
Taylor Series
precision 3 rule
precision 5 rule

optimal approximation
Taylor Series
precision 3 rule
precision 5 rule

Actual
(sampling)

Linearized
(Taylor)

Monomials
(unscented)

0

0.05

0.1

0.15

0.2

0.25

0.3

–2 0 2 4 6 8

Variance

0.0
0.0

0.2

0.4

0.6

0.8

1.0

K
L

−
di

ve
rg

en
ce

100.080.060.040.020.0

sigma points

convariance

mean

transformed sigma points

(a)

(b) (c)

est. µ

est. µ
true µ

est. Σ
est. Σ

true Σ


