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$% Kalman Filter

% Predicted state and covariance
Xp = F*Xe;

Pp = F*Pe*F' + Q;

, n Fllter
A Predicted state and covariance
| BT

R=FxpaF'+Q

% Estimation

S = H*Pp'*H' + R;
B = H*Pp';

K = (S\B)';

% Estimated state and covariance
Xe = Xp+K* (z-H*Xp) ;
Pe = Pp-K*H*Pp;

Estomated state and covar
i.\' =X +Klz-HxX|
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scaled = streetl * 1.2;

3

/* Assumes:

"streetl" is a 2-D array of float

representing pixel intensity

"xcount" is the number of columns in the array
"ycount" is the number of rows in the array

*/

/* allocate the array */

scaled = (float*) malloc( xcount*ycount*sizeof(float) );
if (!'scaled )

{

/* Out of memory */

exit(1l);

}

inti, j;

float *p = scaled;

/* Copy the image over, scaling the image by 1.2 in the process */
for (i = 0; i < xcount< ++i )

{

for ( j = 0; j < ycount; ++j, ++p )

{

*p = street[i][j] * 1.2;

}

}

/* Remember to free the array when you are eventually done with it */

free ( scaled )
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