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A comparative analysis of the classical Kalman filter algorithm and one of its modification
(modification of Andrews) is held. The aim of analysis is the information to be obtained about
both algorithms of linear systems optimal estimation in the plane of navigation solution accuracy.

Keywords: navigation solution, Kalman filter, covariance, state vector, measurement vector,
correlation matrix, extrapolation.
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KF RMS error 124114.7953357 0.6806198
KF-RTS RMS error 33811.1252828 0.6611243

KF (ANDREWS) RMS error 124114.7953371 0.6806198
KF-RTS (ANDREWS) RMS error 33811.1252844 0.6611243
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