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GKF Update L oop Equation
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The elements going intBg)| ©" are the prigrrestricted to some kmdedge H about the
field, PgHi . (In the main tet exampleH is the set of knwn surfice height field alues.)
and the Knwledge Representation (KR) distition is PK) |©" , which is the learnec
knowledge about the specifics of the sied at then'th iteration of the GKF

These form the approximate posterisf) | ©" given by the intgral over H of the product of
the KR distrilution and the prior distriiion gven H known, that is

PO = P44 PH) |©" dH 1)

At updaten + 1, the nev data and the approximate posterior from iteration n are incorpor
using the lilelihood PX) "™ 1\ s and Bayes' theorem to produce the data-dependent post
written Ps | """ 1 Then, the ne KR that caputres an approximation to thia@ poste-
rior using (1) abee withnn  + 2 via Maximally informatve statistical inference complete
the GKF loop.

Figure 1 - Generalized Kalman Filter Update Loop
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