robKalman—An R package for robust Kalman filtering
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Building up on talks on this issue given at previous UseR! conferences, we report on progress made in the
development of the package robKalman. The focus of this talk will be on

e (robust) Kalman filtering and smoothing

— enhancing the functionality allowing for time-invariant and time-variant hyper parameters, even
functions

— but keeping the easy extensibility and modular approach of the general recursive filtering and
smoothing infrastructure

e (robust) estimation of hyper parameters
— via the EM Algorithm and its robustification

e (robust) recursive nonlinear filtering implementations, namely,
— the extended Kalman filter and

— the unscented Kalman filter
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