/ Forward Kalman Filter

Xk-1— |

Z—l

v
— Prediction Step

| %

> Tk

» Update Step
tx
— Kalman Gain

Xk

~

Forward

'

—t—> Prediction Step
X7
> Update Step
tx

\—> Kalman Gain

Backward Kalman Filter
XT-k+1— 1

:xk

\

Conditional
Output
Block

/

Backward

> X7_k

—>




	Slide 6

