For the theory behind my talk see the papers of French statisticans.

References

Doucet, A., Freitas N. de, & Gordon, N. (Eds.). (2001). Sequential Monte Carlo Methods in Practice. New York: Springer.

Gersch, W., & Kitagawa, G. (1988). Bayesian analysis of time series and dynamical systems. In J. Spall (Ed.), (p. 431-476). New York: Marcel Dekker.

Gordon, N., Salmond, D., & Smith, A. (1993). Novel approaches to nonlinear/non-gaussian bayesian estimation. IEEE proceedings, 140, 107-113.

Harrison, J., & Stevens, C. (1976). Bayesian forcasting (with discussion). JRSS(B), 38, 205-247. Hürzler, M., & Künsch, H. (2001). Sequential Monte Carlo Methods in Practice. In A. Doucet, de Freitas N., & N. Gordon (Eds.), (p. 159-173). New York: Springer.

Kitagawa, G. (1996). Monte Carlo filter and smooth non-Gaussian nonlinear state space models. Journal of Computational and Graphical Statistics, 5, 1-25.

Kitagawa, G. (1998). A self-organizing state-space model. JASA, 93, 1203-1215. Kitagawa, G., & Gersch, W. (1996). Smoothness Priors Analysis of Time Series. New York: Springer. Ljung, L. (1979). Asymptotic behavior of the Extended Kalman filter as a parameter estimator for linear systems. IEEE transactions on automatic control, 36-50.

West, M., & Harrison, J. (1997). Bayesian Forcasting and Dynamical Models. New York: Springer.