
Other DKF Variants: Iterated EKFOther DKF Variants: Iterated EKF

Iterated linearization: 

Iterated Kalman gain: 

Iterated state estimate: 

Iterated EKFIterated EKF

Iterated covariance update: 

Iterate as many times as needed to reduce error 
covariance. 

Terminate when no appreciable change in state 
estimate is realized.

Iterations increase computational complexity. 


