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KALMAN FILTERING
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Kalman Filtering vs. Hidden Markov Model
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Kalman Filtering
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Properties of the Gaussian Distribution
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Simple One-Dimensional Example
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One Step Prediction
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Measurement Update
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Hence, P (Xt+1|z1:t+1) = N (µt+1,σ
2
t+1), where



Numerical Example
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Kalman Filtering
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Kalman Gain



Numerical Example
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