
Kitagawa, Genshiro (Institute of Statistical Mathematics, Japan)

Computational Issues in Sequential Monte Carlo Filtering

Abstract: Sequential Monte Carlo filtering algorithms are powerful tool
for time series modeling. In this talk, several computational problems in se-
quential Monte Carlo filtering and smoothing are considered. In particular,
algorithms for parallel filtering and posterior mean smoothing are discussed.
Some applications of the Sequential Monte Carlo filtering/smoothing are
also shown.
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