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Initialization Select N, Nx ,a, m0, S0 and set k = 0



Gaussian Generator: N (mk, Sk)



{



Generate a sequence : x(k ) = x1k ,K , xkN



}



Measurement Process Using relations (10) and (11), compute xk and Vk



Kalman Estimator Using relations (12), compute mk+1 and Sk+1



Initialization of the Next Step mk = mk+1, Sk = Sk+1, k = k+1



Stopping rule satisfied ?



Optimal decision variables xopt = mk



End
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