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— HMM [Le Song et al., ICML2010]

— Kernel Bayes” Rule (KBR) [Fukumizu et al., NIPS2011]
—MDP |Grunewalder et al., [CML2012]

— POMDP [Nishiyama et al., UAI2012)]

e U UDOLO DOUOOLODOUOOLOLDUOUOOLOLOOON

X)] € Hy. (1)

pp =Eplkxy(,

e100ODOODOOO [Le Song et al., [CML2009]

— 000000 X,Y)OODODOOO p(ylz)D00 n(z)000 0 ¢(y) O
00000
Uy x - () = Q() (2)
—0000000000000000000 ;0000000000
Opo0000000000000000
(3)

Uy|x 1 11— 1Q

3

o0 1000(X,Y)0DDODDOODODO0DO0OO0DODO0O0000CO
00(Y,Z) 000000000000 p(ylz)eg, 00000)0O0
000000000

-~000D000000 Uy |y [Le Song et al., ICML2009

[ n

[
Z/[Y|X : Z@ik.}(<'73~7i> = Zk'y(wyg Z (Gx +nAlp)” GXX]jzaz (4)
1=1

i=1 j=1

O—O—0 OO

Unknown Known Known Unknown

0.035 —
0.03 1

Known Known

(@)
o o
No
S &

Mean Squared Error

(@]
o
—
u

Figure I OO0 OOOO0OOOOOOO

KK RIFIREREAN 18R - AT LTHENR

% LD-I_ﬁt&IEﬁH 7'LPﬁ

Unknown‘ Unl%own Unknown 015 ¢ g —h
0.01 ‘ : : :
100 200 300 400

Sample Size

Figure 2. 00O OO OO0

-000000000 Uy [000)

[ [

Uyy - Z@z‘ky(w yi) Z@iuzm
i=1 i=1

(5)

000 u,,0000000000000000000000000
0000 (0000)0fgz=UyyUyxix0 00000
o0 10000 10000 fig =UypyUy xitx.
0000000000 DODDOOO
Example 1 (00 00000000000).

iy e = VETSIN(m(a), W +3) € Hy
Examp162(DDDDDDDDDDDDDDD).
)\(}\6—0|53—m| _ 0.6—)\|:%—m|>
() = voor TR g
X:m (1 4 0"53 . m’>€—a\x—m|
: A=0)

N k
Example 3 (000 0). iy, = S0 oy,

4

Jobooboddbooototddbooodgddoooogduodnon
Joooootdtddooootdtddoddooooddotdddnon

000000 (010)0
" Initial Belief: prior kernel mean . \

Observe: z; € Z

Filtering: u Xz Kernel Bayes” Rule
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Filtering Step: u Xolzian Kernel Bayes” Rule
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