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Particle filters

• We’ve seen basic particle filters
• Can deal with 

• non-linear state updates
• non-linear measurements

• Dislike
• high dimensions



Bad news for pf

Easy for pf
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The factorization isn’t Rao-Blackwellization
It’s the consequences that are.  What’s important

here is that estimating p(l|x, z) is very well behaved; 
you can bung these terms in an Extended Kalman filter



Particle filter represents this distribution

Each of these terms is handled by an EKF 
FOR EACH PARTICLE
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�Cum grano salis
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Cum grano salis



The grain of salt..

From Kuipers’ slides



More salt….
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