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1. This paper presents a new method to overbound Kalman filter (KF) based estimate error distributions in the presence of time-correlated measurement and process noise. 
2. The method is specific to problems where each input noise component is first-order Gauss-Markov with distinct variance sigma^2 and time constant tau. 
3. The new method is evaluated using covariance analysis for an example application in advanced receiver autonomous integrity monitoring (ARAIM).
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Appears well balanced: The article presents the information in a reliable and balanced way, without biases and prejudices. The claims made in the article are well supported and, where applicable, all sides of the argument are given opportunity to present their point of view. The article appears trustworthy and reliable.
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The article provides a detailed description of a new method to overbound Kalman filter (KF) based estimate error distributions in the presence of time-correlated measurement and process noise. The article is well written, clearly explaining the derivation and implementation of the proposed method, as well as its evaluation using covariance analysis for an example application in advanced receiver autonomous integrity monitoring (ARAIM). The authors provide evidence for their claims, citing relevant literature and providing examples to illustrate their points. 
The article does not appear to be biased or one-sided, presenting both sides of the argument equally. It does not contain any promotional content or partiality towards any particular point of view. All possible risks are noted, and counterarguments are explored when necessary. 
In conclusion, this article appears to be trustworthy and reliable, providing a comprehensive overview of the proposed method with sufficient evidence to support its claims.
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