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Particles don't change their positions in this step - just their weights.
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the transition density is a delta-function
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For a stochastic model



Proposal density
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wherep" is a random variable with distributionis"), the transition density
is
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The transition density may be written as follows
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whereq(y" | "1, d" is a chosen function (called the proposal density
that has support greater than or equal to thp{? | "~ 1). It is possible
to replace the transition density with the proposal density
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This can be seen by substituting (6) into (5) to give
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q(y" | "1 d") may be chosen to depend upon the observations if
required.
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The equivalent picture in terms of particle weights emerges by substitt
(2) into (8)
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