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Time Update:
1. Project the state ahead.

%; = AX;,_4 + Buy_4
2. Project the error covariance ahead.
P; =AP, ;AT+Q

Measurement Update:

1. Compute the Kalman gain.
K, =P;H'(HP;H" +R)™?
2. Update estimate with measurement_z,
= X; + Ky(z, — HY;)

3. Update the error covariance.
P, = (I — K, H)P;
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Time Update:
1. Project the state ahead.
X = f(Xp-1,up-1,0)
2. Project the error covariance ahead.
Py = AP,_1 AL + W, Qp_ WY
Measurement Update:
1. Compute the Kalman gain.
K, = Py HY (HP; H} + VR, Vi)™
2. Update estimate with measurement_z,,.

- s e - 3\
A = Ak ~ 1\;‘-[2;‘. Y hl‘"‘L_" :;

3. Update the error covariance.
P, = (I - K,H)P;
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Initialization of ¥, and P, then calculate sioma points:

Sa . = [{.ﬂ s X8 .4 |
1 k-1 k-1 |

o K= 4

Time update:
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