Asymptotic properties of stochastic systems

Tuesday 29 May

9am-10am S. Rubenthaler,  Stability and Uniform Particle Approximation of Nonlinear Filters in Case of Non Ergodic Signals 

10am-11am D. Crisan, Stability of the Discrete Time Filter in Terms of the Tails of Noise Distributions

11am-11.30am Coffee Break

11.30am-12.30pm K. Heine,  Uniform approximations of discrete time filter

12.30pm -2pm Lunch 

2pm-3pm P. Diaconis,  Fastest mixing Markov chain - a survey

3pm-3.30pm Coffee Break

3.30pm-4.30pm A. Eberle, Stability of sequential MCMC methods

Wednesday 30 May

9am-10am  M. Kleptsyna, On discrete time ergodic filters with wrong initial data. 

10am-11am A. Veretennikov, On filtering with wrong initial data, continuous time.

11am-11.30am Coffee Break

11.30am-12.30 pm R. Douc, Forgetting of the initial distribution for the filter in Hidden Markov Models

12.30pm -2pm Lunch 

2pm-3pm P. Chigansky, Model robustness of finite state nonlinear filtering over the infinite time horizon

3pm-3.30pm Coffee Break

3.30pm-4.30pm W. Stannat,  Asymptotic stability of Feynman-Kac propagators

