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What is the Kalman Filter?It's a special case of a more general, nonlinear filter developed earlier by the
Soviet mathematician Ruslan Stratonovich.The Kalman filter is a mathematical algorithm used for
estimating the state of a dynamic system based on a series of incomplete and noisy
measurements.Applications: Guidance, Navigation, and Control: Used in vehicles (aircraft, spacecraft,
ships) for dynamic positioning and control.Here are the key points: Recursive and Real-Time: The
Kalman filter is recursive, meaning it can run in real-time using only the current input measurements and
previously calculated state estimates.Central Nervous System Modeling: Provides a realistic model for
estimating motor system states and issuing updated commands.It's a powerful tool that combines
observed data with a state transition model to produce accurate estimates of unknown variables.


