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Summary
• Kalman filter

– Linear/Gaussian model
– Closed form solution
– Exact when assumptions met

• Extended Kalman Filter
– Linearized Gaussian model
– Closed form solution
– Gaussian approximation to non-Gaussian reality

• Unscented Filter
– Arbitrary model (almost)
– Sample based approximation (for careful selection of sample points)
– Fits Gaussian to samples

• Particle Filter
– Arbitrary model (almost)
– Sample based approximation
– Quality depends upon #of particles, distribution

• Rao-Blackwellized Particle filter
– Arbitrary model (almost)
– Combines sampling w/closed form solution
– Mixture of distributions approximation improves on particle filter accuracy


