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2D IMU perturbation with random noise

* F + noise - together per element
e case : all errors in ‘deltas’ are modeled as a white noise e.g. d& = dw

Ax +u(t)
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Extended Kalman Filter
Lab 6 — INS as model (4)

General non-linear perturbation with random noise
0f()

ox

N
W

J, Skaloud, ESO

(2) perturbation of 2D INS — F :
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="t Extended Kalman Filter
Lab 6 — INS as model (7) details
Refer to Lab 6 help and/or black—board ca — cosa
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Extended Kalman Filter
Lab 6 — INS as model (9) - flowchart
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