
· STATE VECTOR (15) : corrected prediction
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where 7) , 1 = Position (2D)
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PREDICTION

· PREDICTED STATE VECTOR (C=) : naw prediction soloy based on
the previous step.
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where F is the STATE TRANSITION MATRIX
which describes how the system evolves
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· PREDICTED COVARIANCE (P
=

1 : tells how UNCERTAIN about the

predicted state.

p- F . p . Fi + &

where P is the PREVIOUS ERROR COVARIANCE
MATRIX

which tells us How MICH UNCERTAINTY We have
in our ESTIMATE

& is the process noise coraviance


