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Kalman Filtering: Example
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12

Dongjun Lee

Unscented Transformation

Dongjun Lee

Unscented Kalman Filtering



13

Dongjun Lee

Unscented Kalman Filtering

Dongjun Lee

EKF vs UKF



14

Dongjun Lee

Unscented Transformation

Dongjun Lee

Vehicle Kinematic Modeling



15

Dongjun Lee

Vehicle Kinematic Modeling

Dongjun Lee

Geometry of Lagrange Multiplier



16

Dongjun Lee

Geometry of Lagrange Multiplier

orthogonal P‐1k+1|k


