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. . A
Enter prior estimate X, and
its error covariance Py

Compute Kalman gain:

-

Project ahead:

A_ A

Xp o1 = 4%
Prv1=0,P, 0 + Q,

Ki = PRHY (H,PyHT + R, ) \ r 25, 2,

Update estimate with
measurement zZ,:

x,k = x,, + K, (z, - Hkx,,)

N

Compute error covariance / on xx,
for updated estimate:

Py = (1 - K, HyP;

Figure 5.8 Kalman filter loop.
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Enter loop with
(PP and X;

Compute P! from

Pil = (PO + HT R W,
/ and invert to get P, \
Project ahead:
9@1 = ¢th Compute gainl:
Pii1=0Putf + 0, Ky = P, H]R;
and invert P, ,

: r Input 2z,
\ Update estimate: /

A Al A_
X, =X + K, (2, - H.x;)

I——»Output X, CP ‘ 7)-(8)

Figure 6.3 Alternative Kalman fi lter recursive loop.
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