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In order to illustrate the marginalized (Rao-Blackwellized) particle filter, we
provide the MATLAB code for solving the following examples,

a},, = arctanazy + (1 0 0) 2} + w}, (1a)
1 03 0
2y =10 092 —0.3 | +w, (1b)
0 03 092
0.1(z})? sgn(z} 0 0 0
yt:( (t)og(t))—i-(l 1 1)1‘14‘6,5, (1c)
where
we = (Ztl) NN(O, 0.0l[4><4), (1d)
t
€t ~ N(O, 0.1]2><2), (16)
xy ~ N(0, 1), (1f)
y ~ N (031, 03x3), (1g)
(1h)

Looking at the notation used in Model 3 in [2], that is the model specified in



(18) and (19) of [2], we have,

fi(z}) = arctanzy, (2a)

Aj(})=(1 0 0), (2b)

Gi(@)) =1, (2¢)

R = 0 0", (24)
1 03 0

Al(z}) = (o 092 —03], (2e)
0 03 092

Gi(x}) = Isxs, (2f)

ht(x?): O-l(x?)i)Sgn(I?)>7 (2g)

Ci(x}) = ((1) _01 ?) (2h)

Q¢ = 0.01144, (2i)
Ry = 0.1Isx5, (2))
Zo=(0 0 0, (2K)
Py = 03x3. (21)

It is worth noting that we also used this example in [1] in order to illustrate how
to perform maximum likelihood identification in mixed linear /nonlinear models.
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