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Nonlinear Transformation
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• Randomly generated realizations of 

X/Y are shown at the bottom of 

each plot

• Can form histogram of data 

that approximates PDF

• The random set of 

realizations carries an 

approximate representation 

of the PDF of X/Y both before 

and after the transformation!

• Because a large set of realizations 

(or “particles”) can represent a PDF 

before and after a transformation, 

we can use a large set of particles 

to build an approximation of the 

recursive Bayesian state estimator, 

called the particle filter.
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