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its error covariance Pg

Brown +ij P23

JEnter prior estimate Qg and

Compute Kalman gain:

/ K, = P;HZ‘ (HkP;H}Z’*' Rk)‘l \ r Zg, 29,00+

Project ahead: Update estimate with
Q;” = ‘1’ka N mﬁasurement zk:A_
Pre1=0:P 01 + 0, ’ X=X + K, (zk‘“kx(e) .
) ' I Ko, Ry e
Compute error covariance o M1
for updated estimate:
P, = (1-K, H,)P;

Figure 5.8 Kalman filter loop.
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