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State Estimate
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State Estimate With Bad Initialization
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‘xt =g(uta'xt—1)

z, =h(x,)
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Linearity Assumption

— Function g(x)
= Meanp
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Non-Linear Function

— Function g(x)
= Meanp
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EKF Linearization (1)

p(y) — Function gx)
— Gaussian of p{y) = Taylor approx.
4 || — EFK Gaussian d= Mean p
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EKF Linearization (2)

— Function g(x)
— Taylor approx.

= Meanp
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EKF Linearization (3)

py) — Function g(x)
— Gaussian of p(y) — Taylor approx.
—— EFK Gaussian = Meanp
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Importance Sampling




% University at Buffalo The State University of New York ‘ REACHING OTHERS

Importance Sampling (2)
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Importance Sampling (3)
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Particle Filter Example
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Sensor Information: Importance Sampling

Bel(x) < a p(z|x)Bel (x)
a p(z|x) Bel (x)
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Robot Motion

Bel (x) < [p(x|ux')Bel(x') dx'
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Bel(x) < a p(z]|x) Bel (x)
a p(z|x) Bel (x)
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Robot Motion
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