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The representative linear and nonlinear filters such as the Kalman filter, the steady—state Kalman filter, the H infinity filter, the extended Kalman filter, the
Gaussian sum filter, the statistically linearized Kalman filter, the unscented Kalman filter, the Gaussian filter, the cubature Kalman filter are first visited.
Then, the non—Gaussian filters such as the ensemble Kalman filter and the particle filters based on the sequential Bayesian filter and the sequential
importance resampling are described, together with their recent advances. Moreover, the information matrix in the nonlinear filtering, the nonlinear smoother
based on the Markov Chain Monte Carlo, the continuous—discrete filters, factorized filters, and nonlinear filters based on stochastic approximation method
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