk = APyt ATy + WiQu W'

(1) Compute the Kalman Gain
Kk = Py HT (HiP HT + ViR VT ) !

(2) Update estimate with
measurement /i

X = X+ Ki(Ik—h(%, 0)

(3) Update the error covariance

P = (1= KcH) P

Initial estimates for
Xi1 and Pt

Fig. 7
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