This is page 523 Printer: Opaque this

References

[1] A. de Acosta. On large deviations of empirical measures in the τtopology. J. Appl. Probab., 31A:41–47, 1994. Studies in applied probability.

[2] A. de Acosta. Projective systems in large deviation theory. II. Some applications. In Probability in Banach spaces, 9 (Sandjberg, 1993), volume 35 of Progr. Probab., pages 241–250. Birkhäuser, Boston, 1994.

[3] A. de Acosta. Exponential tightness and projective systems in large deviation theory. In Festschrift for Lucien Le Cam, pages 143–156. Springer, New York, 1997.

[4] D. Aldous and U. Vazirani, Go With the Winners Algorithms. In Proc. 35th Symp. Foundations of Computer Sci., pages 492-501, 1994.

[5] J.-M. Alliot, D. Delahaye, J.-L. Farges, and M. Schoenauer. Genetic algorithms for automatic regrouping of air traffic control sectors. In J.R. McDonnell, R.G. Reynolds, and D.B. Fogel, editors, Proceedings of the 4th Annual Conference on Evolutionary Programming, pages 657–672. MIT Press, Cambridge, 1995.

[6] D.J. Amit, G. Parisi, and L. Peliti. Asymptotic behavior of the “true” self avoiding walk. Phys. Rev. B, 27:1635–1645, 1983.

[7] C. Andrieu and A. Doucet. Optimal estimation of amplitude and phase modulated signals. Monte Carlo Methods Appl., 7(1–2):1–14, 2001.

[8] C. Andrieu and A. Doucet. Particle filtering for partially observed Gaussian state space models. J. R. Stat. Soc. Ser. B, Stat. Methodol., 64(4):827–836, 2002.

[9] C. Andrieu, A. Doucet, and W.J. Fitzgerald. An introduction to Monte Carlo methods for Bayesian data analysis. In Nonlinear Dynamics and Statistics (Cambridge, 1998), pages 169–217. Birkhäuser, Boston, 2001.

[10] C. Andrieu, A. Doucet, W.J. Fitzgerald, and J.-M. Pérez. Bayesian computational approaches to model selection. In Nonlinear and Nonstationary Signal Processing (Cambridge, 1998), pages 1–41. Cambridge Univiversity Press, Cambridge, 2000.

[11] C. Andrieu, A. Doucet, and E. Punskaya. Sequential Monte Carlo methods for optimal filtering. In Sequential Monte Carlo Methods in Practice, Statistics for Engineering and Information Science. Sci., pages 79–95. Springer, New York, 2001.

[12] S. Asmussen and R.Y. Rubinstein. Steady state rare events simulations in queueing models and its complexity properties. Advances in queueing, Probab. Stochastics Ser., pages 429–461, CRC, Boca Raton, FL, 1995.

[13] R. Atar, F. Viens, and O. Zeitouni. Robustness of zakai’s equation via Feynman-Kac representations. In Q. Zhang. W.M. McEneaney, G. Yin, editors, Stochastic Analysis, Control, Optimization and Applications, pages 339–352. Birkhauser, Boston, 1999.

[14] K. B. Athreya and P. Jagers, editors. Classical and Modern Branching Processes, volume 84 of The IMA Volumes in Mathematics and Its Applications. Papers from the IMA Workshop held at the University of Minnesota, Minneapolis, MN, June 13–17, 1994, Springer-Verlag, New York, 1997..

[15] R. Azencott. Grandes déviations et applications. In P.L. Hennequin, editor, ’Ecole d’ÉtÉ de Saint Flour VIII, Lecture Notes in Mathematics 774, pages 1–176. Springer-Verlag, Berlin, 1980.

[16] B. Azimi-Sadaji and P.S. Krishnaprasad. Approximate nonlinear filtering and its applications for gps. Proceedings of 39th IEEE Conference on Decision and Control, 1579-84, Sydney, Australia, Dec. 2000.

[17] B. Azimi-Sadaji and P.S. Krishnaprasad. Change detection for non linear systems, a particle filtering approach. Proceedings of 2002 American Control Conference, ACC2002.

[18] D.A. Bader, J.J., and R. Chellappa. Scalable data parallel algorithms for texture synthesis and compression using Gibbs random fields. Technical Report CS-TR-3123 and UMIACS-TR-93-80, UMI- ACS and Electrical Engineering, University of Maryland, College Park, MD, 1993.

[19] R.R. Bahadur and R. Ranga Rao. On deviations of the sample mean.

Ann. Math. Stat., 31:1015–1027, 1960.

[20] R.R. Bahadur and S.L. Zabell. Large deviations of the sample mean in general vector spaces. Ann. Probab., 7:587–621, 1979.

[21] J. Baker. Adaptive selection methods for genetic algorithms. In J. Grefenstette, editor, Proceedings of the International Conference on Genetic Algorithms and Their Applications. L. Erlbaum Associates, Hillsdale, NJ, 1985.

[22] J. Baker. Reducing bias and inefficiency in the selection algorithm. In J. Grefenstette, editor, Proceedings of the Second International Conference on Genetic Algorithms and Their Applications. L. Erlbaum Associates, Hillsdale, NJ, 1987.

[23] A. Bakirtzis, S. Kazarlis, and V. Petridis. A genetic algorithm solution to the economic dispatch problem. IEE Proceedings-C. Vol. 141, No. 4, pp. 377-382, July 1994.

[24] Y. Bar-Shalom and T.E. Fortmann. Tracking and Data Associations.

Academic Press, New York, 1988.

[25] P. Barbe and P. Bertail. The Weighted Bootstrap. Lecture Notes in Statistics 98. Springer-Verlag, Berlin, 1995.

[26] U. Bastolla, H. Frauenkron, E. Gerstner, W. Nadler and P. Grassberger. Testing a new Monte Carlo algorithm for protein folding, Proteins: Structure, Function and Genetics 32, 52-66 (1998).

[27] N. Bellomo and M. Pulvirenti. Generalized kinetic models in applied sciences. In Modeling in Applied Sciences. Modeling and Simulation in Science, Engineering, and Technology, 1–19. Birkhäuser, Boston, 2000.

[28] N. Bellomo and M. Pulvirenti, editors. Modeling in Applied Sciences.

Modeling and Simulation in Science, Engineering, and Technology. Birkhäuser, Boston, 2000.

[29] B. Berge, I.D. Chueshov, and P.A. Vuillermot. Solutions to certain parabolic SPDE’s driven by Wiener processes. Stochastic Process. Appl., 92:237–263, 2001.

[30] A. Berreti and A.D. Sokal. J. Stat. Phys., 40(485), 1985.

[31] L. Bertini and G. Giacomin. On the long-time behavior of the stochastic heat equation. Probab. Theory Related Fields, 114(3):279– 289, 1999.

[32] G. Birkhoff. Positivity and criticality PSAM, vol. 11, 111–126, (1957).

[33] R. Bleck, C. Rooth, D. Hu, and L.T. Smith. Salinity-driven thermohaline transients in a wind and thermohaline forced isopycnic coordinate model of the north atlantic. J. of Phys. Oceanogr., 22:1486– 1515, 1992.

[34] H.A.P. Blom and Y. Bar-Shalom. The interacting multiple model algorithm for systems with Markovian switching coefficients. IEEE Trans. on Autom. Control, 38(3):780–783, 1998.

[35] T. Bollerslev and P.E. Rossi. In P.E. Rossi, editor, Introduction to Modelling Stock Market Volatility. Bridging the Gap to Continuous Time. Academic Press, New York, 1996.

[36] A.A. Borovkov. Boundary-value problems for random walks and large deviations in function spaces. Theory Probab. Appl., 12:575– 595, 1967.

[37] D. Brigo and B. Hanzon. On some filtering problems arising in mathematical finance. The interplay between insurance, finance, and control. Insurance Math. Econ., 22(1):53–64, 1998.

[38] K. Burdzy, R. Holyst, and P. March. A Fleming-Viot particle representation of Dirichlet Laplacian. Commun. Math. Phys., 214:679– 703, 2000.

[39] B.P. Carlin, N.G. Polson, and D.S. Stoffer. A Monte-Carlo approach to nonnormal and nonlinear state-space modeling. J. Am. Stat. Assoc., 87(418):493–500, 1992.

[40] R.A. Carmona and S.A. Molchanov. Parabolic Anderson model and intermittency. Mem. Am. Math. Soc. 108, no. 518, (1994).

[41] R.A. Carmona, S.A. Molchanov, and F.G. Viens. Sharp upper bound on exponential behavior of a stochastic partial differential equation. Random Operators Stochastic Equations, 4(1):43–49, 1996.

[42] R.A. Carmona and F. Viens. Almost-sure exponential behavior of a stochastic Anderson model with continuous space parameter. Stochastics Stochastics Rep., 62(3-4), 251–273, 1998.

[43] H. Carvalho, P. Del Moral, A. Monin, and G. Salut. Optimal nonlinear filtering in GPS/INS integration. IEEE Trans. Aerosp. Electron. Syst., 33(3):835–850, 1997.

[44] O. Catoni. Rough large deviations estimates for simulated annealing:

Application to exponential schedules. Ann. Probab., 20:1109–1146, 1992.

[45] R. Cerf. Asymptotic convergence of a genetic algorithm. C. R. Acad.

Sci. Paris Sér. I Math., 319(3):271–276, 1994.

[46] R. Cerf. A new genetic algorithm. C. R. Acad. Sci. Paris Sér. I Math., 319(9):999–1004, 1994.

[47] R. Cerf. A new genetic algorithm. Ann. Appl. Probab., 6(3):778–817, 1996.

[48] R. Cerf. Asymptotic convergence of genetic algorithms. Adv. Appl.

Probab., 30(2):521–550, 1998.

[49] F. Cérou, P. Del Moral F. LeGland, and P. Lezaud. Genetic genealogical models in rare event analysis. Publications du Laboratoire de Statistiques et Probabilités, Toulouse III, 2002.

[50] M. Chaleyat-Maurel and D. Michel. Des résultats de non existence de filtres de dimension finie. C. R. Acad. Sc. de Paris Série I Math., 296, no. 22, 933–936, 1983.

[51] R. Chen, J.S. Liu, and W.H. Wong. Rejection control and sequential importance sampling. J. Am. Stat. Assoc., 93(443):1022–1031, 1998.

[52] S. Chib, S. Kim, and S. Shephard. Stochastic volatility: likelihood inference and comparison with ARCH models. Rev. Econ. Stud., 65:361–394, 1998.

[53] S. Chib, F. Nardari, and N. Shephard. Markov chain Monte-Carlo methods for generalized stochastic volatility models. J. of Econ. 108, 281-316, 1998.

[54] Y.S. Chow and H. Teichter. Probability Theory, Independence, Interchangeability and Martingales, 2nd ed., Springer Texts in Statistics, Springer-Verlag, New York, 1988.

[55] K.L. Chung. A Course in Probability Theory. A Series of Monographs and Textbook, 2nd Ed., Probability and Mathematical Statistics, vol. 21, Academic Press, New York, 1974.

[56] G.A. Churchill. Stochastic models for heterogeneous DNA sequences.

Bull. Math. Biol., 51:79–94, 1989.

[57] T.C. Clapp and S.J. Godsill. Fix lag smoothing using sequential importance sampling. In A.P. Dawid, J.M. Bernardo, J.O. Berger, and A.F.M. Smith, editors, Bayesian Statistics, pages 743–752. Oxford University Press, Oxford, 1999.

[58] C.S. Clark. Multiple model adaptive estimation and control redistribution performance on the VISTA F-16 during partial actuator impairments. MS Thesis, School of Engineering, Air Force Institute of Technology, Wright-Patterson AFB, OH, 1997.

[59] J.M.C. Clark, D.L. Ocone, and C. Coumarbatch. Relative entropy and error bounds for filtering of Markov processes. Math. Control Signal Syst., 12(4):346–360, 1999.

[60] J.E. Cohen, Y. Iwasa, G. Rautu, M.B. Ruskai, E. Seneta, and G. Zbaganu. Relative entropy under mappings by stochastic matrices. Linear Algebra Appl., 179:211–235, 1993.

[61] F. Comets. Large deviations for a conditional probability distribution. Applications to random interacting Gibbs measures. Probab. Theory Related Fields, 80:407–432, 1989.

[62] H. Crámer. Sur un nouveau théorème limite de la théorie des probabilités. Act. Sci. et ind., 3:5–23, 1938.

[63] D. Crisan, J. Gaines, and T.J. Lyons. A particle approximation of the solution of the Kushner-Stratonovitch equation. SIAM J. Appl. Math., 58(5):1568–1590, 1998.

[64] D. Crisan and T.J. Lyons. Nonlinear filtering and measure valued processes. Probab. Theory Related Fields, 109:217–244, 1997.

[65] D. Crisan and T.J. Lyons. A particle approximation of the solution of the Kushner-Stratonovitch equation. Probab. Theory Related Fields, 115(4):549–578, 1999.

[66] D. Crisan, P. Del Moral, and T.J. Lyons. Interacting particle systems approximations of the Kushner-Stratonovitch equation. Adv. in Appl. Probab., 31(3):819–838, 1999.

[67] D. Crisan, P. Del Moral, and T.J. Lyons. Non linear filtering using branching and interacting particle systems. Markov Processes Related Fields, 5(3):293–319, 1999.

[68] I. Csiszár. Eine informationstheoretische Ungleichung und ihre Anwendung auf den Beweis der Ergodizität von Markoffschen Ketten. Magyar Tud. Akad. Mat. Kutató Int. Közl., 8:85–108, 1963.

[69] I. Csiszar. Sanov property, generalized i-projection and a conditional limit theorem. Ann. Probab., 12(3):768–793, 1984.

[70] D. Dacunha-Castelle. Formule de Chernov pour une suite de variables réelles. In Grandes déviations et Applications Statistiques, pages 19– 24. Astérisque 68, Paris, 1979.

[71] M. Davy, P. Del Moral, and A. Doucet. Methodes Monte-Carlo sequentielles pour l’analyse spectrale bayesienne. In Proceedings of the GRETSI Conference, Paris 2003.

[72] D. Dawson. Measure-valued Markov processes. In P.L. Hennequin, editor, Lectures on Probability Theory. Ecole d’Eté de Probabilités de Saint-Flour XXI-1991, Lecture Notes in Mathematics 1541. Springer- Verlag, Berlin, 1993.

[73] D. Dawson and J. Gärtner. Large deviations from the McKean Vlasov limit for weakly interacting diffusions. Stochastics, 20:247– 308, 1987.

[74] D. Dawson and J. Gärtner. Analytic aspects of multilevel large deviations. In Asymptotic Methods in Probability and Statistics (Ottawa, ON, 1997), pages 401–440. North-Holland, Amsterdam, 1998.

[75] P. Del Moral. Non-linear filtering: interacting particle resolution.

Markov Processes Related Fields, 2(4):555–581, 1996.

[76] P. Del Moral. Measure valued processes and interacting particle systems. Application to nonlinear filtering problems. Ann. Appl. Probab., 8(2):438–495, 1998.

[77] P. Del Moral and M. Doisy. Maslov idempotent probability calculus.

Part I. Theory Probab. Appl., 43(4):735–751, 1998.

[78] P. Del Moral and M. Doisy. Maslov idempotent probability calculus.

Part II. Theory Probab. Appl., 44(2):384–400, 1999.

[79] P. Del Moral and M. Doisy. On the applications of Maslov optimization theory. Math. Notes, 69(2):232–244, 2001.

[80] P. Del Moral and A. Doucet. On a class of genealogical and interacting metropolis models. To appear in J. Azéma, M. Emery, M. Ledoux, and M. Yor, editors, Séminaire de Probabilités XXXVII, Lecture Notes in Mathematics. Springer-Verlag, Berlin, 2004.

[81] P. Del Moral and A. Doucet. Particle motions in absorbing medium with hard and soft obstacles. To appear in Stochastic Analysis and Applications, 2004.

[82] P. Del Moral and A. Guionnet. Large deviations for interacting particle systems. Applications to nonlinear filtering problems. Stochastic Processes Appl., 78:69–95, 1998.

[83] P. Del Moral and A. Guionnet. A central limit theorem for nonlinear filtering using interacting particle systems. Ann. Appl. Probab., 9(2):275–297, 1999.

[84] P. Del Moral and A. Guionnet. On the stability of interacting processes with applications to filtering and genetic algorithms. Ann. Inst. Henri Poincaré, 37(2):155–194, 2001.

[85] P. Del Moral and J. Jacod. Interacting particle filtering with discrete observations. In N.J. Gordon, A. Doucet, and J.F.G. de Freitas, editors, Sequential Monte-Carlo Methods in Practice. Springer-Verlag, New York, 2001.

[86] P. Del Moral and J. Jacod. Interacting particle filtering with discretetime observations: asymptotic behaviour in the Gaussian case. In Stochastics in Finite and Infinite Dimensions, Trends in Mathematics, pages 101–122. Birkhäuser, Boston, 2001.

[87] P. Del Moral and J. Jacod. The Monte-Carlo method for filtering with discrete-time observations: Central limit theorems. In Numerical Methods and stochastics (Toronto, ON, 1999), volume 34 of Fields Inst. Commun., pages 29–53. American Mathematical Society, Providence, RI, 2002.

[88] P. Del Moral, J. Jacod, and P. Protter. The Monte Carlo method for filtering with discrete time observations. Probab. Theory Related Fields, 120:346–368, 2001.

[89] P. Del Moral, M.A. Kouritzin, and L. Miclo. On a class of discrete generation interacting particle systems. Electron. J. Probab., 6(16):1– 26, 2001.

[90] P. Del Moral, L. Kallel, and J. Rowe. Modeling genetic algorithms with interacting particle systems. Rev. Mat., Teoria apl., 8(2):19-78, 2001.

[91] P. Del Moral, M. Ledoux, and L. Miclo. On contraction properties of Markov kernels. Probab. Theory Related Fields, 126:395–420, 2003.

[92] P. Del Moral and L. Miclo. On the convergence and the applications of the generalized simulated annealing. SIAM J. Control Optim., 37(4):1222–1250, 1999.

[93] P. Del Moral and L. Miclo. About the strong propagation of chaos for interacting particle approximations of Feynman-Kac formulae. Publications du Laboratoire de Statistique et Probabilités, no. 08-00, Université Paul Sabatier, Toulouse, France, 2000.

[94] P. Del Moral and L. Miclo. Asymptotic results for genetic algorithms with applications to nonlinear estimation. In L. Kallel and B. Naudts, editors, Proceedings of the Second EvoNet Summer School on Theoretical Aspects of Evolutionary Computing, Natural Computing Series. Springer-Verlag, New York, 2000.

[95] P. Del Moral and L. Miclo. Branching and interacting particle systems approximations of Feynman-Kac formulae with applications to nonlinear filtering. In J. Azéma, M. Emery, M. Ledoux, and M. Yor, editors, Séminaire de Probabilités XXXIV, Lecture Notes in Mathematics 1729, pages 1–145. Springer-Verlag, Berlin, 2000.

[96] P. Del Moral and L. Miclo. A Moran particle system approximation of Feynman-Kac formulae. Stochastic Processes Appl., 86:193–216, 2000.

[97] P. Del Moral and L. Miclo. Genealogies and increasing propagation of chaos for Feynman-Kac and genetic models. Ann. Appl. Probab., 11(4):1166–1198, 2001.

[98] P. Del Moral and L. Miclo. On the stability of non linear Feynman- Kac semi-groups. Annales de la Faculté des Sciences de Toulouse, 11(2):135–175, 2002.

[99] P. Del Moral and L. Miclo. Annealed Feynman-Kac models. Commun. Math. Phys., 235(2):191–214, 2003.

[100] P. Del Moral and L. Miclo. Particle approximations of Lyapunov exponents connected to Schrödinger operators and Feynman-Kac semigroups. ESAIM: Probability and Statistics, no. 7, pp. 171–208, 2003.

[101] P. Del Moral, J.C. Noyer, G. Rigal, and G. Salut. Traitement particulaire du signal radar, détection, estimation et reconnaissance de cibles aériennes. Technical report, LAAS/CNRS, Toulouse, 1992.

[102] P. Del Moral, J.C. Noyer, and G. Salut. Résolution particulaire et traitement non-linéaire du signal : application radar/sonar. In Traitement du signal, (12):4, 287-301, 1995.

[103] P. Del Moral, G. Rigal, and G. Salut. Estimation et commande optimale non linéaire. Technical Report 2, LAAS/CNRS, Toulouse, March 1992. Contract DRET-DIGILOG.

[104] P. Del Moral, G. Rigal, and G. Salut. Estimation et commande optimale non-linéaire : un cadre unifié pour la résolution particulaire. Technical report, LAAS/CNRS, Toulouse, 1992. Contract DRET- DIGILOG-LAAS/CNRS.

[105] P. Del Moral, G. Rigal, and G. Salut. Filtrage non-linéaire nongaussien appliqué au recalage de plates-formes inertielles. Technical report, LAAS/CNRS, Toulouse, 1992. STCAN/DIGILOG- LAAS/CNRS contract no. A.91.77.013.

[106] P. Del Moral and G. Salut. Random particle methods in (max,+) optimization problems. In J. Gunawardena, editor, Idempotency, Publications of the Newton Institute, pages 383–392. Cambridge University Press, Cambridge, 1998.

[107] P. Del Moral and T. Zajic. On Laplace-Varadhan’s integral lemma.

C. R. Acad. Sci. Paris Série I Math., 334:693–698, 2002.

[108] P. Del Moral and T. Zajic. A note on the Laplace-Varadhan integral lemma. Bernoulli, 9(1):49–65, 2003.

[109] F. Dellaert, D. Fox, W. Burgard, and S. Thrun. Monte-Carlo localization for mobile robots. IEEE International Conference on Robotics and Automation, ICRA99, IEEE, New York, 1999.

[110] A. Dembo and O. Zeitouni. Large Deviations Techniques and Application. Jones and Bartlett Publishers, Boston, 1993.

[111] H. Derin. The use of Gibbs distributions in image processing. In Blake and H. V. Poor, editors, Communications and Networks, pages 266–298. Springer-Verlag, New York, 1986.

[112] J.-D. Deuschel and D.W. Stroock. Large Deviations. Pure and Applied Mathematics 137. Academic Press, New York, 1989.

[113] K.A. Dill T.C. Beutler. Protein Sci., 5(2037), 1996.

[114] R.L. Dobrushin. Central limit theorem for nonstationnary Markov chains, i,ii. Theory of Probability and its Applications, 1(1 and 4):66– 80 and 330–385, 1956.

[115] M.D. Donsker and R.S. Varadhan. Asymptotic evaluation of certain wiener integrals for large time. Functional integration and its applications (Proc. Internat. Conf., London, 1974), pp. 15–33. Clarendon Press, Oxford, 1975.

[116] M.D. Donsker and S.R.S. Varadhan. Asymptotic evaluation of certain Markov process expectations for large time, i. Commun. Pure Appl. Math., 28:1–47, 1975.

[117] M.D. Donsker and S.R.S. Varadhan. Asymptotic evaluation of certain Markov process expectations for large time, ii. Commun. Pure Appl. Math., 28:279–301, 1975.

[118] M.D. Donsker and S.R.S. Varadhan. Asymptotic evaluation of certain Markov process expectations for large time, iii. Commun. Pure Appl. Math., 29:389–461, 1976.

[119] R. Douc, E. Moulines, and T. Ryden. Asymptotic properties of the maximum likelihood estimator in autoregressive models with Markov regime. Preprint ENST, Paris 2003.

[120] A. Doucet, N. de Freitas, and N. Gordon. An introduction to sequential Monte Carlo methods. In Sequential Monte Carlo Methods in Practice, Statistics for Engineering and Information Science, pages 3–14. Springer, New York, 2001.

[121] A. Doucet, N. de Freitas, and N. Gordon, editors. Sequential Monte Carlo Methods in Pratice. Statistics for engineering and Information Science. Springer, New York, 2001.

[122] A. Doucet, A. Logothetis, and V. Krishnamurthy. Stochastic sampling algorithms for state estimation of jump Markov linear systems. IEEE Trans. Autom. Control, 45(2):188–202, 2000.

[123] J. Dugundji. Topology. Prentice-Hall of India, New Delhi, 1975.

[124] P. Dupuis and R.S. Ellis. A Weak Convergence Approach to the Theory of Large Deviations. Vol. 18, Wiley Series in Probability and Statistics, John Wiley & Sons, Chichester 2000.

[125] E.B. Dynkin. An Introduction to Branching Measure-Valued Processes, vol. 6 of CRM Monograph Series. American Mathematical Society, Providence, RI, 1994.

[126] E.B. Dynkin and A. Mandelbaum. Symmetric statistics, Poisson processes and multiple Wiener integrals. Ann. Stat., 11:739–745, 1983.

[127] S.F. Edwards. The statistical mechanics of polymers with excluded volume. Proc. Phys. Sci., 85:613–624, 1965.

[128] R.J. Elliott and J. van der Hoek. An application of hidden markov models to asset allocation problems. Finance Stochastics, 1:229–238, 1997.

[129] R.J. Elliott, L. Aggoun, and J.B. Moore. Hidden Markov models.

Vol. 29, Applications of Mathematics, Springer-Verlag, New York, 1995.

[130] R.S. Ellis. Large Deviations and Statistical Mechanics. Springer- Verlag, New York, 1985.

[131] A. Etheridge and P. March. A note on superprocesses. Prob. Th.

Rel. Fields, 89:141–147, 1991.

[132] G. Evensen. Sequential data assimilation with a nonlinear quasigeotrophic model using Monte-Carlo methods to forecast error statistics. J. Geophys. Res., 99:143–162, 1994.

[133] G. Evensen. Application of ensemble integrations for predictability studies and data assimilation. Monte-Carlo simulations in oceanography. Aha Huliko’a Hawaiian Winter Workshop, University of Hawaii at Manoa, 1997.

[134] G. Evensen. Sequential data assimilation for nonlinear dynamics:

The ensemble Kalman filter. Oceanographic Forecasting: Conceptual Basis and Applications, N. Pinardi and J.D. Woods, editors. Springer- Verlag, Berlin, Heidelberg, 2002.

[135] G. Evensen and P.J. Van Leeuwen. Assimilation of geostat altimeter data for the agulhas current using an ensemble Kalman filter with a quasi-geotrophic model. Mon. Weather Rev., 124:85–96, 1996.

[136] G. Evensen. The ensemble Kalman filter: Theoretical formulation and practical implementation. To appear in Ocean Dyn., 2003.

[137] G. Evensen and V.E. Haugen. Assimilation of SLA and SST data into an OGCM for the Indian Ocean. Ocean Dyn., 52:133–151, 2002.

[138] G. Evensen and V.E. Haugen. Indian Ocean circulation: An integrated model and remote sensor study. J. Geophys. Res., 107:11–23, 2002.

[139] J.J. Ewell. Space shuttle orbiter entry through land navigation.

IEEE International Conference on Intelligent Robots and Systems, pages 627–632, IEEE, New York, 1988.

[140] C.M. Ewing N.J. Gordon and D.J. Salmond. Bayesian state estimation for tracking and guidance using the bootstrap filter. AIAA J. Guidance, Control Dyn., 18:1434–1443, 1995.

[141] D. Fox, F. Dellaert, W. Burgard, and S. Thrun. Using the condensation algorithm for robust, vision-based mobile robot localization. In Proceedings of the IEEE International Conference on Computer Vision and Pattern Recognition, Fort Collins, CO, IEEE, New York, 1999.

[142] K.A. Fisher and P.S. Maybeck. Multiple model adaptive estimation with filter spawing. IEEE Trans. Aerosp. Electron. Syst., 38(3):755– 769, 2002.

[143] G.S. Fishman. Monte-Carlo. concepts, algorithms and applications.

Springer Series in Operations Research. Springer-Verlag, New York, 1996.

[144] F. Fornari and A. Mele. Stochastic Volatility in Financial Markets - Crossing the Bridge to Continuous Time. Kluwer, Dordrecht, 2000.

[145] D. Fox, S. Thrun, F. Dellaert, and W. Burgard. Particle filters for robot localization. In Sequential Monte-Carlo Methods in Practice, A. Doucet, N. de Freitas, and N. Gordon, editors, Springer-Verlag, New York, 2000.

[146] H. Frauenkron, M.S. Causo, and P. Grassberger. Two-dimensional self-avoiding walks on a cylinder Phys. Rev., E 59, R16-R19 (1999).

[147] D.R. Fredkin and J.A. Rice. Correlation functions of a finite-state process with application to channel kinetics. Math. Biosci., 87:161– 172, 1987.

[148] J.F.G. de Freitas, M. Niranjan, A.H. Gee, and A. Doucet. Sequential Monte-Carlo methods to train neural networks models. Neural Comput., 12(4):955–993, 2000.

[149] J. Gartner, W. Konig, and S.A. Molchanov. Almost sure asymptotics for the continuous parabolic Anderson model. Probab. Theory Related Fields, 118(4):547–573, 2000.

[150] M.J.J. Garvel and D.P. Kroese. A comparison of restart implementations. Proceedings of the 1998 Winter Simulation Conference, pages 601–608, IEEE Computer society Press, Piscataway, New-Jersey, 1998.

[151] S. Geman and D. Geman. Stochastic relaxation, Gibbs distributions, and the bayesian restoration of images. IEEE Trans. on Pattern Anal. Mach. Intelligence, 6:721–741, 1984.

[152] E. Ghysels, A.C. Harvey, and E. Renault. Stochastic Volatility.

Statistical Methods in Finance. Handbook of Statistics 14, North- Holland, Amsterdam, 1996.

[153] F. Le Gland, C. Musso, and N. Oudjane. An analysis of regularized interacting particle methods for nonlinear filtering. In Proceedings of the 3rd IEEE European Workshop on Computer-Intensive Methods in Control and Signal Processing, I. Rojicek, M. Valeckova, M. Karny, and K. Warwick, editors, pp. 167-174, Prague, 1998.

[154] P. Glasserman, P. Heidelberger, P. Shahabuddin, and T. Zajic. Splitting for rare event simulation: analysis of simple cases. Proceedings of the 1996 Winter Simulation Conference,pages 302–308, IEEE Computer society Press, Piscataway, 1996.

[155] P. Glasserman, P. Heidelberger, P. Shahabuddin, and T. Zajic. A large deviations perspective on the efficiency of multilevel slipping. IEEE Trans. on Autom. Control, 43(12):1666–1679, 1998.

[156] P. Glasserman, P. Heidelberger, P. Shahabuddin, and T. Zajic. Multilevel splitting for estimating rare event probabilities. Oper. Res., 47(4):585–600, 1999.

[157] S. Godsill, A. Doucet, and M. West. Maximum a posteriori sequence estimation using Monte Carlo particle filters. Ann. Inst. Stat.. Math., 53(1):82–96, 2001.

[158] D.E. Goldberg. Genetic algorithms and rule learning in dynamic control systems. In Proceedings of the First International Conference on Genetic Algorithms, pages 8–15. L. Erlbaum Associates, Hillsdale, NJ, 1985.

[159] D.E. Goldberg. Genetic Algorithms in Search, Optimization and Machine Learning. Addison-Wesley, Reading, MA, 1989.

[160] N.J. Gordon, D.J. Salmon, and C. Ewing. Bayesian state estimation for tracking and guidance using the bootstrap filter. J. Guidance Control Dyn., 18(6):1434–1443, 1995.

[161] N.J. Gordon, D.J. Salmon, and A.F.M. Smith. Novel approach to nonlinear/non-Gaussian Bayesian state estimation. IEE Proc. F, 140:107–113, 1993.

[162] C. Graham and S. Méléard. Stochastic particle approximations for generalized Boltzmann models and convergence estimates. Ann. Probab., 25(1):115–132, 1997.

[163] C. Graham and S. Méléard. Probabilistic tools and Monte-Carlo approximations for some Boltzmann equations. In CEMRACS 1999 (Orsay), volume 10 of ESAIM Proceedings, pages 77–126 (electronic). Société de Mathématiques Appliquées et Industrielles, Paris, 1999.

[164] P. Grassberger. Advanced sequential Monte-Carlo methods in physics. In Ed. H. Rollnik and D. Wolk, editors. NIC Series, Proceedings NIC Symposium, vol. 9, pages 1–12, John von Neuman Institute for Computing, Jülich, 2002.

[165] U. Grenander. Elements of pattern theory. The Johns Hopkins Unversity Press. Baltimore and London, 1996.

[166] A. Greven and F. den Hollander. A variational characterization of the speed of a one dimensional self-repellent random walk. Ann. Appl. Probab., 3:1067–1099, 1993.

[167] P. Groeneboom, J. Oosterhoff, and F.H. Ruymgaart. Large deviation theorems for empirical probability measures. Ann. Probab., 7(4):553– 586, 1979.

[168] J.D. Hamilton. A new approach to the economic analysis of nonstationary time series and the business cycle. Econometrica, 57:357–384, 1989.

[169] J.D. Hamilton. Analysis of time series subject to changes in regime.

J. Economet., 45:39–70, 1990.

[170] T. Hara and G. Slade. The lace expansion for self avoiding walk in five or more dimensions. Rev. Math. Phys., 4:235–327, 1992.

[171] G.H. Hardy, J.E. Littlewood, and G. Pólya. Inequalities. Cambridge Mathematical Library. Cambridge University Press, Cambridge, 1988. Reprint of the 1952 edition.

[172] T.E. Harris. Some mathematical models for branching processes.

In Proceedings of the Second Berkeley Symposium on Mathematical Statistics and Probability, 1950, pages 305–328. University of California Press, Berkeley and Los Angeles, 1951.

[173] T.E. Harris. The Theory of Branching Processes. Die Grundlehren der Mathematischen Wissenschaften, Bd. 119. Springer-Verlag, Berlin, 1963.

[174] T.E. Harris and H. Kahn. Estimation of particle transmission by random sampling. Natl. Bur. Stand. Appl. Math. Ser., 12:27–30, 1951.

[175] W.K. Hastings. Monte-Carlo sampling methods using Markov chains and their applications. Biometrika, 57:97–109, 1970.

[176] C. C. Heyde, editor. Branching Processes, volume 99 of Lecture Notes in Statistics. Springer-Verlag, New York, 1995.

[177] T. Higushi. Monte-Carlo filter using the genetic algorithm operators.

J. Stat. Comput. Simulation, 59(1):1–23, 1997.

[178] T. Higushi. Self-organizing time series model. In N.J. Gordon A. Doucet, J.F.G. de Freitas, editors, Sequential Monte-Carlo Methods in Practice, pages 428–444. Springer-Verlag, New York, 2001.

[179] J.H. Holland. Adaptation in Natural and Artificial Systems. University of Michigan Press, Ann Arbor, 1975.

[180] C. Hue, J.P. Le Cadre, and P. Pérez. A particle filter to track multiple objects. IEEE Trans. Aerosp. and Electron. Syst., 38(3):791-812, 2002.

[181] M. Hurzeler and H.R. Künch. Monte-Carlo approximations for general state space models. J. Comput. Graphical Stat., 7(2):175–193, 1998.

[182] D. Ingerman K. Burdzy, R. Holyst and P. March. Configurational transition in a fleming-viot-type model and probabilistic interpretation of laplacian eigenfunctions. J. Phys., A 29:2633–2642, 1996.

[183] M. Isard and A. Blake. Contour tracking by stochastic propagation of conditional densities. Computer Vision, ECCV’96, B. Buxton and R. Cipolla, editors. Springer-Verlag, New York, 1996.

[184] M. Isard and A. Blake. Condensation-conditional density propagation for visual tracking. Int. J. Comput. Vision, 29(1):5–28, 1998.

[185] J. Jacod and A.N. Shiryaev. Limit Theorems for Stochastic Processes. Series of Comprehensive Studies in Mathematics 288. Springer-Verlag, New York, 1987.

[186] B.H. Juang and L.R. Rabiner. Hidden Markov models for speech recognition. Technometrics, 33:251–272, 1991.

[187] J.M. Johnson and Y. Rahmat-Samii. Genetic algorithms in electromagnetics. In IEEE Antennas and Propagation Society International Symposium Digest, volume 2, pages 1480–1483. IEEE, New York, 1996.

[188] F. Jouve, L. Kallel, and M. Schoenauer. Mechanical inclusions identification by evolutionary computation. Eur. J. Finite Elements, 5(5– 6):619–648, 1996.

[189] F. Jouve, L. Kallel, and M. Schoenauer. Identification of mechanical inclusions. In D. Dagsgupta and Z. Michalewicz, editors, Evolutionary Computation in Engineering, pages 477–494. Springer-Verlag, New York, 1997.

[190] M. Kac. On distributions of certain wiener functionals. Trans. Am.

Math. Soc., 65:1–13, 1949.

[191] G. Kallianpur and C. Striebel. Stochastic differential equations occurring in the estimation of continuous parameter stochastic processes. Tech. Rep. 103, Department of Statistics, University of Minnesota, Minneapolis, 1967.

[192] R.E. Kalman. A new approach to linear filtering and prediction problems. ASME Trans., J. Basic Engineering, 82(D):35–50, 1960.

[193] R.E. Kalman and R.S. Bucy. New results in linear filtering and prediction. ASME Trans., J. Basic Engineering, 83(D):95–108, 1961.

[194] A. Kaneko and J.H. Park. Assimilation of coastal acoustic tomography data into a barotropic ocean model. Geophys. Res. Lett., 27:3373–3376, 2000.

[195] K. Karplus, C. Barrett, and R. Hughey. Hidden Markov models for detecting remote protein homologies. Bioinformatics, 14(10):846- 856, 1998

[196] T. Kato. Perturbation Theory for Linear Operators. Classics in Mathematics. Springer-Verlag, Berlin, Heidelberg, New York, 1980.

[197] A.I. Khintchin. Über einen neuen grenzwertstatz der wahrscheinlichkeitsrechnung. Math. Ann., 101:745–752, 1929.

[198] S.J. Kim and R.A. Iltis. Performance comparison or particle and extended Kalman filters algorithms for GPS c/a code tracking and interference rejection. Conference on Information Sciences and Systems. Princeton University, 2002.

[199] M. Kimmel and D.E. Axelrod. Branching Processes in Biology, volume 19 of Interdisciplinary Applied Mathematics. Springer-Verlag, New York, 2002.

[200] G. Kitagawa. Monte-Carlo filter and smoother for non-Gaussian nonlinear state space models. J. Comput. and Graphical Stat., 5(1):1–25, 1996.

[201] V.N. Kolokoltsov and V.P. Maslov. Idempotent Analysis and Its Applications, volume 401 of Mathematics and its Applications. Kluwer Academic Publishers Group, Dordrecht, 1997. Translation of Idempotent Analysis and Its Application in optimal control (Russian), Nauka Moscow, 1994, with an appendix by P. Del Moral.

[202] T. Koski. Hidden Markov Models for Bioinformatics, volume 2 of Computational Biology Series. Kluwer Academic Publishers, Dordrecht, 2001.

[203] J.H. Kotecha and P.M. Djuric. Sequential Monte-Carlo sampling detector for Rayleigh fast-fading channels. Proceedings of the IEEE International Conference on Acoustics, Speech and Signal Processing, Istanbul, Turkey, Springer-Verlag, New York, 2000.

[204] M.G. Krein and M.A. Rutman. Linear operators leaving invariant a cone in a Banach space. American Mathematical Society Translation, no. 26, 1950.

[205] K. Kremer and K. Binder. Monte carlo simulation of lattice models for macromolecules. Comput. Phys. Rep., 1988.

[206] A.K. Kron, O.B. Ptitsyn, A.M. Skvortsov, and A.K. Fedorov. Molec.

Biol., 1(487), 1967.

[207] S. Kullback and R.A. Leibler. On information and sufficiency. Ann.

Math. Stat., (22):79–86, 1951.

[208] C. Kwok, D. Fox, and M. Meila. Adapatative real time particle filters for robot localization. Proceedings of the 2003 IEEE International Conference on Robotics Automation Taipei, Taiwan, 2003.

[209] D. Lamberton and B. Lapeyre. Introduction to Stochastic Calculus Applied to Finance. Chapman and Hall, London, 1996.

[210] G. Lawler. Intersections of Random Walks. Probability and Its Applications. Birkhaüser, Boston, 1991.

[211] C.E. Lawrence, S.F. Altschul, M.S. Bogouski, J.S. Liu, A.F. Neuwald, and J.C. Wooten. Detecting subtle sequence signals: A Gibbs sampling strategy for multiple alignment. Science, 262:208–214, 1993.

[212] A.R. Leach. Molecular Modeling, Principles and Applications.

Longman-Harlow, London, 1996.

[213] M. Ledoux and M. Talagrand.Probability in Banach spaces. Springer- Verlag, New York, 1991.

[214] P.J. Van Leeuwen and G. Evensen. Data assimilation and inverse methods in terms of a probabilistic formulation. Mon. Weather Rev., 124:2898–2913, 1996.

[215] F. LeGland and N. Oudjane. Stability and uniform approximation of nonlinear filters using the Hilbert metric, and application to particle filters. to appear in The Annals of Applied Probability (2004).

[216] F. LeGland and N. Oudjane. A robustification approach to stability and to uniform particle approximation of nonlinear filters: The example of pseudo-mixing signals. Stochastic Processes Appl., 106(2):279– 316, 2003.

[217] A.J. Leigh and V. Krishnamurthy. An improvement to the interacting multiple model algorithm. IEEE Trans. on Signal Processing, 49(12):2909–2923, 2001.

[218] D. Lerro and Y. Bar-Shalom. Interacting multiple model tracking with target amplitude feature. IEEE Trans. Aerosp. Electron. Syst., 29(2):494–508, 1993.

[219] J. Li and R.M. Gray. Image Segmentation and Compression Using Hidden Markov Models. Kluwer Academic Publishers, Dordrecht, 2000.

[220] X.R. Li. Multiple model with variable structure: Model group switching algorithm. Proceedings of the 36th Conference on Decision and Control, San Diego, CA, pages 3114–3119. 1997.

[221] X.R. Li and Y. Bar-Shalom. Multiple model estimation with variable structure. IEEE Trans. Autom. Control, 41(4):479–493, 1996.

[222] F. Liang and W.H. Wong. Evolutionary Monte Carlo for protein folding simulations. J. Chem. Phys., 115 (7), pp. 3374–3380, 2001.

[223] J.S. Liu. Monte-Carlo Strategies in Scientific Computing. Springer Series in Statistics, Springer, New York,2001.

[224] J.S. Liu and R. Chen. Sequential Monte-Carlo methods for dynamic systems. J. Am. Stat. Assoc., 93(443):1032–1044, 1998.

[225] J.S. Liu and S. Jensen. Computational discovery of gene regulatory binding motifs: A bayesian perspective. Tech. Rep. Department. of Statistics, Harvard University, Cambridge, 2003.

[226] J.S. Liu, A. Kong, and W.H. Wong. Sequential imputation method and Bayesian missing data problems. J. Am. Stat. Assoc., 89:278– 288, 1994.

[227] J.S. Liu, S. Kou, and S. Xie. Bayesian analysis of single molecule experiments. Tech. Rep., Department. of Statistics, Harvard University, Cambridge, 2003.

[228] J.S. Liu and C.E. Lawrence. Bayesian inference on biopolymer models. Bioinformatics, 15:38–52, 1999.

[229] J.S. Liu and T. Logvinenko. Bayesian methods in biological sequence analysis. Handbook of Statistical Genetics, 2nd ed. D.J. Balding, M. Bishop, and C. Cannings, editors. Wiley, Chichester, 2003.

[230] J.S. Liu, A.F. Neuwald, and C.E. Lawrence. Bayesian models for multiple local sequence alignment and Gibbs sampling strategies. J. Am. Stat. Assoc., 90(432):1156–1170, 1995.

[231] J.S. Liu and J.Z. Zhang. A new sequential importance sampling method and its applications to the 2-dimensional hydrophobichydrophilic model. J. Chem. Phys., 117(7), pp. 3492-3498, 2002.

[232] L. Ljung. System Identification, Theory for the User. Prentice Hall Information and System Sciences Series. Prentice Hall, Englewood Cliffs, NJ, 1987.

[233] I. L. MacDonald and W. Zucchii. Hidden Markov and other Models for Discrete-Valued Time Series. Chapman and Hall, London, 1997.

[234] D.D. Magill. Optimal adaptive estimation of sampled stochastic processes. IEEE Trans. on Autom. Control, 10(4):434–439, 1965.

[235] A.D. Marrs, N.J. Gordon, and D.J. Salmon. Sequential analysis of nonlinear dynamic systems using particles and mixtures. In P.C. Young, W.J. Fitzgerald, A. Walden, and R.L. Smith, editors, Nonlinear and Nonstationary Signal Processing. Cambridge University Press, Cambridge, 2001.

[236] V.P. Maslov. Méthodes opératorielles. Edition Mir, Moscow, 1987.

[237] P.S. Maybeck and R.I. Suizu. Adaptive tracker field of view variation via multiple model filtering. IEEE Trans. Aerosp. Electron. Syst., 21(4):529–537, 1985.

[238] H.P. McKean, Jr. A class of Markov processes associated with nonlinear parabolic equations. Proc. Natl. Acad. Sci. U.S.A., 56:1907–1911, 1966.

[239] H.P. McKean, Jr. Propagation of chaos for a class of non-linear parabolic equations. In Stochastic Differential Equations (Lecture Series in Differential Equations, Session 7, Catholic University, 1967), pages 41–57. Air Force Office of Scientific Research, Arlington, VA, 1967.

[240] S. Méléard. Asymptotic behaviour of some interacting particle systems; McKean-Vlasov and Boltzmann models. In D. Talay and L. Tubaro, editors, Probabilistic Models for Nonlinear Partial Differential Equations, Montecatini Terme, 1995, Lecture Notes in Mathematics 1627. Springer-Verlag, Berlin, 1996.

[241] S. Méléard. Convergence of the fluctuations for interacting diffusions with jumps associated with Boltzmann equations. Stochastics Stochastics Rep., 63(3–4):195–225, 1998.

[242] S. Méléard. Probabilistic interpretation and approximations of some Boltzmann equations. In Stochastic models (Spanish) (Guanajuato, 1998), volume 14 of Aportaciones Mat. Investig., pages 1–64. Soc. Mat. Mexicana, México, 1998.

[243] S. Méléard. Stochastic approximations of the solution of a full Boltzmann equation with small initial data. ESAIM Probab. Stat., 2:23–40, 1998.

[244] N. Metropolis, A.W. Rosenbluth, M.N. Rosenbluth, E.Teller, A.H. Teller. Equation of state calculations by fast computing machines. J. Chem. Phys., 90:233–241, 1953.

[245] S.P. Meyn and R.L. Tweedie. Markov Chains and Stochastic Stability. Communications and Control Engineering Series, Springer- Verlag London Ltd., London, 1993.

[246] J.E. Moyal. The general theory of stochastic population processes.

Acta Math., 108:1–31, 1962.

[247] J.E. Moyal. Multiplicative population chains. Proc. R. Soc. Ser. A, 266:518–526, 1962.

[248] C. Musso and N. Oudjane. Regularized particle schemes applied to the tracking problem. In International Radar Symposium, Munich, Proceedings, September 1998.

[249] M. Nagasawa. Stochastic Processes in Quantum Physics. Monographs in Mathematics, vol. 94. Birkhäuser-Verlag, Boston, 1991.

[250] D.B. Nelson. Arch models as diffusion approximations. J.

Economet., 45(1-2):7–38, 1990.

[251] A.F. Neuwald, J.S. Liu, and C.E. Lawrence. Gibbs motif sampling:

Detection of bacterial outer membrane repeats. Protein Sci., 4:1618– 1632, 1995.

[252] J.N. Nielsen and M. Vestergaard. Estimation in continuous time stochastic volatility models using nonlinear filters. Int. J. Theor. Appl. Finance, 3(2):279–308, 2000.

[253] A. Nix and M.D. Vose. Modelling genetic algorithms with Markov chains. Ann. Math. Artificial Intelligence, 5:79–88, 1991.

[254] P-J. Nordlund, F. Gunnarsson and F. Gustafsson. Particle filters for positioning in wireless networks. Proceedings of EUSIPCO, Toulouse, France, 2002.

[255] D. Ocone. Entropy inequalities and entropy dynamics in nonlinear filtering of diffusion processes. In Stochastic Analysis, Control, Optimization and Applications, Systems Control Foundations and Applications, pages 477–496. Birkhäuser, Boston, 1999.

[256] P. Shahabuddin, P. Glasserman, P. Heidelberger, and T. Zajic. Multilevel splitting for estimating rare event probabilities. Oper. Res., 47(4):585–600, 1999.

[257] E. Pardoux. Filtrage non linéaire et équations aux dérivés partielles stochastiques associées. In P.L. Hennequin, editor, Ecole d’Eté de Probabilités de Saint-Flour XIX-1989, Lecture Notes in Mathematics 1464. Springer-Verlag, Berlin, 1991.

[258] M. Peinado. Go with the winners algorithms for cliques in random graphs. Algorithms Comput., 2223:525–536, 2001.

[259] M. Peinado and T. Lengauer. Go with the winners generators with applications to molecular modeling. Random. Approx. Tech. Comput. Sci., 1269:135–149, 1997.

[260] E.A. Perkins. Conditional Dawson-Watanabe processes and Fleming- Viot processes. Seminar in Stochastic Processes, pages 142–155, 1991.

[261] D.T. Pham. Stochastic methods for sequential data assimilation in strongly nonlinear systems. Mon. Weather Rev., 129:1194–1207, 1992.

[262] M.S. Pinsker. Information and Information Stability of Random Variables and Processes. Holden Day, San Francisco, 1964.

[263] R.G. Pinsky. Positive Harmonic Functions and Diffusions. an Integrated and Analytic Approach. Cambridge Studies in Advanced Mathematics, 45. Cambridge University Press, Cambridge, 1995.

[264] M.K. Pitt and N. Shephard. Filtering via simulation: Auxiliary particle filters. J. Am. Stat. Assoc., 93(443):1022–1031, 1998.

[265] M.K. Pitt and N. Sheppard. Filtering via simulation: auxiliary particle filters. J. Am. Stat. Assoc., 94, 590-599, 1999.

[266] D. Pollard. Convergence of Stochastic Processes. Springer Verlag, New York, 1984.

[267] A. Puhalskii. On functional principle of large deviations. New Trends Probab. Stat., 1:198–219, 1991.

[268] M. Pulvirenti. Kinetic limits for stochastic particle systems. In Probabilistic Models for Nonlinear Partial Differential Equations (Montecatini Terme, 1995), volume 1627 of Lecture Notes in Mathematics, pages 96–126. Springer, Berlin, 1996.

[269] L.R. Rabiner A tutorial on hidden Markov models and selected applications in speech recognition. Proc. IEEE, 77(2):257–285, 1989.

[270] S.T. Rachev. Probability Metrics and the Stability of Stochastic Models. Wiley, New York, 1991.

[271] M. Reed and B. Simon. Methods of Modern Mathematical Physics, II, Fourier Analysis, Self Adjointness. Academic Press, New York, 1975.

[272] S. I. Resnick. Adventures in Stochastic Processes. Birkhäuser, Boston, 1994.

[273] D. Revuz. Markov Chains. North Holland, Amsterdam, 1984.

[274] M.N. Rosenbluth and A.W. Rosenbluth. Monte-carlo calculations of the average extension of macromolecular chains. J. Chem. Phys., 23:356–359, 1955.

[275] I.N. Sanov. On the probability of large deviations of random variables. Select. Transl. Math. Statist. and Probability, Vol. 1 pp. 213– 244, Inst. Math. Statist. and Amer. Math. Soc., Providence, R.I., 1961.

[276] D. Schultz, W. Burgard, D. Fox, and A.B. Cremers. People tracking with a mobile robot using sample based joint probabilistic data association filters. Int. J. Robotics Res., (22)2, 2003.

[277] E.A. Semerdjiev and L.S. Mihaylova. Adaptative IMM algorithm for manouevring ship tracking. Proceedings of the first International Conference on Multisource-Multisensor Information Fusion (FU- SION’98), Las Vegas, Nevada, volume 2, pages 974–979, C.S.R.E.A. Press, Athens, Georgia, 1998.

[278] E.A. Semerdjiev, L.S. Mihaylova, and Tz. Semerdjiev. Manouevring ship model identification and imm tracking algorithm design. Proceedings of the first International Conference on Multisource- Multisensor Information Fusion (FUSION’98), Las Vegas, Nevada, volume 2, pages 968–973, C.S.R.E.A. Press, Athens, Georgia, 1998.

[279] J. Shapcott. Index tracking: Genetic algorithms for investment portfolio selection. Technical Report SS92-24, EPCC, Edinburgh, September 1992.

[280] T. Shiga and H. Tanaka. Central limit theorem for a system of Markovian particles with mean field interaction. Z. Wahrschein. Verwandte Gebiete, 69:439–459, 1985.

[281] A.N. Shiryaev. Probability, second edition, Volume 95 in Graduate Texts in Mathematics. Springer-Verlag, New-York, 1996.

[282] G.R. Shorack. Probability for Statisticians. Springer Texts in Statistics, Springer, New York, 2000.

[283] D. Siegmund. Sequential Analysis: Tests and confidence intervals.

Springer Verlag, New York, 1985.

[284] N. Smirnoff. Über wahrscheinlichkeiten grosser abweichungen. Rec.

Soc. Math. Moscow, 40:441–455, 1933.

[285] D.J. Spielgelhalter, W.R. Gilks, and S. Richardson. Monte Carlo Markov Chain in Practice. Chapman and Hall, London, 1996.

[286] R.F. Stengel. Optimal Control and Estimation. Dover Publications Inc., New York, 1986.

[287] D.W. Stroock. An Introduction to the Theory of Large Deviations.

Springer-Verlag, Berlin, 1984.

[288] A.S. Sznitman. Topics in propagation of chaos. In P.L. Hennequin, editor, Ecole d’Eté de Probabilités de Saint-Flour XIX-1989, Lecture Notes in Mathematics 1464. Springer-Verlag, Berlin, 1991.

[289] A.S. Sznitman. Brownian Motion Obstacles and Random Media.

Springer-Verlag, Monographs in Mathematics, New York, 1998.

[290] S. Tindel and F. Viens. Convergence of a branching particle system to the solution of a parabolic SPDE on the circle. Random Oper. Stochastic Equations, (to appear), 2003.

[291] P. Torma and Cs. Szepesvri. Towards facial pose tracking. In Proc.

First Hungarian Computer Graphics and Geometry Conference Budapest, Hungary, pp. 10-16, 2002.

[292] J. K. Townsend, Z. Haraszti, J. A. Freebersyser, and M. Devetsikiotis, Simulation of rare events in communication networks. IEEE Commun. Mag., Vol. 36, No. 8, pages 36–41, 1998.

[293] D. Treyer, D.S. Weile, and E. Michielsen. The application of novel genetic algorithms to electromagnetic problems. In Applied Computational Electromagnetics, Symposium Digest, volume 2, pages 1382– 1386, Monterey, CA, March 1997.

[294] S.R.S. Varadhan. Asymptotic probabilities and differential equations. Commun. Pure Appl. Math., 19:261–286, 1966.

[295] A.D. Ventcel and M.I. Freidlin. On small perturbations of dynamical systems. Russian Math. Surveys, 25:1–55, 1970.

[296] F. Viens. Portfolio optimization under partially observed stochastic volatility. In COM- CON 8. The 8th International Conference on Advances in Communication and Control. W. Wells, editor, pages 1-12. Optim. Soft., Inc., 2002.

[297] M. Villen-Altamirano, A. Martinez-Marron, J. Gamo, and F.

Fernandez-Questa. Enhancements of the accelerated simulation method restart by considering multiple thresholds. In Proceedings of the 14th International Teletraffic Congress. The Fundamental Role of Teletraffic in the Evolution of the Telecommunication Networks. J. Labetoulle and J.W. Roberts, editors. Elsevier Science Publishers, Amsterdam, pages 797–810, 1994.

[298] M. Villen-Altamirano and J. Villen-Altamirano. Restart: a method for accelerating rare event simulation. In Proceedings of the 13th International Teletraffic Congress. In Queueing Performance and Control in ATM, J.W. Cohen and C.D. Pack, editors. Elsevier Science Publishers, Amsterdam, pages 71–76, 1991.

[299] M. Villen-Altamirano and J. Villen-Altamirano. Restart: a straightforward method for fast simulation of rare events. Proceedings of the 1994 Winter Simulation Conference, pages 282–289. IEEE Computer Society Press, Piscataway, NJ, 1994.

[300] M. D. Vose. The Simple Genetic Algorithm, Foundations and Theory.

The MIT Press Books, Cambridge, 1999.

[301] F.T. Wall and J.J. Erpenbeck. J. Chem. Phys., 30:634–637, 1959.

[302] F.T. Wall and F. Mandel. Macromolecular dimensions obtained by an efficient Monte Carlo method without sample attrition. J. Chem. Phys., Vol 63(11) pp. 4592-4595, 1975.

[303] D. Whitley. A genetic algorithms tutorial. Statistics and Computing, (4):65-85, 1994.

[304] D. Whitley. An Overview of Evolutionary Algorithms, J. Information and Software Technology, 43:817-831, 2001

[305] A.N. Van der Vaart and J.A. Wellner. Weak Convergence and Empirical Processes with Applications to Statistics. Springer Series in Statistics. Springer, New York, 1996.

[306] H. Wieland. Unzerlegbare, nicht negative Matrizen . Math. Z., vol.

52, 642-648, 1950.

[307] G. Wrinkler. Image Analysis, Random Fields and Markov Chain Monte Carlo Methods, a Mathematical Introduction 2nd edition. Applications of mathematics Series 27, Springer-Verlag, New York, 2003.

[308] Y.M. Zhang and X.R. Li. Detection and diagnostic of sensor and actuator failures using IMM estimation. IEEE Trans. Aerosp. Electron. Syst., 34(4):1295–1312, 1998.