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Morgan & Claypool. Paperback. Book Condition: New. Paperback. 100 pages. Dimensions: 9.2in. x
7.5in. x 0.2in.In these notes, we introduce particle 4ltering as a recursive importance sampling
method that approximates the minimum-mean-square-error (MMSE) estimate of a sequence of
hidden state vectors in scenarios where the joint probability distribution of the states and the
observations is non-Gaussian and, therefore, closed-form analytical expressions for the MMSE
estimate are generally unavailable. We begin the notes with a review of Bayesian approaches to
static...
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