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The posterior distribution of the state is

p(xx|V, z) ZwT- (xx|x%, PL).
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The jump Markov linear model is
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Jump Markov Model

The jump Markov linear model is

x; = Frp(0p)xp—1 + wi,  wi ~N(0, Qr(dy)),

y; = H;(0;)x; + vj, v; ~N(0, R;(d;)).
The mode is modelled as
(8 | 6 1) = TIPHOR—, 5, € 8.

Augmented is the direct mode observation,

zy ~ p(2zg | O).
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The posterior probability of a mode sequence {5; Go11s

computed recursively by

. 4 S5isi o 4
wi < wy_y - IR Nye | 3, Sg) - p(2 | 64)-
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The posterior probability of a mode sequence {5; Go11s

computed recursively by

. 4 S5isi o )
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The posterior distribution of the state is given by

S|
p(xi [ {y; ¥ {2i}=1) = D wi - N(xi | %%, PR).
i=1
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Bird - Model
The modes are S = {s, f}.
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Bird - Model
The modes are S = {s, f}.

X
p
The state variables are x = ;/S = | b
bf
bt
The state-space model is
Xk = Xk—1 + Wk, W ~ N(07 Q(5k))7
h
Y = < égk)> + Vi, Vi ~ N(07 R)7
&
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Bird - Model Extension
The direct mode observation is the radial position

2L = \/xi—i—y,%,
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The direct mode observation is the radial position

2L = \/xi—i—y,%,

where p(zy|0x) is given by:
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Conclusions

Theory is presented on
+ a constrained motion model
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« mode observations

Theory is demonstrated to work in applications
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