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Convl+Conv2

ReLU+BN+MaxPooling

BN+RelLU+AvgPooling

Softmax
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Time Update (*Predict™)

Measurement Update (“Correet™)

(1) Project the state ahead
ji’ - A.irk_l +' B‘Tk—i

(2) Project the error covanance ahead
Fk = AP&_ IA‘T'I‘Q

Initial estimates for i, _, and P, _,

(1) Compute the Kalman gamn
K, = P,HT(HP,HT + R)""
(2) Update estmate with measurement 2
Y = L+ Kz, -HY)
(2) Update the error covanance

P, = (I-K,H)P}
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