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user
Sticky Note
There is an error here; the parenthetical part should be:

  (C_t*Sigma_hat_t*C_t^T + Q_t)

so, C is kxn, Sigma_hat_t is nxn. Q is kxk (also mu is nx1)


user
Sticky Note
this should be mu_t-1:

A_t*mu_tm1 + B_t*u_t

user
Sticky Note
See:

https://docs.ufpr.br/~danielsantos/ProbabilisticRobotics.pdf



