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In the original publication, Eqs. (3) and (4) should read:

bHT ¼ HT þ aCT ð3Þ

K ¼ Rþ a 1 � að ÞCWXXC
T � aHWXXC

T � aCWXXH
T

ð4Þ

In the above, the (m 9 n) conditional bias (CB) gain

matrix for the observation vector, CT
1;k, in CT ¼

CT
1;kC

T
2;k

h i

; CT
2;k ¼ 0; is given by:

C1;k ¼ HkWXXH
T
k þ Rk

� �

G1;k þ HkWXXG2;k

� �

L�1
k

where

GT
2;k ¼ HT

k Hk þ I
� ��1

GT
1;k ¼ GT

2;kH
T
k

Lk ¼ GT
2;k HT

k HkWXXH
T
k þ 2Rk

� �

Hk þ HT
k HkWXX

�

þWXXH
T
k Hk þWXX þ 2Rkjk�1

�

G2;k

With the above, Eqs. (5), (7) and (8) in the original

publication do not apply. In the original publication,

Eqs. (10–12) should read:

K21;k ¼ �aWXXC
T
1;k ð10Þ

K11;k ¼ Rk þ a 1 � að ÞC1;kWXXC
T
1;k þ K12;kH

T
k þ HkK21;k

ð11Þ
K22;k ¼ Rkjk�1 ð12Þ

In the original publication, Eqs. (19) and (20) should

read:

Rkjk ¼ -1;kHk þ -2;k

� ��1
-1;kRk-

T
1;k þ -2;kRkjk�1-

T
2;k

� �

-1;kHk þ -2;k

� ��1

ð19Þ

Kk ¼ -1;kHk þ -2;k

� ��1
-1;k ð20Þ

where

-1;k ¼ bHT
1;kC11;k þ C21;k

-2;k ¼ bHT
1;kC12;k þ C22;k

In the above, the C matrices are as defined in the original

publication.

The above correction results from Bayesian estimation

of E½ðZ � HMXÞjX� [see Eq. (36) of the original publica-

tion] for which the linear observation equation is given by

X = GTZ - GTV where GT ¼ UTHð Þ�1
UT with UT being

some (m 9 (n ? m)) nonzero matrix.
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Appendix 1

In the original publication, Eqs. (37), (38), (39) and (45)

should read:

The original article can be found online at https://

doi.org/10.1007/s00477-017-1442-8.
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RCB ¼ WXX �WCWXX �WXXC
TWT þWCWXXC

TWT

ð37Þ

R ¼ 1 þ að ÞWXX �W H þ aCð ÞWXX

�WXX HT þ aCT
� �

WT

þW HWXXH
T þ Rþ aCWXXC

T
� �

WT ð38Þ

W ¼ WXX
bHT

bHWXX
bHT þ K

h i�1

ð39Þ

D ¼ aWXX
bHT

bHWXX
bHT þ K

h i�1

CMX ð45Þ

where bHT , C and K are described in Eqs. (3) and (4).

Appendix 2

In the original publication, Eqs. (52) through (57) should

read:

bHT
1 ¼ HT

k þ aCT
1;k ð52Þ

bHT
2 ¼ I þ aCT

2;k ¼ I ð53Þ

K11 ¼ Rk þ a 1 � að ÞC1;kWXXC
T
1;k þ K12;kH

T
k þ HkK21;k

ð54Þ
K12 ¼ �aC1;kWXX ð55Þ

K21 ¼ �aWXXC
T
1;k ð56Þ

K22 ¼ Rkjk�1 ð57Þ

In the original publication, Eq. (58) should be ignored,

and Eqs. (59), (60) and (63) should read:

-1;k ¼ bHT
1;kC11 þ C21 ð59Þ

-2;k ¼ bHT
1;kC12 þ C22 ð60Þ

bHTK�1H ¼ -1Hk þ -2 ð63Þ

In the original publication, Eqs. (64) and (65) should be

ignored, and the apparent updated error covariance Ra;kjk in

Eq. (66), which reflects both error covariance and expec-

tation of Type II CB squared, and the scaling matrix B in

Eq. (67) should read:

Ra;kjk ¼ B bHTK�1H
h i�1

¼ aRkjk�1 þ -1;kHk þ -2;k

� ��1

ð66Þ

B ¼ aRkjk�1
bHTK�1

bH þ I ð67Þ

In the original publication, Eq. (68) should be ignored,

and Eqs. (69) and (71) should read:

bXkjk ¼ -1;kHk þ -2;k

� ��1
-1;kZk þ -2;k

bXkjk�1

h i

ð70Þ

Kk ¼ -1;kHk þ -2;k

� ��1
-1;k ð71Þ
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