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Importance Sampling, the Metropolis Algorithm, Monte Carlo Methods,
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=5 T-Bayes i it 1)l 7 K A% (SIS) /7% (Hammersley 1950-1960)
=J& T SISHBootstrap /7 7% (Gordon 1993)
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function X ,_, = runFilter (X,,z,,u,)
X =0

fori=1:m

generate random x from X, based on sample weights;
generate random x" ~ p(x"|u,,x);
w= p(z, | x);
Insert (x",w)e X,_,;
end
Normalize weight factors V w, e X, ;

return X, _,;
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