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In the original publication, Egs. (3) and (4) should read:
H' =H" +oC” (3)
A =R+ ol —a)C¥xxC" — aHWxxC" — aCWxxH"
(4)
In the above, the (m x n) conditional bias (CB) gain

matrix for the observation vector, C{,, in CT =

[C{kC{k} C{k =0, is given by:

Cix = [(HeWxxH] + R¢) G + H¥xxGox | L !

where

Ghy = (H{H+1)"

GlT,k = Gzr,kaT

Lc = G} [H (HiVxxH| + 2R¢)H, + H{ H ¥ xx
+WxxH{ Hy + Wxx + 2Zgi—1] Gax

With the above, Egs. (5), (7) and (8) in the original
publication do not apply. In the original publication,
Egs. (10-12) should read:

A = —a¥xxCl (10)

The original article can be found online at https://
doi.org/10.1007/s00477-017-1442-8.
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Ay =R +oa(l — M)Cl,k‘PxxC;k + Ao H] + Hy Ao i
(11)
A = Zpp (12)
In the original publication, Egs. (19) and (20) should
read:

-1
Sk = [Wuch + Wz,k] (wlkRkwlTk + wzﬁka‘k,lsz’k)

[wl,ka + Wz,k} -

Ki = [o1xHy + w24] o (20)
where

g = H{krll,k + T

Wop = ?Iikr12,k + Ty

In the above, the I matrices are as defined in the original
publication.

The above correction results from Bayesian estimation
of E[(Z — HMx)|X] [see Eq. (36) of the original publica-
tion] for which the linear observation equation is given by
X = G'Z — G"V where GT = (UTH) ' U” with U” being
some (m X (n 4+ m)) nonzero matrix.
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Appendix 1

In the original publication, Eqgs. (37), (38), (39) and (45)
should read:
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Scp = Wy — WCPxx — YxxCTWT + WCWxx CTWT

(37)
= (1 + O()“PXX - W(H + O!C)lPXX
—Wxx (H" +aC")W"
+ W(HYxxH" + R+ aC¥xxCT)W" (38)
~ ~ —~ -1
W =Wy AT [H\PXXHT T A} (39)
~ ~ ~ —1
A= O(lllxxHT |:H1PxxHT + A:| CMX (45)

where H T, C and A are described in Egs. (3) and (4).

Appendix 2

In the original publication, Eqgs. (52) through (57) should
read:

HY = H{ +aC], (52)
H =I+oCl, =1 (53)
A =R+ o(1 - a)Cl,k‘PxxCik + A kH] + HyAg i
(54)
A = —aCyxWxx (55)
Ay = —oc‘Pxfok (56)
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Az = Zyi (57)

In the original publication, Eq. (58) should be ignored,
and Eqgs. (59), (60) and (63) should read:

W= ?Iikrll + Iy (59)
@y = H{ Tip + T (60)
I/‘}TA_IH = w Hy + @ (63)

In the original publication, Egs. (64) and (65) should be
ignored, and the apparent updated error covariance X i 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:

-l .
Tk = B{HTA IH} = oZyp1 + (@1 kH + @24

B = oczk‘k,llflTA_li-\I +I (67)

In the original publication, Eq. (68) should be ignored,
and Eqgs. (69) and (71) should read:

A~ _1 A~
Xk = [@1Hi + 2] [wl,kzk + WZ,ka\kfl] (70)

Ky = (o1 kHy + 24 71@1,/{ (71)
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