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sl <- ngsmth(y, noisev = 1, tau2 = 1.4e-02, noisew = 1, sigma2 = 1.048)
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plot(s1, "smt", theta = 25, phi = 30, expand = 0.25, col="white")
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“Although this extended Kalman filter approach
appears perfectly straightforward, experiences
has shown that with the usual state space
model, it does not work well in practice.”

Anderson and Moore (1979) p284

Anderson, B.D.O. and Moore, J. B. (1979), Optimal Filtering,
Prentice-Hall, Englewood Cliffs, N.J. p284
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