
HAL Id: inria-00409060
https://inria.hal.science/inria-00409060

Submitted on 5 Aug 2009

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépôt et à la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche français ou étrangers, des laboratoires
publics ou privés.

Large sample asymptotics for the ensemble Kalman filter
François Le Gland, Valérie Monbet, Vu-Duc Tran

To cite this version:
François Le Gland, Valérie Monbet, Vu-Duc Tran. Large sample asymptotics for the ensemble Kalman
filter. [Research Report] RR-7014, INRIA. 2009, pp.25. �inria-00409060�

https://inria.hal.science/inria-00409060
https://hal.archives-ouvertes.fr


appor t  


de  r ech er ch e

IS
S

N
0

2
4

9
-6

3
9

9
IS

R
N

IN
R

IA
/R

R
--

7
0

1
4

--
F

R
+

E
N

G

INSTITUT NATIONAL DE RECHERCHE EN INFORMATIQUE ET EN AUTOMATIQUE

Large Sample Asymptotics

for the Ensemble Kalman Filter

François Le Gland — Valérie Monbet — Vu–Duc Tran

N° 7014

Août 2009





Centre de recherche INRIA Rennes – Bretagne Atlantique
IRISA, Campus universitaire de Beaulieu, 35042 Rennes Cedex

Téléphone : +33 2 99 84 71 00 — Télécopie : +33 2 99 84 71 71

▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s
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❆❜str❛❝t✿ ❚❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✭❊♥❑❋✮ ❤❛s ❜❡❡♥ ♣r♦♣♦s❡❞ ❛s ❛ ▼♦♥t❡ ❈❛r❧♦✱ ❞❡r✐✈❛t✐✈❡✕❢r❡❡✱ ❛❧✲
t❡r♥❛t✐✈❡ t♦ t❤❡ ❡①t❡♥❞❡❞ ❑❛❧♠❛♥ ✜❧t❡r✱ ❛♥❞ ✐s ♥♦✇ ✇✐❞❡❧② ✉s❡❞ ✐♥ s❡q✉❡♥t✐❛❧ ❞❛t❛ ❛ss✐♠✐❧❛t✐♦♥✱ ✇❤❡r❡ st❛t❡
✈❡❝t♦rs ♦❢ ❤✉❣❡ ❞✐♠❡♥s✐♦♥ ✭❡✳❣✳ r❡s✉❧t✐♥❣ ❢r♦♠ t❤❡ ❞✐s❝r❡t✐③❛t✐♦♥ ♦❢ ♣r❡ss✉r❡ ❛♥❞ ✈❡❧♦❝✐t② ✜❡❧❞s ♦✈❡r ❛ ❝♦♥t✐♥❡♥t✱
❛s ❝♦♥s✐❞❡r❡❞ ✐♥ ♠❡t❡♦r♦❧♦❣②✮ s❤♦✉❧❞ ❜❡ ❡st✐♠❛t❡❞ ❢r♦♠ ♥♦✐s② ♠❡❛s✉r❡♠❡♥ts ✭❡✳❣✳ ❝♦❧❧❡❝t❡❞ ❛t s♣❛rs❡ ✐♥✕s✐t✉
st❛t✐♦♥s✮✳ ❊✈❡♥ ✐❢ t❤❡ st❛t❡ ❛♥❞ ♠❡❛s✉r❡♠❡♥t ❡q✉❛t✐♦♥s ❛r❡ ❧✐♥❡❛r ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡✱ ❝♦♠♣✉t✲
✐♥❣ ❛♥❞ st♦r✐♥❣ t❤❡ ❡rr♦r ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s ✐♥✈♦❧✈❡❞ ✐♥ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r ✐s ♣r❛❝t✐❝❛❧❧② ✐♠♣♦ss✐❜❧❡✱ ❛♥❞ ✐t ❤❛s
❜❡❡♥ ♣r♦♣♦s❡❞ t♦ r❡♣r❡s❡♥t t❤❡ ✜❧t❡r✐♥❣ ❞✐str✐❜✉t✐♦♥ ✇✐t❤ ❛ s❛♠♣❧❡ ✭❡♥s❡♠❜❧❡✮ ♦❢ ❛ ❢❡✇ ❡❧❡♠❡♥ts ❛♥❞ t♦ t❤✐♥❦ ♦❢
t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ❛s ❛♥ ❛♣♣r♦①✐♠❛t✐♦♥ ♦❢ t❤❡ ✐♥tr❛❝t❛❜❧❡ ❡rr♦r ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①✳
❊①t❡♥s✐♦♥s t♦ ♥♦♥❧✐♥❡❛r st❛t❡ ❡q✉❛t✐♦♥s ❤❛✈❡ ❛❧s♦ ❜❡❡♥ ♣r♦♣♦s❡❞✳

❙✉r♣r✐s✐♥❣❧②✱ ✈❡r② ❧✐tt❧❡ ✐s ❦♥♦✇♥ ❛❜♦✉t t❤❡ ❛s②♠♣t♦t✐❝ ❜❡❤❛✈✐♦✉r ♦❢ t❤❡ ❊♥❑❋✱ ✇❤❡r❡❛s ♦♥ t❤❡ ♦t❤❡r ❤❛♥❞✱
t❤❡ ❛s②♠♣t♦t✐❝ ❜❡❤❛✈✐♦✉r ♦❢ ♠❛♥② ❞✐✛❡r❡♥t ❝❧❛ss❡s ♦❢ ♣❛rt✐❝❧❡ ✜❧t❡rs ✐s ✇❡❧❧ ✉♥❞❡rst♦♦❞✱ ❛s t❤❡ ♥✉♠❜❡r ♦❢ ♣❛rt✐❝❧❡s
❣♦❡s t♦ ✐♥✜♥✐t②✳ ■♥t❡r♣r❡t✐♥❣ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts ❛s ❛ ♣♦♣✉❧❛t✐♦♥ ♦❢ ♣❛rt✐❝❧❡s ✇✐t❤ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥s
✭❛♥❞ ♥♦t ♠❡r❡❧② ❛s ❛♥ ✐♥str✉♠❡♥t❛❧ ❞❡✈✐❝❡ ♣r♦❞✉❝✐♥❣ t❤❡ ❡♥s❡♠❜❧❡ ♠❡❛♥ ✈❛❧✉❡ ❛s ❛♥ ❡st✐♠❛t❡ ♦❢ t❤❡ ❤✐❞❞❡♥
st❛t❡✮✱ ✇❡ ♣r♦✈❡ t❤❡ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ❊♥❑❋✱ ✇✐t❤ t❤❡ ❝❧❛ss✐❝❛❧ r❛t❡ 1/

√
N ✱ ❛s t❤❡ ♥✉♠❜❡r N ♦❢ ❡♥s❡♠❜❧❡

❡❧❡♠❡♥ts ✐♥❝r❡❛s❡s t♦ ✐♥✜♥✐t②✳ ■♥ t❤❡ ❧✐♥❡❛r ❝❛s❡✱ t❤❡ ❧✐♠✐t ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts
✐s t❤❡ ✉s✉❛❧ ✭●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥ ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡✮ ❑❛❧♠❛♥ ✜❧t❡r✱ ❛s ❡①♣❡❝t❡❞✱ ❜✉t ✐♥ t❤❡ ♠♦r❡ ❣❡♥❡r❛❧ ❝❛s❡
♦❢ ❛ ♥♦♥❧✐♥❡❛r st❛t❡ ❡q✉❛t✐♦♥ ✇✐t❤ ❧✐♥❡❛r ♦❜s❡r✈❛t✐♦♥s✱ t❤✐s ❧✐♠✐t ❞✐✛❡rs ❢r♦♠ t❤❡ ✉s✉❛❧ ❇❛②❡s✐❛♥ ✜❧t❡r✳ ❚♦ ❣❡t
t❤❡ ❝♦rr❡❝t ❧✐♠✐t ✐♥ t❤✐s ❝❛s❡✱ t❤❡ ♠❡❝❤❛♥✐s♠ t❤❛t ❣❡♥❡r❛t❡s t❤❡ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❊♥❑❋ s❤♦✉❧❞ ❜❡ ✐♥t❡r♣r❡t❡❞
❛s ❛ ♣r♦♣♦s❛❧ ✐♠♣♦rt❛♥❝❡ ❞✐str✐❜✉t✐♦♥✱ ❛♥❞ ❛♣♣r♦♣r✐❛t❡ ✐♠♣♦rt❛♥❝❡ ✇❡✐❣❤ts s❤♦✉❧❞ ❜❡ ❛ss✐❣♥❡❞ t♦ t❤❡ ❡♥s❡♠❜❧❡
❡❧❡♠❡♥ts✳

❑❡②✲✇♦r❞s✿ s❡q✉❡♥t✐❛❧ ❞❛t❛ ❛ss✐♠✐❧❛t✐♦♥✱ ❑❛❧♠❛♥ ✜❧t❡r✱ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✭❊♥❑❋✮✱ ❇❛②❡s✐❛♥ ✜❧t❡r✱
♣❛rt✐❝❧❡ ✜❧t❡r✱ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥✱ ♣r♦♣❛❣❛t✐♦♥ ♦❢ ❝❤❛♦s✳

❚❤✐s ✇♦r❦ ✇❛s ♣❛rt✐❛❧❧② s✉♣♣♦rt❡❞ ❜② ■◆❘■❆✱ ✉♥❞❡r t❤❡ ♣r♦❥❡❝t ❉❛t❛ ❆ss✐♠✐❧❛t✐♦♥ ❢♦r ❆✐r ◗✉❛❧✐t② ✭❆❘❈ ♣r♦❣r❛♠♠❡ ✷✵✵✺✕
✷✵✵✻✮✱ ❛♥❞ ❜② ❛ P❤❉ ❣r❛♥t ❢r♦♠ t❤❡ ❇r❡t❛❣♥❡ r❡❣✐♦♥✳

∗ ■◆❘■❆ ❘❡♥♥❡s ✖ ❇r❡t❛❣♥❡ ❆t❧❛♥t✐q✉❡✱ ❈❛♠♣✉s ❞❡ ❇❡❛✉❧✐❡✉✱ ✸✺✵✹✷ ❘❊◆◆❊❙ ❈é❞❡①✱ ❋r❛♥❝❡✳ ✖ ❧❡❣❧❛♥❞❅✐r✐s❛✳❢r
∗∗ ❯♥✐✈❡rs✐té ❞❡ ❇r❡t❛❣♥❡✕❙✉❞✱ ❈❛♠♣✉s ❞❡ ❚♦❤❛♥♥✐❝✱ ✺✻✵✶✼ ❱❆◆◆❊❙ ❈é❞❡①✱ ❋r❛♥❝❡✳ ✖ ④♠♦♥❜❡t✱✈✉✲❞✉❝✳tr❛♥⑥❅✉♥✐✈✲✉❜s✳❢r



❈♦♠♣♦rt❡♠❡♥t ❛s②♠♣t♦t✐q✉❡

❞✉ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥ ❞✬❡♥s❡♠❜❧❡

❘és✉♠é ✿ ▲❡ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥ ❞✬❡♥s❡♠❜❧❡ ❛ été ♣r♦♣♦sé à ❧✬♦r✐❣✐♥❡ ❝♦♠♠❡ ✉♥❡ ❛❧t❡r♥❛t✐✈❡ ❞❡ t②♣❡ ▼♦♥t❡✕
❈❛r❧♦✱ s❛♥s ❞ér✐✈é❡s✱ ❛✉ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥ ét❡♥❞✉✱ ❡t ✐❧ ❡st ♠❛✐♥t❡♥❛♥t ❧❛r❣❡♠❡♥t ✉t✐❧✐sé ❡♥ ❛ss✐♠✐❧❛t✐♦♥ ❞❡ ❞♦♥♥é❡s
séq✉❡♥t✐❡❧❧❡✱ ♦ù ✐❧ s✬❛❣✐t ❞✬❡st✐♠❡r ✉♥ ✈❡❝t❡✉r ❞✬ét❛t ❞❡ très ❣r❛♥❞❡ ❞✐♠❡♥s✐♦♥ ✭❡✳❣✳ ♦❜t❡♥✉ ❛♣rès ❞✐s❝rét✐s❛t✐♦♥
❞❡ ❝❤❛♠♣s ❞❡ ♣r❡ss✐♦♥ ♦✉ ❞❡ ✈✐t❡ss❡ à ❧✬é❝❤❡❧❧❡ ❞✬✉♥ ❝♦♥t✐♥❡♥t✱ ❝♦♠♠❡ ❡♥ ♠été♦r♦❧♦❣✐❡✮ à ♣❛rt✐r ❞❡ ♠❡s✉r❡s
❜r✉✐té❡s ✭❡✳❣✳ r❡❝✉❡✐❧❧✐❡s ❛✉ ♥✐✈❡❛✉ ❞❡ st❛t✐♦♥s ré♣❛rt✐❡s ❛✉ s♦❧✮✳ ▼ê♠❡ s✐ ❧❡s éq✉❛t✐♦♥s ❞✬ét❛t ❡t ❞✬♦❜s❡r✈❛t✐♦♥
s♦♥t ❧✐♥é❛✐r❡s✱ ❛✈❡❝ ❞❡s ❜r✉✐ts ❛❞❞✐t✐❢s ❣❛✉ss✐❡♥s✱ ❝❛❧❝✉❧❡r ❡t ❝♦♥s❡r✈❡r ❡♥ ♠é♠♦✐r❡ ❧❡s ♠❛tr✐❝❡s ❞❡ ❝♦✈❛r✐❛♥❝❡
❞✬❡rr❡✉r ✐♠♣❧✐q✉é❡s ❞❛♥s ❧❡ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥ ❡st ✐♠♣♦ss✐❜❧❡ ❡♥ ♣r❛t✐q✉❡✱ ❡t ✐❧ ❛ été ♣r♦♣♦sé ❞❡ r❡♣rés❡♥t❡r ❧❛
❞✐str✐❜✉t✐♦♥ ❞❡ ✜❧tr❛❣❡ à ❧✬❛✐❞❡ ❞✬✉♥ é❝❤❛♥t✐❧❧♦♥ ✭❡♥s❡♠❜❧❡✮ ❞❡ q✉❡❧q✉❡s é❧é♠❡♥ts ❡t ❞❡ ✈♦✐r ❞❛♥s ❧❛ ♠❛tr✐❝❡ ❞❡
❝♦✈❛r✐❛♥❝❡ ❡♠♣✐r✐q✉❡ ❛ss♦❝✐é❡ ✉♥❡ ❛♣♣r♦①✐♠❛t✐♦♥ ❞❡ ❧❛ ♠❛tr✐❝❡ ❞❡ ❝♦✈❛r✐❛♥❝❡ ❞✬❡rr❡✉r✳ ❉❡s ❡①t❡♥s✐♦♥s ❛✉ ❝❛s
❞✬éq✉❛t✐♦♥s ❞✬ét❛t ♥♦♥✕❧✐♥é❛✐r❡s ♦♥t é❣❛❧❡♠❡♥t été ♣r♦♣♦sé❡s✳

❈✉r✐❡✉s❡♠❡♥t✱ très ♣❡✉ ❞❡ rés✉❧t❛ts s♦♥t ❝♦♥♥✉s s✉r ❧❡ ❝♦♠♣♦rt❡♠❡♥t ❛s②♠♣t♦t✐q✉❡ ❞✉ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥
❞✬❡♥s❡♠❜❧❡✱ ❛❧♦rs q✉❡ ♣❛r ❛✐❧❧❡✉rs ❧❡ ❝♦♠♣♦rt❡♠❡♥t ❛s②♠♣t♦t✐q✉❡ ❞❡ très ♥♦♠❜r❡✉s❡s ❝❧❛ss❡s ❞❡ ✜❧tr❡s ♣❛rt✐❝✉✲
❧❛✐r❡s ❡st ❜✐❡♥ ❝♦♠♣r✐s✱ q✉❛♥❞ ❧❡ ♥♦♠❜r❡ ❞❡ ♣❛rt✐❝✉❧❡s ❝r♦ît ✈❡rs ❧✬✐♥✜♥✐✳ ❊♥ ✐♥t❡r♣rét❛♥t ❧❡s é❧é♠❡♥ts ❞✬❡♥s❡♠❜❧❡
❝♦♠♠❡ ✉♥❡ ♣♦♣✉❧❛t✐♦♥ ❞❡ ♣❛rt✐❝✉❧❡s ❡♥ ✐♥t❡r❛❝t✐♦♥ ❞❡ ❝❤❛♠♣ ♠♦②❡♥ ✭❡t ♣❛s s❡✉❧❡♠❡♥t ❝♦♠♠❡ ✉♥ ♣r♦❝é❞é ✐♥s✲
tr✉♠❡♥t❛❧ ♣r♦❞✉✐s❛♥t ❧❛ ✈❛❧❡✉r ♠♦②❡♥♥❡ ❞❡ ❧✬❡♥s❡♠❜❧❡ ❝♦♠♠❡ ❡st✐♠❛t✐♦♥ ❞❡ ❧✬ét❛t ❝❛❝❤é✮✱ ♥♦✉s ♠♦♥tr♦♥s ❧❛
❝♦♥✈❡r❣❡♥❝❡ ❞✉ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥ ❞✬❡♥s❡♠❜❧❡✱ ❛✈❡❝ ❧❛ ✈✐t❡ss❡ ❝❧❛ss✐q✉❡ ❡♥ 1/

√
N ✱ q✉❛♥❞ ❧❡ ♥♦♠❜r❡ N ❞✬é❧é♠❡♥ts

❞✬❡♥s❡♠❜❧❡ ❝r♦ît ✈❡rs ❧✬✐♥✜♥✐✳ ❉❛♥s ❧❡ ❝❛s ❧✐♥é❛✐r❡✱ ❧❛ ❧✐♠✐t❡ ❞❡ ❧❛ ❞✐str✐❜✉t✐♦♥ ❡♠♣✐r✐q✉❡ ❞❡s é❧é♠❡♥ts ❞✬❡♥s❡♠❜❧❡
❡st ✭❧❛ ❞✐str✐❜✉t✐♦♥ ❣❛✉ss✐❡♥♥❡ ❛ss♦❝✐é❡ ❛✈❡❝✮ ❧❡ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥✱ s❛♥s s✉r♣r✐s❡✱ ♠❛✐s ❞❛♥s ❧❡ ❝❛s ♣❧✉s ❣é♥ér❛❧
❞✬✉♥❡ éq✉❛t✐♦♥ ❞✬ét❛t ♥♦♥✕❧✐♥é❛✐r❡ ❛✈❡❝ ♦❜s❡r✈❛t✐♦♥s ❧✐♥é❛✐r❡s✱ ❝❡tt❡ ❧✐♠✐t❡ ♥❡ ❝♦ï♥❝✐❞❡ ♣❛s ❛✈❡❝ ❧❡ ✜❧tr❡ ❜❛②é✲
s✐❡♥✳ P♦✉r ♦❜t❡♥✐r ❧❛ ❧✐♠✐t❡ ❝♦rr❡❝t❡ ❞❛♥s ❝❡ ❝❛s✱ ❧❡ ♠é❝❛♥✐s♠❡ q✉✐ ♣r♦❞✉✐t ❧❡s é❧é♠❡♥ts ❞✉ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥
❞✬❡♥s❡♠❜❧❡ ❞♦✐t êtr❡ ✐♥t❡r♣rété ❝♦♠♠❡ ✉♥❡ ♣r♦♣♦s✐t✐♦♥ ❞❡ ❞✐str✐❜✉t✐♦♥ ❞✬✐♠♣♦rt❛♥❝❡✱ ❡t ❧❡s ♣♦✐❞s ❞✬✐♠♣♦rt❛♥❝❡
❝♦rr❡s♣♦♥❞❛♥ts ❞♦✐✈❡♥t êtr❡ ❛ttr✐❜✉és ❛✉① é❧é♠❡♥ts ❞✬❡♥s❡♠❜❧❡✳

▼♦ts✲❝❧és ✿ ❛ss✐♠✐❧❛t✐♦♥ ❞❡ ❞♦♥♥é❡s séq✉❡♥t✐❡❧❧❡✱ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥✱ ✜❧tr❡ ❞❡ ❑❛❧♠❛♥ ❞✬❡♥s❡♠❜❧❡✱ ✜❧tr❡
❜❛②és✐❡♥✱ ✜❧tr❡ ♣❛rt✐❝✉❧❛✐r❡✱ ✐♥t❡r❛❝t✐♦♥ ❡♥ ❝❤❛♠♣ ♠♦②❡♥✱ ♣r♦♣❛❣❛t✐♦♥ ❞✉ ❝❤❛♦s✳



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✶

✶ ■♥tr♦❞✉❝t✐♦♥

❚❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✭❊♥❑❋✮ ❤❛s ❜❡❡♥ ♣r♦♣♦s❡❞ ❬✾❪ ❛s ❛ ▼♦♥t❡ ❈❛r❧♦✱ ❞❡r✐✈❛t✐✈❡✕❢r❡❡✱ ❛❧t❡r♥❛t✐✈❡ t♦ t❤❡
❡①t❡♥❞❡❞ ❑❛❧♠❛♥ ✜❧t❡r✱ ❛♥❞ ✐s ♥♦✇ ✇✐❞❡❧② ✉s❡❞ ✐♥ s❡q✉❡♥t✐❛❧ ❞❛t❛ ❛ss✐♠✐❧❛t✐♦♥ ❬✶✶❪✱ ✇❤❡r❡ st❛t❡ ✈❡❝t♦rs ♦❢ ❤✉❣❡
❞✐♠❡♥s✐♦♥ ✭❡✳❣✳ r❡s✉❧t✐♥❣ ❢r♦♠ t❤❡ ❞✐s❝r❡t✐③❛t✐♦♥ ♦❢ ♣r❡ss✉r❡ ❛♥❞ ✈❡❧♦❝✐t② ✜❡❧❞s ♦✈❡r ❛ ❝♦♥t✐♥❡♥t✱ ❛s ❝♦♥s✐❞❡r❡❞ ✐♥
♠❡t❡♦r♦❧♦❣②✮ s❤♦✉❧❞ ❜❡ ❡st✐♠❛t❡❞ ❢r♦♠ ♥♦✐s② ♠❡❛s✉r❡♠❡♥ts ✭❡✳❣✳ ❝♦❧❧❡❝t❡❞ ❛t s♣❛rs❡ ✐♥✕s✐t✉ st❛t✐♦♥s✮✳ ❊✈❡♥ ✐❢
t❤❡ st❛t❡ ❛♥❞ ♠❡❛s✉r❡♠❡♥t ❡q✉❛t✐♦♥s ❛r❡ ❧✐♥❡❛r ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡✱ ❝♦♠♣✉t✐♥❣ ❛♥❞ st♦r✐♥❣ t❤❡
❡rr♦r ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s ✐♥✈♦❧✈❡❞ ✐♥ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r ✐s ♣r❛❝t✐❝❛❧❧② ✐♠♣♦ss✐❜❧❡✱ ❛♥❞ ✐t ❤❛s ❜❡❡♥ ♣r♦♣♦s❡❞ t♦
r❡♣r❡s❡♥t t❤❡ ✜❧t❡r✐♥❣ ❞✐str✐❜✉t✐♦♥ ✇✐t❤ ❛ s❛♠♣❧❡ ✭❡♥s❡♠❜❧❡✮ ♦❢ ❛ ❢❡✇ ❡❧❡♠❡♥ts ❛♥❞ t♦ t❤✐♥❦ ♦❢ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣
❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ❛s ❛♥ ❛♣♣r♦①✐♠❛t✐♦♥ ♦❢ t❤❡ ✐♥tr❛❝t❛❜❧❡ ❡rr♦r ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①✳ ❊①t❡♥s✐♦♥s t♦
♥♦♥❧✐♥❡❛r st❛t❡ ❡q✉❛t✐♦♥s ❤❛✈❡ ❛❧s♦ ❜❡❡♥ ♣r♦♣♦s❡❞✳

❆ ♣r❡❝✐s❡ ♠❛t❤❡♠❛t✐❝❛❧ ❢♦r♠✉❧❛t✐♦♥ ♦❢ t❤❡ ❊♥❑❋ ✐s ♣r♦✈✐❞❡❞ ✐♥ ❬✸✱ ✷✱ ✶✵❪ ❛♥❞ ❝♦♠♣❛r✐s♦♥s ✇✐t❤ ♦t❤❡r ▼♦♥t❡
❈❛r❧♦✕❜❛s❡❞ ♥♦♥❧✐♥❡❛r ✜❧t❡rs ❝❛♥ ❜❡ ❢♦✉♥❞ ✐♥ ❬✶✻✱ ✶✱ ✶✽✱ ✶✹❪✳ ❚❤❡ ❊♥❑❋ ❤❛s ❣❛✐♥❡❞ ♣♦♣✉❧❛r✐t② ❜❡❝❛✉s❡ ♦❢ ✐ts
s✐♠♣❧❡ ❝♦♥❝❡♣t✉❛❧ ❢♦r♠✉❧❛t✐♦♥ ❛♥❞ ✐ts ❡❛s❡ ♦❢ ✐♠♣❧❡♠❡♥t❛t✐♦♥✱ ❛♥❞ ✐♥ ♣❛rt✐❝✉❧❛r ✐t r❡q✉✐r❡s ♥♦ ♠♦❞✐✜❝❛t✐♦♥ ♦❢
t❤❡ ❢♦r❡❝❛st ♠♦❞❡❧✳ ❙✐♠✉❧❛t✐♦♥ st✉❞✐❡s ❤❛✈❡ ❞❡♠♦♥str❛t❡❞ t❤❡ ❛❜✐❧✐t② ♦❢ t❤❡ ❊♥❑❋ t♦ ❡✣❝✐❡♥t❧② ❤❛♥❞❧❡ str♦♥❣❧②
♥♦♥❧✐♥❡❛r ❞②♥❛♠✐❝s ❛♥❞ ❤✐❣❤✕❞✐♠❡♥s✐♦♥❛❧ st❛t❡ s♣❛❝❡s ❛♥❞ ✐t ✐s ♥♦✇ ✇✐❞❡❧② ✉s❡❞ ✐♥ r❡❛❧✐st✐❝ ❛♣♣❧✐❝❛t✐♦♥s ✇✐t❤
♣r✐♠✐t✐✈❡ ❡q✉❛t✐♦♥ ♠♦❞❡❧s ❢♦r t❤❡ ♦❝❡❛♥ ❛♥❞ ❛t♠♦s♣❤❡r❡✳

❙✉r♣r✐s✐♥❣❧②✱ ✈❡r② ❧✐tt❧❡ ✐s ❦♥♦✇♥ ❛❜♦✉t t❤❡ ❛s②♠♣t♦t✐❝ ❜❡❤❛✈✐♦✉r ♦❢ t❤❡ ❊♥❑❋✱ ✇❤❡r❡❛s ♦♥ t❤❡ ♦t❤❡r ❤❛♥❞✱
t❤❡ ❛s②♠♣t♦t✐❝ ❜❡❤❛✈✐♦✉r ♦❢ ♠❛♥② ❞✐✛❡r❡♥t ❝❧❛ss❡s ♦❢ ♣❛rt✐❝❧❡ ✜❧t❡rs ✐s ✇❡❧❧ ✉♥❞❡rst♦♦❞✱ ❛s t❤❡ ♥✉♠❜❡r ♦❢ ♣❛rt✐❝❧❡s
❣♦❡s t♦ ✐♥✜♥✐t②✱ s❡❡ ❬✺❪ ♦r ❬✹✱ ✻✱ ✼❪ ❛♥❞ r❡❢❡r❡♥❝❡s t❤❡r❡✐♥✳ ■♥t❡r♣r❡t✐♥❣ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts ❛s ❛ ♣♦♣✉❧❛t✐♦♥
♦❢ ♣❛rt✐❝❧❡s ✇✐t❤ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥s ✭❛♥❞ ♥♦t ♠❡r❡❧② ❛s ❛♥ ✐♥str✉♠❡♥t❛❧ ❞❡✈✐❝❡ ♣r♦❞✉❝✐♥❣ t❤❡ ❡♥s❡♠❜❧❡
♠❡❛♥ ✈❛❧✉❡ ❛s ❛♥ ❡st✐♠❛t❡ ♦❢ t❤❡ ❤✐❞❞❡♥ st❛t❡✮✱ ✇❡ ♣r♦✈❡ t❤❡ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ❊♥❑❋✱ ✇✐t❤ t❤❡ ❝❧❛ss✐❝❛❧ r❛t❡
1/
√

N ✱ ❛s t❤❡ ♥✉♠❜❡r N ♦❢ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts ✐♥❝r❡❛s❡s t♦ ✐♥✜♥✐t②✳ ■♥ t❤❡ ❧✐♥❡❛r ❝❛s❡✱ t❤❡ ❧✐♠✐t ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧
❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts ✐s t❤❡ ✉s✉❛❧ ✭●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥ ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡✮ ❑❛❧♠❛♥ ✜❧t❡r✱ ❛s
❡①♣❡❝t❡❞✱ ❜✉t ✐♥ t❤❡ ♠♦r❡ ❣❡♥❡r❛❧ ❝❛s❡ ♦❢ ❛ ♥♦♥❧✐♥❡❛r st❛t❡ ❡q✉❛t✐♦♥ ✇✐t❤ ❧✐♥❡❛r ♦❜s❡r✈❛t✐♦♥s✱ t❤✐s ❧✐♠✐t ❞✐✛❡rs
❢r♦♠ t❤❡ ✉s✉❛❧ ❇❛②❡s✐❛♥ ✜❧t❡r✳ ❚♦ ❣❡t t❤❡ ❝♦rr❡❝t ❧✐♠✐t ✐♥ t❤✐s ❝❛s❡✱ t❤❡ ♠❡❝❤❛♥✐s♠ t❤❛t ❣❡♥❡r❛t❡s t❤❡ ❡❧❡♠❡♥ts
✐♥ t❤❡ ❊♥❑❋ s❤♦✉❧❞ ❜❡ ✐♥t❡r♣r❡t❡❞ ❛s ❛ ♣r♦♣♦s❛❧ ✐♠♣♦rt❛♥❝❡ ❞✐str✐❜✉t✐♦♥✱ ❛♥❞ ❛♣♣r♦♣r✐❛t❡ ✐♠♣♦rt❛♥❝❡ ✇❡✐❣❤ts
s❤♦✉❧❞ ❜❡ ❛ss✐❣♥❡❞ t♦ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts✳

✶✳✶ ❊♥❑❋ ❛s ❛♥ ✐♠♣❧❡♠❡♥t❛t✐♦♥ ♦❢ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r ✐♥ ❤✐❣❤ ❞✐♠❡♥s✐♦♥

❈♦♥s✐❞❡r t❤❡ ❢♦❧❧♦✇✐♥❣ ❧✐♥❡❛r ●❛✉ss✐❛♥ s②st❡♠

Xk = Fk Xk−1 + Wk ✇✐t❤ Wk ∼ N(0, Qk)

Yk = Hk Xk + Vk ✇✐t❤ Vk ∼ N(0, Rk) ,

✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞ ✇✐t❤ ●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥ X0 ∼ N(m0,Σ0)✳ ■t ✐s ❛ss✉♠❡❞ t❤❛t
t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Rk ✐s ✐♥✈❡rt✐❜❧❡✳ ❈❧❡❛r❧②✱ t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ ❤✐❞❞❡♥ st❛t❡ Xk

❣✐✈❡♥ t❤❡ ♣❛st ♦❜s❡r✈❛t✐♦♥s Y0:k = (Y0, · · · , Yk) ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r X̂k ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Pk

✇❤✐❝❤ s❛t✐s❢② t❤❡ ❑❛❧♠❛♥ ✜❧t❡r ❡q✉❛t✐♦♥s ✿ ✐♥ t❤❡ ♣r❡❞✐❝t✐♦♥ ✭❢♦r❡❝❛st✮ st❡♣

X̂−
k = Fk X̂k−1 ❛♥❞ P−

k = Fk Pk−1 F ∗
k + Qk ,

✐♥ t❤❡ ❝♦rr❡❝t✐♦♥ ✭❛♥❛❧②s✐s✮ st❡♣

X̂k = X̂−
k + Kk (Yk − Hk X̂−

k ) ❛♥❞ Pk = (I − Kk Hk) P−
k ,

✇✐t❤ t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐① ❞❡✜♥❡❞ ❜②

Kk = P−
k H∗

k (Hk P−
k H∗

k + Rk)−1 ,

❛♥❞ ✐♥✐t✐❛❧❧② X̂−
0 = m0 ❛♥❞ P−

0 = Σ0✳ ■❢ t❤❡ ❞✐♠❡♥s✐♦♥ m ♦❢ t❤❡ ❤✐❞❞❡♥ st❛t❡ ✐s ❧❛r❣❡✱ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s
Pk−1 ❛♥❞ P−

k ❛r❡ ✈❡r② ❧❛r❣❡ m × m s②♠♠❡tr✐❝ ♠❛tr✐❝❡s✱ ❤❡♥❝❡ st♦r✐♥❣ s✉❝❤ ♠❛tr✐❝❡s ✐♥ ♠❡♠♦r② ✭❛♥❞ st♦r✐♥❣
t❤❡ m × m ♠❛tr✐① Fk ❛s ✇❡❧❧✮ ✐s ❛❧♠♦st ✐♠♣♦ss✐❜❧❡✱ ❛♥❞ t❤❡ ♠❛tr✐① ♣r♦❞✉❝ts ✐♥ t❤❡ ♣r❡❞✐❝t✐♦♥ ❡q✉❛t✐♦♥

P−
k = Fk Pk−1 F ∗

k + Qk ,

❘❘ ♥➦ ✼✵✶✹



✷ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

❛r❡ ❡✈❡♥ ♠♦r❡ ♣r♦❜❧❡♠❛t✐❝ t♦ ✇♦r❦ ♦✉t✳ ❯s✉❛❧❧②✱ t❤❡ ❞✐♠❡♥s✐♦♥ d ♦❢ t❤❡ ♦❜s❡r✈❛t✐♦♥ ✐s ♠✉❝❤ ❧❡ss✱ ❛♥❞ t❤❡ ♠❛tr✐①
♣r♦❞✉❝ts ✐♥ t❤❡ ❡①♣r❡ss✐♦♥ ♦❢ t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐①

Kk = P−
k H∗

k (Hk P−
k H∗

k + Rk)−1 ,

♦r ✐♥ t❤❡ ❝♦rr❡❝t✐♦♥ ❡q✉❛t✐♦♥

Pk = (I − Kk Hk) P−
k = P−

k − P−
k H∗

k (Hk P−
k H∗

k + Rk)−1 Hk P−
k ,

❛r❡ ♠✉❝❤ ❧❡ss ♣r♦❜❧❡♠❛t✐❝ t♦ ✇♦r❦ ♦✉t✳
❚❤❡ ✐❞❡❛ ❬✸✱ ✷✱ ✶✵❪ ❜❡❤✐♥❞ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✭❊♥❑❋✮ ✐s t♦ ✉s❡ ▼♦♥t❡ ❈❛r❧♦ s❛♠♣❧❡s ❛♥❞ t♦ ✉s❡

t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ✐♥st❡❛❞ ♦❢ t❤❡ ♣r❡❞✐❝t✐♦♥ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①✳ ■♥ ♣r❛❝t✐❝❡✱ ❣✐✈❡♥
❛♥ ❛♥❛❧②s✐s ❡♥s❡♠❜❧❡ (X1,a

k−1, · · · , XN,a
k−1) ♦❢ N ❡❧❡♠❡♥ts✱ ❡❛❝❤ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥t ✐s ♣r♦♣❛❣❛t❡❞ ✐♥❞❡♣❡♥❞❡♥t❧②

❛❝❝♦r❞✐♥❣ t♦
Xi,f

k = Fk Xi,a
k−1 + W i

k ✇✐t❤ W i
k ∼ N(0, Qk) .

◆♦t✐❝❡ t❤❛t t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (W 1
k , · · · ,WN

k ) ❛r❡ s✐♠✉❧❛t❡❞ ❤❡r❡✱ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ❛❞❞✐t✐✈❡
●❛✉ss✐❛♥ ♥♦✐s❡ Wk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ st❛t❡ ❡q✉❛t✐♦♥✳ ❚❤❡ ✐♥✐t✐❛❧ ❡♥s❡♠❜❧❡ (X1,f

0 , · · · , XN,f
0 ) ✐s s✐♠✉❧❛t❡❞ ❛s ✐✳✐✳❞✳

●❛✉ss✐❛♥ r❛♥❞♦♠ ✈❡❝t♦rs ✇✐t❤ ♠❡❛♥ m0 ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Σ0✱ ✐✳❡✳ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ✐♥✐t✐❛❧
❝♦♥❞✐t✐♦♥ X0✳ ❚❤❡ ❡♠♣✐r✐❝❛❧ ♠❡❛♥ ✈❡❝t♦r ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ♦❢ t❤❡ ❢♦r❡❝❛st ❡❧❡♠❡♥ts (X1,f

k , · · · , XN,f
k ) ❛r❡

❞❡✜♥❡❞ ❛s

mN
k =

1

N

N∑

i=1

Xi,f
k ❛♥❞ PN

k =
1

N

N∑

i=1

(Xi,f
k − mN

k ) (Xi,f
k − mN

k )∗ ,

r❡s♣❡❝t✐✈❡❧②✳ ❚❤✐s ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ✐s t❤❡♥ ✉s❡❞ ✐♥ t❤❡ ❝♦rr❡❝t✐♦♥ st❡♣ ❛s ❢♦❧❧♦✇s

Xi,a
k = Xi,f

k + KN
k (Yk − Hk Xi,f

k − V i
k ) ✇✐t❤ V i

k ∼ N(0, Rk) ,

✇✐t❤ t❤❡ ❡♠♣✐r✐❝❛❧ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐① ❞❡✜♥❡❞ ❜②

KN
k = PN

k H∗
k (Hk PN

k H∗
k + Rk)−1 .

◆♦t✐❝❡ t❤❛t t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (V 1
k , · · · , V N

k ) ❛r❡ s✐♠✉❧❛t❡❞ ❤❡r❡✱ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ❛❞❞✐t✐✈❡
●❛✉ss✐❛♥ ♥♦✐s❡ Vk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ ♦❜s❡r✈❛t✐♦♥ ❡q✉❛t✐♦♥✳ ❚❤❡ r❛t✐♦♥❛❧❡ ❜❡❤✐♥❞ t❤❡ s✐♠✉❧❛t✐♦♥ ♦❢ t❤❡s❡ ✐✳✐✳❞✳
r❛♥❞♦♠ ✈❡❝t♦rs ✐s ❡①♣❧❛✐♥❡❞ ✐♥ ▲❡♠♠❛ ✷✳✶✳ ■♥ ♣r❛❝t✐❝❡ ❤♦✇❡✈❡r✱ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① PN

k ✐s ♥❡✈❡r
❝♦♠♣✉t❡❞ ♦r st♦r❡❞ ✿ ✐♥❞❡❡❞✱ t♦ ❡✈❛❧✉❛t❡ t❤❡ ♠❛tr✐①✕✈❡❝t♦r ♣r♦❞✉❝t PN

k u ✇❤❡r❡ u ✐s ❛ ✭❝♦❧✉♠♥✮ ✈❡❝t♦r ♦❢
❞✐♠❡♥s✐♦♥ m✱ ♦♥❧② N s❝❛❧❛r ♣r♦❞✉❝ts ♥❡❡❞ t♦ ❜❡ ❡✈❛❧✉❛t❡❞✱ s✐♥❝❡

PN
k u = (

1

N

N∑

i=1

(Xi,f
k − mN

k ) (Xi,f
k − mN

k )∗) u =
1

N

N∑

i=1

λi
k (Xi,f

k − mN
k ) ,

✇✐t❤ λi
k = (Xi,f

k −mN
k )∗ u ❢♦r ❛♥② i = 1, · · · , N ✳ ■♥ ♣❛rt✐❝✉❧❛r✱ Hk ❝❛♥ ❜❡ s❡❡♥ ❛s ❛ ❝♦❧❧❡❝t✐♦♥ ♦❢ d ✭r♦✇✮ ✈❡❝t♦rs

♦❢ ❞✐♠❡♥s✐♦♥ m✱ ❛♥❞ t♦ ❡✈❛❧✉❛t❡ t❤❡ ♠❛tr✐① ♣r♦❞✉❝ts PN
k H∗

k ❛♥❞ Hk PN
k H∗

k ✱ ♦♥❧② N × d s❝❛❧❛r ♣r♦❞✉❝ts ♥❡❡❞
t♦ ❜❡ ❡✈❛❧✉❛t❡❞✱ s✐♥❝❡

PN
k H∗

k = (
1

N

N∑

i=1

(Xi,f
k − mN

k ) (Xi,f
k − mN

k )∗) H∗
k =

1

N

N∑

i=1

(Xi,f
k − mN

k ) (hi
k)∗ ,

❛♥❞

Hk PN
k H∗

k = Hk (
1

N

N∑

i=1

(Xi,f
k − mN

k ) (Xi,f
k − mN

k )∗) H∗
k =

1

N

N∑

i=1

hi
k (hi

k)∗ ,

✇✐t❤ hi
k = Hk (Xi,f

k − mN
k ) ❢♦r ❛♥② i = 1, · · · , N ✳

❚❤❡ q✉❡st✐♦♥ t❤❛t ♥❛t✉r❛❧❧② ❛r✐s❡s ❤❡r❡ ✐s ✇❤❡t❤❡r t❤❡ ❡♠♣✐r✐❝❛❧ ♠❡❛♥ ♦❢ ❢♦r❡❝❛st ❡❧❡♠❡♥ts ❛♥❞ ❛♥❛❧②s✐s
❡❧❡♠❡♥ts ❝♦♥✈❡r❣❡ t♦ t❤❡ ❑❛❧♠❛♥ ♣r❡❞✐❝t♦r ❛♥❞ ❑❛❧♠❛♥ ✜❧t❡r r❡s♣❡❝t✐✈❡❧②✱ ✐✳❡✳ ✇❤❡t❤❡r

1

N

N∑

i=1

Xi,f
k −→ X̂−

k ❛♥❞
1

N

N∑

i=1

Xi,a
k −→ X̂k ,

✐♥ s♦♠❡ s❡♥s❡✱ ❛s N ↑ ∞✳

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✸

✶✳✷ ❊♥❑❋ ❛s ❛ ♣❛rt✐❝❧❡ s②st❡♠ ✇✐t❤ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥s

❚❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✐❞❡❛ ❤❛s ❜❡❡♥ ❡①t❡♥❞❡❞ t♦ ❛♥② s②st❡♠ ♦❢ t❤❡ ❢♦r♠

Xk = fk(Xk−1) + Wk ✇✐t❤ Wk ∼ N(0, Qk)

Yk = Hk Xk + Vk ✇✐t❤ Vk ∼ N(0, Rk) ,

✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞ ✇✐t❤ ♥♦♥✕♥❡❝❡ss❛r✐❧② ●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥ X0 ∼ η0✱ s❡❡ ❢♦r
✐♥st❛♥❝❡ ❬✷✱ ❙❡❝t✐♦♥ ✹❪✳ ■♥ ♣r❛❝t✐❝❡✱ ❣✐✈❡♥ ❛♥ ❛♥❛❧②s✐s ❡♥s❡♠❜❧❡ (X1,a

k−1, · · · , XN,a
k−1) ♦❢ N ❡❧❡♠❡♥ts✱ ❡❛❝❤ ❡♥s❡♠❜❧❡

❡❧❡♠❡♥t ✐s ♣r♦♣❛❣❛t❡❞ ✐♥❞❡♣❡♥❞❡♥t❧② ❛❝❝♦r❞✐♥❣ t♦ t❤❡ ❢♦❧❧♦✇✐♥❣ s❡t ♦❢ ❞❡❝♦✉♣❧❡❞ ❡q✉❛t✐♦♥s

Xi,f
k = fk(Xi,a

k−1) + W i
k ✇✐t❤ W i

k ∼ N(0, Qk) . ✭✶✮

◆♦t✐❝❡ t❤❛t t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (W 1
k , · · · ,WN

k ) ❛r❡ s✐♠✉❧❛t❡❞ ❤❡r❡✱ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ❛❞❞✐t✐✈❡
●❛✉ss✐❛♥ ♥♦✐s❡ Wk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ st❛t❡ ❡q✉❛t✐♦♥✳ ❚❤❡ ✐♥✐t✐❛❧ ❡♥s❡♠❜❧❡ (X1,f

0 , · · · , XN,f
0 ) ✐s s✐♠✉❧❛t❡❞ ❛s ✐✳✐✳❞✳

r❛♥❞♦♠ ✈❡❝t♦rs ✇✐t❤ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ η0✱ ✐✳❡✳ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥ X0✳ ❚❤❡
❡♠♣✐r✐❝❛❧ ♠❡❛♥ ✈❡❝t♦r ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ♦❢ t❤❡ ❢♦r❡❝❛st ❡❧❡♠❡♥ts (X1,f

k , · · · , XN,f
k ) ❛r❡ ❞❡✜♥❡❞ ❛s

mN
k =

1

N

N∑

i=1

Xi,f
k ❛♥❞ PN

k =
1

N

N∑

i=1

(Xi,f
k − mN

k ) (Xi,f
k − mN

k )∗ ,

r❡s♣❡❝t✐✈❡❧②✳ ❚❤✐s ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ✐s t❤❡♥ ✉s❡❞ ✐♥ t❤❡ ❝♦rr❡❝t✐♦♥ st❡♣ t♦ ♣r♦❞✉❝❡ ❛ ♥❡✇ ❛♥❛❧②s✐s
❡♥s❡♠❜❧❡ (X1,a

k , · · · , XN,a
k )✱ ❛❝❝♦r❞✐♥❣ t♦ t❤❡ s❡t ♦❢ ❡q✉❛t✐♦♥s ✇✐t❤ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥

Xi,a
k = Xi,f

k + Kk(PN
k ) (Yk − Hk Xi,f

k − V i
k ) ✇✐t❤ V i

k ∼ N(0, Rk) , ✭✷✮

✇❤❡r❡ t❤❡ m × d ♠❛tr✐① Kk(P ) ✐s ❞❡✜♥❡❞ ❜②

Kk(P ) = P H∗
k (Hk P H∗

k + Rk)−1 , ✭✸✮

❢♦r ❛♥② m × m ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① P ✳ ◆♦t✐❝❡ t❤❛t t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (V 1
k , · · · , V N

k ) ❛r❡ s✐♠✉❧❛t❡❞ ❤❡r❡✱
✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ♥♦✐s❡ Vk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ ♦❜s❡r✈❛t✐♦♥ ❡q✉❛t✐♦♥✳

❚❤❡ q✉❡st✐♦♥ t❤❛t ♥❛t✉r❛❧❧② ❛r✐s❡s ❤❡r❡ ✐s ✇❤❡t❤❡r t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ✭✉♥✐❢♦r♠ ♠✐①t✉r❡
♦❢ ❉✐r❛❝ ♠❛ss❡s✮ ♦❢ ❢♦r❡❝❛st ❡❧❡♠❡♥ts ❛♥❞ ❛♥❛❧②s✐s ❡❧❡♠❡♥ts ❝♦♥✈❡r❣❡ t♦ t❤❡ ❇❛②❡s✐❛♥ ♣r❡❞✐❝t♦r ❛♥❞ ❇❛②❡s✐❛♥
✜❧t❡r r❡s♣❡❝t✐✈❡❧②✱ ✐✳❡✳ ✇❤❡t❤❡r

µN,f
k =

1

N

N∑

i=1

δ
Xi,f

k

−→ µ−
k ❛♥❞ µN,a

k =
1

N

N∑

i=1

δ
Xi,a

k

−→ µk ,

✐♥ s♦♠❡ s❡♥s❡✱ ❛s N ↑ ∞✱ ✇❤❡r❡

µ−
k (dx) = P[Xk ∈ dx | Y0:k−1] ❛♥❞ µk(dx) = P[Xk ∈ dx | Y0:k] ,

❜② ❞❡✜♥✐t✐♦♥✳ ■♥ ✈✐❡✇ ♦❢ t❤❡ ❛♥❛❧②s✐s ❡q✉❛t✐♦♥✱ ✐t ✐s ❝❧❡❛r t❤❛t ❡❛❝❤ ❛♥❛❧②s✐s ❡❧❡♠❡♥t ❞❡♣❡♥❞s ♦♥ t❤❡ ✇❤♦❧❡
❢♦r❡❝❛st ❡♥s❡♠❜❧❡ (X1,f

k , · · · , XN,f
k )✱ ✇❤✐❝❤ r❡s✉❧ts ✐♥ ❞❡♣❡♥❞❡♥t ❛♥❛❧②s✐s ❡❧❡♠❡♥ts (X1,a

k , · · · , XN,a
k )✳ ◆♦t✐❝❡

❤♦✇❡✈❡r t❤❛t ❞❡♣❡♥❞❡♥❝❡ ❢♦❧❧♦✇s ❤❡r❡ ❢r♦♠ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥✱ ✐✳❡✳ ♦♥❧② t❤r♦✉❣❤ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t②
❞✐str✐❜✉t✐♦♥ µN,f

k ♦❢ ❢♦r❡❝❛st ❡❧❡♠❡♥ts✱ ❛♥❞ ❡✈❡♥ ♠♦r❡ ❡①♣❧✐❝✐t❧②✱ ♦♥❧② t❤r♦✉❣❤ t❤❡✐r ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①
PN

k ✳ ■♥t✉✐t✐✈❡❧②✱ s♦♠❡ ❧❛✇ ♦❢ ❧❛r❣❡ ♥✉♠❜❡rs s❤♦✉❧❞ ❤♦❧❞ ✇❤❡♥ t❤❡ ❡♥s❡♠❜❧❡ s✐③❡ N ✐♥❝r❡❛s❡s t♦ ✐♥✜♥✐t② ❛♥❞ ✐❢
t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① PN

k ✇♦✉❧❞ ❜❡ r❡♣❧❛❝❡❞ ❜② ✐ts ❞❡t❡r♠✐♥✐st✐❝ ❧✐♠✐t✱ t❤❡♥ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts
✇♦✉❧❞ ❜❡❝♦♠❡ ✐♥❞❡♣❡♥❞❡♥t ❛t t❤❡ ❧✐♠✐t ✿ t❤✐s ♣❤❡♥♦♠❡♥♦♥ ✐s ❦♥♦✇♥ ❛s ♣r♦♣❛❣❛t✐♦♥ ♦❢ ❝❤❛♦s ❬✶✺✱ ✷✵❪✳ ❚♦ st✉❞②
t❤❡ ❛s②♠♣t♦t✐❝ ❜❡❤❛✈✐♦✉r ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s

µN,f
k =

1

N

N∑

i=1

δ
Xi,f

k

❛♥❞ µN,a
k =

1

N

N∑

i=1

δ
Xi,a

k

,

♦❢ t❤❡ ❢♦r❡❝❛st ❡❧❡♠❡♥ts ❛♥❞ ❛♥❛❧②s✐s ❡❧❡♠❡♥ts✱ r❡s♣❡❝t✐✈❡❧②✱ t❤❡ ✐❞❡❛ ❬✷✵✱ ❙❡❝t✐♦♥ ■✳✶❪ ✐s t♦ ❝♦♥s✐❞❡r s✉❜st✐t✉t❡
✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs✳ ■♥ ♣r❛❝t✐❝❡✱ t❤❡s❡ ✈❡❝t♦rs ❛r❡ ♣r♦♣❛❣❛t❡❞ ✐♥❞❡♣❡♥❞❡♥t❧② ❛❝❝♦r❞✐♥❣ t♦ t❤❡ ❢♦❧❧♦✇✐♥❣ s❡t ♦❢
❞❡❝♦✉♣❧❡❞ ❡q✉❛t✐♦♥s

X̄i,f
k = fk(X̄i,a

k−1) + W i
k ✇✐t❤ W i

k ∼ N(0, Qk) , ✭✹✮

❘❘ ♥➦ ✼✵✶✹



✹ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

❛♥❞
X̄i,a

k = X̄i,f
k + Kk(P̄k) (Yk − Hk X̄i,f

k − V i
k ) ✇✐t❤ V i

k ∼ N(0, Rk) , ✭✺✮

✇❤❡r❡ P̄k ❞❡♥♦t❡s t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ♦❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X̄i,f
k ✱ ❛♥❞ ✐♥✐t✐❛❧❧② X̄i,f

0 = Xi,f
0 ✱ ✐✳❡✳ t❤❡ ✐♥✐t✐❛❧ s❡t

♦❢ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ❝♦✐♥❝✐❞❡s ❡①❛❝t❧② ✇✐t❤ t❤❡ ✐♥✐t✐❛❧ ❡♥s❡♠❜❧❡✳ ❇② ❞❡✜♥✐t✐♦♥

m̄k = E[X̄i,f
k ] ❛♥❞ P̄k = E[(X̄i,f

k − m̄k) (X̄i,f
k − m̄k)∗] ,

r❡s♣❡❝t✐✈❡❧②✳ ❋♦r ❧❛t❡r ♣✉r♣♦s❡s✱ t❤❡ ❡♠♣✐r✐❝❛❧ ♠❡❛♥ ✈❡❝t♦r ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ♦❢ t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs
(X̄1,f

k , · · · , X̄N,f
k ) ❛r❡ ❞❡✜♥❡❞ ❛s

m̄N
k =

1

N

N∑

i=1

X̄i,f
k ❛♥❞ P̄N

k =
1

N

N∑

i=1

(X̄i,f
k − m̄N

k ) (X̄i,f
k − m̄N

k )∗ ,

r❡s♣❡❝t✐✈❡❧②✳
■♥t✉✐t✐✈❡❧②✱ ❡❛❝❤ r❛♥❞♦♠ ✈❡❝t♦r X̄i,f

k ♦r X̄i,a
k ✐♥❞✐✈✐❞✉❛❧❧② ✐s ❝❧♦s❡ ✭❝♦♥t✐❣✉♦✉s✮ t♦ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ ❡❧❡♠❡♥t

Xi,f
k ♦r Xi,a

k ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✱ ❜❡❝❛✉s❡ ✐t st❛rts ❢r♦♠ ❡①❛❝t❧② t❤❡ s❛♠❡ ✐♥✐t✐❛❧ ✈❛❧✉❡ X̄i,f
0 = Xi,f

0

❛♥❞ ✐t ✉s❡s ❡①❛❝t❧② t❤❡ s❛♠❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (W i
0, · · · ,W i

k) ❛♥❞ (V i
0 , · · · , V i

k ) ❛❧r❡❛❞② s✐♠✉❧❛t❡❞ ❛♥❞ ✉s❡❞
✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✳ ❈♦❧❧❡❝t✐✈❡❧②✱ t❤❡ ❧❛r❣❡ s❛♠♣❧❡ ❛s②♠♣t♦t✐❝s ♦❢ t❤❡ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs
✐s s✐♠♣❧❡ t♦ ❛♥❛❧②s❡✱ ❜❡❝❛✉s❡ ♦❢ ✐♥❞❡♣❡♥❞❛♥❝❡✱ ❜✉t ✐♥ ❝♦✉♥t❡r♣❛rt t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① P̄k ✐s ✉♥❦♥♦✇♥ ✐♥
❣❡♥❡r❛❧✱ ❛♥❞ s♦ ❛r❡ t❤❡ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs t❤❡♠s❡❧✈❡s✳ ■♥ ❝♦♥tr❛st✱ t❤❡ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡
❑❛❧♠❛♥ ✜❧t❡r ❛r❡ ❞❡♣❡♥❞❡♥t✱ ❜❡❝❛✉s❡ t❤❡② ❛❧❧ ❝♦♥tr✐❜✉t❡ t♦ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① PN

k ✇❤✐❝❤ r❡s✉❧ts
✐♥ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥✱ ❜✉t ✐♥ ❝♦✉♥t❡r♣❛rt t❤✐s ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ✐s r❡❛❞✐❧② ❝♦♠♣✉t❛❜❧❡✱ ❛♥❞ s♦ ❛r❡
t❤❡ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✳ ▲❡t µ̄f

k ❛♥❞ µ̄a
k ❜❡ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ s✉s❜t✐t✉t❡ ✐✳✐✳❞✳

r❛♥❞♦♠ ✈❡❝t♦rs X̄i,f
k ❛♥❞ X̄i,a

k r❡s♣❡❝t✐✈❡❧②✳ ❚❤❡ ❝♦♥tr✐❜✉t✐♦♥ ♦❢ t❤✐s ♣❛♣❡r ❝♦♥s✐sts ✐♥ t❤❡ ❢♦❧❧♦✇✐♥❣ ❛♥s✇❡rs t♦
t❤❡ q✉❡st✐♦♥s r❛✐s❡❞ ❛❜♦✈❡

• ❢♦r ❧✐♥❡❛r s②st❡♠s ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞ ✇✐t❤ ●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥✱ t❤❡ ♣r♦❜❛❜✐❧✐t②
❞✐str✐❜✉t✐♦♥s µ̄f

k ❛♥❞ µ̄a
k ❝♦✐♥❝✐❞❡ ✇✐t❤ t❤❡ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥s ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡ ❑❛❧♠❛♥ ♣r❡❞✐❝t♦r

❛♥❞ ✇✐t❤ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r✱ r❡s♣❡❝t✐✈❡❧②✱

• ❤♦✇❡✈❡r✱ ❢♦r ♥♦♥❧✐♥❡❛r s②st❡♠s ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞ ✇✐t❤ ♥♦♥✕♥❡❝❡ss❛r✐❧② ●❛✉ss✐❛♥
✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥✱ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s µ̄f

k ❛♥❞ µ̄a
k ❞✐✛❡r ❢r♦♠ t❤❡ ❇❛②❡s✐❛♥ ♣r❡❞✐❝t♦r µ−

k ❛♥❞ ❢r♦♠
t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r µk✱ r❡s♣❡❝t✐✈❡❧②✱

• ✉♥❞❡r s✉✐t❛❜❧❡ ▲✐♣s❝❤✐t③ ❛ss✉♠♣t✐♦♥s ♦♥ t❤❡ ❞r✐❢t ❢✉♥❝t✐♦♥ fk ❛♥❞ ♠♦♠❡♥t ❝♦♥❞✐t✐♦♥s ♦♥ t❤❡ ✐♥✐t✐❛❧ ❝♦♥❞✐✲
t✐♦♥ X0✱ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µN,f

k ♦❢ t❤❡ ❢♦r❡❝❛st ❡❧❡♠❡♥ts ❛♥❞ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t②
❞✐str✐❜✉t✐♦♥ µN,a

k ♦❢ t❤❡ ❛♥❛❧②s✐s ❡❧❡♠❡♥ts ❝♦♥✈❡r❣❡ t♦ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ̄f
k ❛♥❞ µ̄a

k✱ r❡s♣❡❝t✐✈❡❧②✱
✐✳❡✳ ❢♦r ❛♥② φ ✐♥ ❛ ❧❛r❣❡ ❡♥♦✉❣❤ ❝❧❛ss ♦❢ ❢✉♥❝t✐♦♥s

1

N

N∑

i=1

φ(Xi,f
k ) =

∫

Rm

φ(x) µN,f
k (dx) −→

∫

Rm

φ(x) µ̄f
k(dx) ,

❛♥❞
1

N

N∑

i=1

φ(Xi,a
k ) =

∫

Rm

φ(x) µN,a
k (dx) −→

∫

Rm

φ(x) µ̄a
k(dx) ,

❛❧♠♦st s✉r❡❧② ❛♥❞ ✐♥ L
p✱ ❛s N ↑ ∞✳

❚❤❡ ♣❛♣❡r ✐s ♦r❣❛♥✐③❡❞ ❛s ❢♦❧❧♦✇s✳ ❚❤❡ ❧✐♠✐t✐♥❣ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s ❛r❡ ❝❤❛r❛❝t❡r✐③❡❞ ✐♥ ❙❡❝t✐♦♥ ✷ ✐♥
❝♦♥♥❡❝t✐♦♥ ✇✐t❤ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r ♦r t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r✱ ❛♥❞ s✉✣❝✐❡♥t ❝♦♥❞✐t✐♦♥s ❛r❡ ❣✐✈❡♥ ❢♦r t❤❡ ❡①✐st❡♥❝❡
♦❢ ♠♦♠❡♥ts✳ Pr❡❧✐♠✐♥❛r② ❡st✐♠❛t❡s ❛r❡ ♦❜t❛✐♥❡❞ ✐♥ ❙❡❝t✐♦♥ ✸✱ ✇❤✐❝❤ ❡st❛❜❧✐s❤ t❤❡ ❛s②♠♣t♦t✐❝ ❜❡❤❛✈✐♦✉r ♦❢ t❤❡
❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s PN

k ❛♥❞ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ ❣❛✐♥ ♠❛tr✐❝❡s Kk(PN
k )✳ ❈♦♥t✐❣✉✐t② ❜❡t✇❡❡♥ ❡❧❡♠❡♥ts ✐♥

t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ❛♥❞ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ✐s ♣r♦✈❡❞ ✐♥ ❙❡❝t✐♦♥ ✹✳ ❚❤❡s❡
t✇♦ s❡❝t✐♦♥s ❛r❡ r❛t❤❡r t❡❝❤♥✐❝❛❧✱ ❛♥❞ t❤❡ ✐♠♣❛t✐❡♥t r❡❛❞❡r ❝♦✉❧❞ ❥✉♠♣ t♦ ❙❡❝t✐♦♥ ✺ ❞✐r❡❝t❧②✱ ✇❤❡r❡ ❝♦♥✈❡r❣❡♥❝❡
♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✐s ❞❡❞✉❝❡❞✱ ✇✐t❤ t❤❡ ❝❧❛ss✐❝❛❧ r❛t❡ 1/

√
N ✳ ❈♦♥❝❧✉❞✐♥❣ r❡♠❛r❦s ❛♥❞ ♣❡rs♣❡❝t✐✈❡s

❢♦r ❢✉t✉r❡ ✇♦r❦ ❛r❡ ♣r❡s❡♥t❡❞ ✐♥ ❙❡❝t✐♦♥ ✻✱ ✇❤✐❝❤ ✐♥❝❧✉❞❡ ❝♦♠♣❛r✐s♦♥ ✇✐t❤ ♣❛rt✐❝❧❡ ✜❧t❡rs ❛♥❞ ✇✐t❤ t❤❡ ✇❡✐❣❤t❡❞
❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✳

❚❤r♦✉❣❤♦✉t t❤❡ ♣❛♣❡r✱ t❤❡ ♦❜s❡r✈❛t✐♦♥ s❡q✉❡♥❝❡ ✐s ❝♦♥s✐❞❡r❡❞ ❛s ✜①❡❞ ❛♥❞ ❛♥② ❡st✐♠❛t❡ ✐♥✈♦❧✈✐♥❣ ♠❛t❤❡✲
♠❛t✐❝❛❧ ❡①♣❡❝t❛t✐♦♥s ♦r ❛♥② ❛❧♠♦st s✉r❡ st❛t❡♠❡♥t ❞♦❡s ❛♣♣❧② t♦ t❤❡ s✐♠✉❧❛t❡❞ r❛♥❞♦♠ ✈❡❝t♦rs ♦♥❧②✳

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✺

✷ ■❞❡♥t✐✜❝❛t✐♦♥ ♦❢ t❤❡ ❧✐♠✐t✱ ❛♥❞ ❛ ♣r✐♦r✐ ❡st✐♠❛t❡s

❚❤❡ ❧✐♠✐t✐♥❣ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s µ̄f
k ❛♥❞ µ̄a

k ❛r❡ ❞❡✜♥❡❞ ❛s t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s ♦❢ t❤❡ s✉❜st✐t✉t❡
✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs X̄i,f

k ❛♥❞ X̄i,a
k r❡s♣❡❝t✐✈❡❧②✱ ❛♥❞ ❛r❡ ❝♦♠♣❧❡t❡❧② ❝❤❛r❛❝t❡r✐③❡❞ ❜② ✐♥t❡❣r❛❧s ♦❢ ❛♥ ❛r❜✐tr❛r②

❜♦✉♥❞❡❞ ♠❡❛s✉r❛❜❧❡ ❢✉♥❝t✐♦♥ φ✳ ❇② ❞❡✜♥✐t✐♦♥
∫

Rm

φ(x′) µ̄f
k(dx′) = E[φ(X̄i,f

k )] =

∫

Rm

∫

Rm

φ(fk(x) + w) pW
k (dw) µ̄a

k−1(dx) ,

✇❤❡r❡ pW
k (dw) ❞❡♥♦t❡s t❤❡ ●❛✉ss✐❛♥ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ✇✐t❤ ③❡r♦ ♠❡❛♥ ✈❡❝t♦r ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Qk✱

✐✳❡✳ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r W i
k✱ ✇❤✐❝❤ ❝♦♠♣❧❡t❡❧② ❝❤❛r❛❝t❡r✐③❡s µ̄f

k ✐♥ t❡r♠s ♦❢ µ̄a
k−1✳

❙✉✣❝✐❡♥t ❝♦♥❞✐t✐♦♥s ❛r❡ ❣✐✈❡♥ ✐♥ Pr♦♣♦s✐t✐♦♥ ✷✳✸ ❜❡❧♦✇✱ ✉♥❞❡r ✇❤✐❝❤ µ̄f
k ❤❛s ❛ ✜♥✐t❡ s❡❝♦♥❞ ♦r❞❡r ♠♦♠❡♥t✱ ✐♥

✇❤✐❝❤ ❝❛s❡ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① P̄k ✐s ✜♥✐t❡✱ ❛♥❞ ❜② ❞❡✜♥✐t✐♦♥
∫

Rm

φ(x′) µ̄a
k(dx′) = E[φ(X̄i,a

k )] =

∫

Rm

∫

Rd

φ(x + Kk(P̄k) (Yk − Hk x − v)) qV
k (v) dv µ̄f

k(dx) ,

✇❤❡r❡ qV
k (v) ❞❡♥♦t❡s t❤❡ ●❛✉ss✐❛♥ ❞❡♥s✐t② ✇✐t❤ ③❡r♦ ♠❡❛♥ ✈❡❝t♦r ❛♥❞ ✐♥✈❡rt✐❜❧❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Rk✱ ✐✳❡✳ t❤❡

♣r♦❜❛❜✐❧✐t② ❞❡♥s✐t② ♦❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r V i
k ✱ ✇❤✐❝❤ ❝♦♠♣❧❡t❡❧② ❝❤❛r❛❝t❡r✐③❡s µ̄a

k ✐♥ t❡r♠s ♦❢ µ̄f
k ✱ ❛♥❞ ✐♥✐t✐❛❧❧②

∫

Rm

φ(x) µ̄f
0 (dx) = E[φ(X̄i,f

0 )] =

∫

Rm

φ(x) η0(dx) ,

✇❤✐❝❤ ✐♠♣❧✐❡s µ̄f
0 = η0✳ ❖♥ t❤❡ ♦t❤❡r ❤❛♥❞✱ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r s❛t✐s✜❡s

∫

Rm

φ(x′) µ−
k (dx′) = E[φ(Xk) | Y0:k−1] =

∫

Rm

∫

Rm

φ(fk(x) + w) pW
k (dw) µk−1(dx) ,

✇❤✐❝❤ ❝♦♠♣❧❡t❡❧② ❝❤❛r❛❝t❡r✐③❡s µ−
k ✐♥ t❡r♠s ♦❢ µk−1✱ ❛♥❞

∫

Rm

φ(x′) µk(dx′) = E[φ(Xk) | Y0:k] =

∫

Rm

φ(x′) qV
k (Yk − Hk x′) µ−

k (dx′)
∫

Rm

qV
k (Yk − Hk x′) µ−

k (dx′)

,

✇❤✐❝❤ ❝♦♠♣❧❡t❡❧② ❝❤❛r❛❝t❡r✐③❡s µk ✐♥ t❡r♠s ♦❢ µ−
k ✱ ❛♥❞ ✐♥✐t✐❛❧❧②

∫

Rm

φ(x) µ−
0 (dx) = E[φ(X0)] =

∫

Rm

φ(x) η0(dx) ,

✇❤✐❝❤ ✐♠♣❧✐❡s µ−
0 = η0✳

✷✳✶ ❈♦♥♥❡❝t✐♦♥ ✇✐t❤ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r ♦r t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r

❈♦♥s✐❞❡r t❤❡ ❧✐♥❡❛r tr❛♥s❢♦r♠❛t✐♦♥ Tk ❛♥❞ t❤❡ t✇♦ ♥♦♥❧✐♥❡❛r tr❛♥s❢♦r♠❛t✐♦♥s TKF
k (·) ❛♥❞ TBF

k (·) ❞❡✜♥❡❞ ♦♥ t❤❡
s♣❛❝❡ ♦❢ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s✱ ❛♥❞ ❝♦♠♣❧❡t❡❧② ❝❤❛r❛❝t❡r✐③❡❞ ❜② ✐♥t❡❣r❛❧s ♦❢ ❛♥ ❛r❜✐tr❛r② ❜♦✉♥❞❛r② ♠❡❛s✉r❛❜❧❡
❢✉♥❝t✐♦♥ φ✱ ❛s ∫

Rm

φ(x) Tk µ(dx) =

∫

Rm

∫

Rm

φ(fk(x) + w) pW
k (dw) µ(dx) ,

∫

Rm

φ(x) TKF
k (µ)(dx) =

∫

Rm

∫

Rd

φ(x + Kk(P (µ)) (Yk − Hk x − v)) qV
k (v) dv µ(dx) ,

✇❤❡r❡ P (µ) ❞❡♥♦t❡s t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ♦❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ✱ ❛♥❞

∫

Rm

φ(x) TBF
k (µ)(dx) =

∫

Rm

φ(x) qV
k (Yk − Hk x) µ(dx)

∫

Rm

qV
k (Yk − Hk x) µ(dx)

,

r❡s♣❡❝t✐✈❡❧②✳

❘❘ ♥➦ ✼✵✶✹



✻ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

▲❡♠♠❛ ✷✳✶ ■❢ fk(x) = Fk x ❛♥❞ ✐❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s ●❛✉ss✐❛♥ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r m ❛♥❞ ❝♦✈❛r✐❛♥❝❡
♠❛tr✐① Σ✱ t❤❡♥ t❤❡ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ Tk µ ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r Fk m ❛♥❞ ❝♦✈❛r✐❛♥❝❡
♠❛tr✐① Fk Σ F ∗

k + Qk✳
■❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r m ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Σ✱ t❤❡♥ t❤❡ t✇♦ tr❛♥s✲

❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s TKF
k (µ) ❛♥❞ TBF

k (µ) ❛r❡ ●❛✉ss✐❛♥✱ ✇✐t❤ t❤❡ s❛♠❡ ♠❡❛♥ ✈❡❝t♦r m+Kk(Σ) (Yk −
Hk m) ❛♥❞ t❤❡ s❛♠❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① (I − Kk(Σ) Hk) Σ✳

Pr♦♦❢✳ ❇② ❞❡✜♥✐t✐♦♥✱ t❤❡ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ Tk µ ✐s t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ r❛♥✲
❞♦♠ ✈❡❝t♦r X ′ ✐♥ t❤❡ ♠♦❞❡❧

X ′ = fk(X) + Wk ✇✐t❤ X ∼ µ ❛♥❞ Wk ∼ N(0, Qk) ,

✇❤❡r❡ t❤❡ r❛♥❞♦♠ ✈❡❝t♦rs X ❛♥❞ Wk ❛r❡ ✐♥❞❡♣❡♥❞❡♥t✳ ■❢ fk(x) = Fk x ❛♥❞ ✐❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s
●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r m ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Σ✱ t❤❡♥ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X ′ ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥
✈❡❝t♦r Fk m ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Fk Σ F ∗

k + Qk✳
❇② ❞❡✜♥✐t✐♦♥✱ t❤❡ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ TBF

k (µ) ✐s t❤❡ ❝♦♥❞✐t✐♦♥❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢
t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X ❣✐✈❡♥ Yk ✐♥ t❤❡ ♠♦❞❡❧

Yk = Hk X + Vk ✇✐t❤ X ∼ µ ❛♥❞ Vk ∼ N(0, Rk) ,

✇❤❡r❡ t❤❡ r❛♥❞♦♠ ✈❡❝t♦rs X ❛♥❞ Vk ❛r❡ ✐♥❞❡♣❡♥❞❡♥t✳ ■❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥
✈❡❝t♦r m ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Σ✱ t❤❡♥ t❤✐s ❝♦♥❞✐t✐♦♥❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r
m + Kk(Σ) (Yk − Hk m) ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① (I − Kk(Σ) Hk) Σ✳

❇② ❞❡✜♥✐t✐♦♥✱ t❤❡ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ TKF
k (µ) ✐s t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ r❛♥❞♦♠

✈❡❝t♦r X ′ ✐♥ t❤❡ ♠♦❞❡❧

X ′ = X + Kk(P (µ)) (Yk − Hk X − Vk) ✇✐t❤ X ∼ µ ❛♥❞ Vk ∼ N(0, Rk) ,

✇❤❡r❡ t❤❡ r❛♥❞♦♠ ✈❡❝t♦rs X ❛♥❞ Vk ❛r❡ ✐♥❞❡♣❡♥❞❡♥t✱ ❛♥❞ ✇❤❡r❡ t❤❡ ♦❜s❡r✈❛t✐♦♥ Yk ✐s ❝♦♥s✐❞❡r❡❞ ❛s ✜①❡❞ ✳ ■❢ t❤❡
♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ✱ ✇❤❡t❤❡r ✐t ✐s ●❛✉ss✐❛♥ ♦r ♥♦t✱ ❤❛s ♠❡❛♥ ✈❡❝t♦r m ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① P (µ) = Σ✱
t❤❡♥ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X ′ ❤❛s ♠❡❛♥ ✈❡❝t♦r m + Kk(Σ) (Yk − Hk m) ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①

(I − Kk(Σ) Hk) Σ (I − Kk(Σ) Hk)∗ + Kk(Σ) Rk K∗
k(Σ) = (I − Kk(Σ) Hk) Σ ,

❛♥❞ ✐❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s ●❛✉ss✐❛♥✱ t❤❡♥ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X ′ ✐s ●❛✉ss✐❛♥✳ ✷

■❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s ♥♦t ●❛✉ss✐❛♥✱ t❤❡♥ t❤❡ t✇♦ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s TKF
k (µ)

❛♥❞ TBF
k (µ) ❞✐✛❡r ✐♥ ❣❡♥❡r❛❧ ✿ ❝♦♥s✐❞❡r ❢♦r ✐♥st❛♥❝❡ t❤❡ ❝❛s❡ ✇❤❡r❡ µ ✐s ❛ ✜♥✐t❡ ♠✐①t✉r❡ ♦❢ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥s✱

❛s ✐❧❧✉str❛t❡❞ ✐♥ ❊①❛♠♣❧❡ ✷✳✷ ❜❡❧♦✇✳
■t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ❛❜♦✈❡ ❞✐s❝✉ss✐♦♥ t❤❛t µ̄f

0 = µ−
0 ✱ ❛♥❞ ✐❢ µ̄a

k−1 = µk−1 t❤❡♥ ♥❡❝❡ss❛r✐❧② µ̄f
k = Tk µ̄a

k−1

❝♦✐♥❝✐❞❡s ✇✐t❤ µ−
k = Tk µk−1✱ ❜✉t ✐♥ ❣❡♥❡r❛❧ µ̄f

k = µ−
k ❞♦❡s ♥♦t ♥❡❝❡ss❛r✐❧② ✐♠♣❧② t❤❛t µ̄a

k = TKF
k (µ̄f

k) ❝♦✐♥❝✐❞❡s
✇✐t❤ µk = TBF

k (µ−
k )✱ ✇❤✐❝❤ ♠❡❛♥s t❤❛t ✐♥ ❣❡♥❡r❛❧ t❤❡ ❧✐♠✐t✐♥❣ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s µ̄f

k ❛♥❞ µ̄a
k ❞♦ ♥♦t

❝♦✐♥❝✐❞❡ ✇✐t❤ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s µ−
k ❛♥❞ µk ❞❡✜♥✐♥❣ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r✳

❍♦✇❡✈❡r✱ ❢♦r ❧✐♥❡❛r s②st❡♠s ♦❢ t❤❡ ❢♦r♠ ❝♦♥s✐❞❡r❡❞ ✐♥ ❙❡❝t✐♦♥ ✶✳✶✱ ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞
✇✐t❤ ●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥✱ t❤❡ ✭♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s ❞❡✜♥✐♥❣ t❤❡✮ ❇❛②❡s✐❛♥ ✜❧t❡r ❝♦✐♥❝✐❞❡ ✇✐t❤ t❤❡
✭●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥s ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡✮ ❑❛❧♠❛♥ ✜❧t❡r✱ ✐✳❡✳ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ−

k ✐s ●❛✉ss✐❛♥✱
✇✐t❤ ♠❡❛♥ ✈❡❝t♦r X̂−

k ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① P−
k ✱ ❛♥❞ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µk ✐s ●❛✉ss✐❛♥✱ ✇✐t❤ ♠❡❛♥

✈❡❝t♦r X̂k ❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Pk✳ ■t ✐s t❤❡♥ ❡❛s② t♦ ♣r♦✈❡ ❜② ✐♥❞✉❝t✐♦♥ t❤❛t µ̄f
k = µ−

k ❛♥❞ µ̄a
k = µk ✿ ✐♥❞❡❡❞✱

✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ❣❡♥❡r❛❧ ❝❛s❡ t❤❛t µ̄f
0 = µ−

0 ✱ ❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t µ̄f
k = Tk µ̄a

k−1

❝♦✐♥❝✐❞❡s ✇✐t❤ µ−
k = Tk µk−1✱ ❛♥❞ s✐♥❝❡ µ̄f

k = µ−
k ✐s ●❛✉ss✐❛♥✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ ▲❡♠♠❛ ✷✳✶ t❤❛t µ̄a

k = TKF
k (µ̄f

k)
❝♦✐♥❝✐❞❡s ✇✐t❤ µk = TBF

k (µ−
k )✳

❊①❛♠♣❧❡ ✷✳✷ ■❢ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ µ ✐s ❛ ✜♥✐t❡ ♠✐①t✉r❡ ♦❢ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥s✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦rs
(xi , i ∈ I)✱ ❛❧❧ ✇✐t❤ t❤❡ s❛♠❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Σ✱ ❛♥❞ ✇✐t❤ ♣♦s✐t✐✈❡ ♠✐①t✉r❡ ✇❡✐❣❤ts (pi , i ∈ I)✱ t❤❡♥ ✐ts
❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ✐s ❞❡✜♥❡❞ ❜②

P (µ) = Σ +
∑

i∈I

pi (xi − m) (xi − m)∗ ✇✐t❤ m =
∑

i∈I

pi xi .

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✼

❚❤❡ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ TKF
k (µ) ✐s ❛ ✜♥✐t❡ ♠✐①t✉r❡ ♦❢ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥s✱ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦rs

(xKF
i , i ∈ I)✱ ❛❧❧ ✇✐t❤ t❤❡ s❛♠❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①

PKF = (I − Kk(P (µ))Hk) Σ (I − Kk(P (µ))Hk)∗ + Kk(P (µ))Rk K∗
k(P (µ)) ,

❛♥❞ ✇✐t❤ ✉♥❝❤❛♥❣❡❞ ♠✐①t✉r❡ ✇❡✐❣❤ts (pKF
i , i ∈ I)✱ ❞❡✜♥❡❞ ❜②

xKF
i = xi + Kk(P (µ)) (Yk − Hk xi) ❛♥❞ pKF

i = pi ❢♦r ❛♥② i ∈ I✳

❖♥ t❤❡ ♦t❤❡r ❤❛♥❞✱ t❤❡ tr❛♥s❢♦r♠❡❞ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ TBF
k (µ) ✐s ❛ ✜♥✐t❡ ♠✐①t✉r❡ ♦❢ ●❛✉ss✐❛♥ ❞✐str✐❜✉t✐♦♥s✱

✇✐t❤ ♠❡❛♥ ✈❡❝t♦rs (xBF
i , i ∈ I)✱ ❛❧❧ ✇✐t❤ t❤❡ s❛♠❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① PBF = (I−Kk(Σ) Hk) Σ✱ ❛♥❞ ✇✐t❤ ✉♣❞❛t❡❞

♠✐①t✉r❡ ✇❡✐❣❤ts (pBF
i , i ∈ I)✱ ❞❡✜♥❡❞ ❜②

xBF
i = xi + Kk(Σ) (Yk − Hk xi) ❛♥❞ pBF

i =
pi wi∑

j∈I

pj wj

❢♦r ❛♥② i ∈ I✱

✐♥ t❡r♠s ♦❢ t❤❡ ❧✐❦❡❧✐❤♦♦❞ ✇❡✐❣❤ts

wi = exp{− 1
2 (Yk − Hk xi)

∗ Ξ−1
k (Yk − Hk xi)} ❢♦r ❛♥② i ∈ I ✇❤❡r❡ Ξk = Hk Σ H∗

k + Rk .

■♥ ❋✐❣✉r❡s ✶ ❛♥❞ ✷✱ t❤❡ ♣r✐♦r ❞❡♥s✐t② ✭✐♥ ❜❧❛❝❦✮✱ t❤❡ ❧✐♠✐t✐♥❣ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✭❊♥❑❋✮ ❞❡♥s✐t② ✭✐♥
❜❧✉❡✮ ❛♥❞ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r ❞❡♥s✐t② ✭✐♥ r❡❞✮ ❛r❡ ❞✐s♣❧❛②❡❞ ❢♦r ❛ ♦♥❡✕❞✐♠❡♥s✐♦♥❛❧ ❡①❛♠♣❧❡ ✇❤❡r❡

• t❤❡ ❜✐✕♠♦❞❛❧ ♣r✐♦r ❞❡♥s✐t② ❤❛s ❛ ❤❡❛✈② ♠♦❞❡ ❧♦❝❛t❡❞ ❛t x1 = +2 ✇✐t❤ ✇❡✐❣❤t p1 = 0.8✱ ❛♥❞ ❛ ❧✐❣❤t ♠♦❞❡
❧♦❝❛t❡❞ ❛t x2 = −2 ✇✐t❤ ✇❡✐❣❤t p2 = 0.2✱ r❡s♣❡❝t✐✈❡❧②✱ ❜♦t❤ ✇✐t❤ t❤❡ s❛♠❡ ✈❛r✐❛♥❝❡ Σ = 0.25✱

• t❤❡ ♦❜s❡r✈❛t✐♦♥ ❝♦❡✣❝✐❡♥t ✐s Hk = 1 ❛♥❞ t❤❡ ♦❜s❡r✈❛t✐♦♥ ♥♦✐s❡ ✈❛r✐❛♥❝❡ ✐s Rk = 1✳

❋✐❣✉r❡ ✶ ❝♦rr❡s♣♦♥❞s t♦ ❛♥ ♦❜s❡r✈❡❞ ✈❛❧✉❡ Yk = +0.5 ✐♥ t❤❡ ❤❡❛✈② ♠♦❞❡✱ ✇❤✐❧❡ ❋✐❣✉r❡ ✷ ❝♦rr❡s♣♦♥❞s t♦ ❛♥
♦❜s❡r✈❡❞ ✈❛❧✉❡ Yk = −1.5 ✐♥ t❤❡ ❧✐❣❤t ♠♦❞❡✳ ❈❧❡❛r❧②✱ t❤❡ ❊♥❑❋ ❛♥❞ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r ❤❛✈❡ ❞✐✛❡r❡♥t str❛t❡❣✐❡s
t♦ ❝♦♠❜✐♥❡ t❤❡ ✐♥❢♦r♠❛t✐♦♥ ❜r♦✉❣❤t ❜② t❤❡ ❜✐✕♠♦❞❛❧ ♣r✐♦r ❞❡♥s✐t② ❛♥❞ t❤❡ ✐♥❢♦r♠❛t✐♦♥ ❜r♦✉❣❤t ❜② ❛♥ ♦❜s❡r✈❡❞
✈❛❧✉❡ ✐♥ ❡✐t❤❡r ♦♥❡ ♠♦❞❡ ♦r t❤❡ ♦t❤❡r✳ ■♥ ♣❛rt✐❝✉❧❛r✱ t❤❡ t✇♦ ●❛✉ss✐❛♥ ❝♦♠♣♦♥❡♥ts ❝♦♥tr✐❜✉t✐♥❣ t♦ t❤❡ ❊♥❑❋
❞❡♥s✐t② ❤❛✈❡ ❛ ✈❛r✐❛♥❝❡ s♦ ❧❛r❣❡ t❤❛t t❤❡ ❊♥❑❋ ❞❡♥s✐t② ❤❛s ♦♥❧② ♦♥❡ ♠♦❞❡ ❛♥❞ ❛♥ ❡✈❡♥ ❧❛r❣❡r ✈❛r✐❛♥❝❡✳

✷✳✷ ❆ ♣r✐♦r✐ ❡st✐♠❛t❡s ✭❡①✐st❡♥❝❡ ♦❢ ♠♦♠❡♥ts✮

❚✇♦ ❞✐✛❡r❡♥t ❛ss✉♠♣t✐♦♥s ❛r❡ ✐♥tr♦❞✉❝❡❞ ❢♦r t❤❡ ❞r✐❢t ❢✉♥❝t✐♦♥ ✿ ❆ss✉♠♣t✐♦♥ ❆ ✐s s✉✣❝✐❡♥t t♦ ❤❛♥❞❧❡ t❤❡ ❧✐♥❡❛r
❝❛s❡✱ ✇❤❡r❡❛s ❆ss✉♠♣t✐♦♥ ❇ ❛❧❧♦✇s t♦ ❤❛♥❞❧❡ ♠♦r❡ ❣❡♥❡r❛❧ ❝❛s❡s✱ ✐♥❝❧✉❞✐♥❣ t❤❡ ✭❞✐s❝r❡t✐③❡❞✮ ▲♦r❡♥③ ♠♦❞❡❧ ❢♦r
✐♥st❛♥❝❡✳

❆ss✉♠♣t✐♦♥ ❆ ❚❤❡ ❞r✐❢t ❢✉♥❝t✐♦♥ ✐s ❣❧♦❜❛❧❧② ▲✐♣s❝❤✐t③ ❝♦♥t✐♥✉♦✉s✱ ✐✳❡✳

|fk(x) − fk(x′)| ≤ L |x − x′| ,

❢♦r ❛♥② x, x′ ∈ R
m✳

❆ss✉♠♣t✐♦♥ ❇ ❚❤❡ ❞r✐❢t ❢✉♥❝t✐♦♥ ✐s ❧♦❝❛❧❧② ▲✐♣s❝❤✐t③ ❝♦♥t✐♥✉♦✉s✱ ✇✐t❤ ❛t ♠♦st ♣♦❧②♥♦♠✐❛❧ ❣r♦✇t❤ ❛t ✐♥✜♥✐t②✱
✐✳❡✳

|fk(x) − fk(x′)| ≤ L |x − x′| (1 + |x|s + |x′|s ) ,

❢♦r ❛♥② x, x′ ∈ R
m ❛♥❞ ❢♦r s♦♠❡ s ≥ 0✳

❈❧❡❛r❧②✱ ❆ss✉♠♣t✐♦♥ ❆ ✐s ❛ s♣❡❝✐❛❧ ❝❛s❡ ♦❢ ❆ss✉♠♣t✐♦♥ ❇✱ ❢♦r s = 0✳ ◆♦t✐❝❡ t❤❛t ✉♥❞❡r ❆ss✉♠♣t✐♦♥ ❆✱ t❤❡
❞r✐❢t ❢✉♥❝t✐♦♥ ❤❛s ❛t ♠♦st ❧✐♥❡❛r ❣r♦✇t❤ ❛t ✐♥✜♥✐t②✱ ✐✳❡✳

|fk(x)| ≤ M (1 + |x| ) ,

❢♦r ❛♥② x ∈ R
m✱ ✇❤❡r❡❛s ✉♥❞❡r ❆ss✉♠♣t✐♦♥ ❇✱ t❤❡ ❞r✐❢t ❢✉♥❝t✐♦♥ ❤❛s ❛t ♠♦st ♣♦❧②♥♦♠✐❛❧ ❣r♦✇t❤ ❛t ✐♥✜♥✐t②✱ ✐✳❡✳

|fk(x)| ≤ M (1 + |x|s+1 ) ,

❘❘ ♥➦ ✼✵✶✹



✽ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

!4 !2 0 2 4
 

 

prior distribution

EnKF distribution

Bayesian distribution

❋✐❣✉r❡ ✶✿ ❖❜s❡r✈❡❞ ✈❛❧✉❡ Yk = +0.5 ✐♥ t❤❡ ❤❡❛✈② ♠♦❞❡

❢♦r ❛♥② x ∈ R
m✱ ❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s t❤❡ ❢♦❧❧♦✇✐♥❣ ❛s②♠♠❡tr✐❝ ❢♦r♠ ♦❢ t❤❡ ❧♦❝❛❧ ▲✐♣s❝❤✐t③

❝♦♥❞✐t✐♦♥
|fk(x) − fk(x′)| ≤ L |x − x′| (1 + |x|s ) + L |x − x′|s+1 ,

❢♦r ❛♥② x, x′ ∈ R
m✱ ✇✐t❤ ❛♥♦t❤❡r ❝♦♥st❛♥t L✳ ■♥tr♦❞✉❝❡ t❤❡ ❢♦❧❧♦✇✐♥❣ ♥♦t❛t✐♦♥s ❢♦r t❤❡ ♠♦♠❡♥ts

M̄p,f
k = (E|X̄i,f

k |p)1/p = (

∫

Rm

|x|p µ̄f
k(dx) )1/p ,

❛♥❞

M̄p,a
k = (E|X̄i,a

k |p)1/p = (

∫

Rm

|x|p µ̄a
k(dx) )1/p ,

❛♥❞ s✐♠✐❧❛r❧② ❢♦r t❤❡ ♠♦♠❡♥ts ♦❢ t❤❡ ♣❡rt✉r❜❡❞ r❡s✐❞✉❛❧s

R̄ p
k = (E|Yk − Hk X̄i,f

k − V i
k |p)1/p ,

❛♥❞ ♥♦t✐❝❡ t❤❛t t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

R̄ p
k ≤ (

∫

Rm

|Yk − Hk x|p µ̄f
k(dx) )1/p + (E|V i

k |p)1/p ≤ |Yk| + ‖Hk‖ M̄p,f
k + cp λ1/2

max(Rk) ,

✇❤❡r❡ λmax(Rk) ❞❡♥♦t❡s t❤❡ ❧❛r❣❡st ❡✐❣❡♥✈❛❧✉❡ ♦❢ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Rk✳

Pr♦♣♦s✐t✐♦♥ ✷✳✸ ■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0✱ ♦r ❡q✉✐✈❛❧❡♥t❧② t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉✲
t✐♦♥ η0✱ ❤❛s ✜♥✐t❡ ♠♦♠❡♥t ♦❢ ♦r❞❡r p ❢♦r s♦♠❡ p ≥ 2✱ t❤❡♥ t❤❡ r❛♥❞♦♠ ✈❡❝t♦rs X̄i,f

k ❛♥❞ X̄i,a
k ✱ ♦r ❡q✉✐✈❛❧❡♥t❧② t❤❡

♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s µ̄f
k ❛♥❞ µ̄a

k✱ ❤❛✈❡ ✜♥✐t❡ ♠♦♠❡♥ts ♦❢ t❤❡ s❛♠❡ ♦r❞❡r p✱ ❛♥❞ ✐♥ ♣❛rt✐❝✉❧❛r t❤❡ ❝♦✈❛r✐❛♥❝❡
♠❛tr✐① P̄k ✐s ✜♥✐t❡✳

■◆❘■❆
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prior distribution

EnKF distribution

Bayesian distribution

❋✐❣✉r❡ ✷✿ ❖❜s❡r✈❡❞ ✈❛❧✉❡ Yk = −1.5 ✐♥ t❤❡ ❧✐❣❤t ♠♦❞❡

■❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0✱ ♦r ❡q✉✐✈❛❧❡♥t❧② t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ η0✱ ❤❛s ✜♥✐t❡
♠♦♠❡♥ts ♦❢ ❛♥② ♦r❞❡r✱ t❤❡♥ t❤❡ r❛♥❞♦♠ ✈❡❝t♦rs X̄i,f

k ❛♥❞ X̄i,a
k ✱ ♦r ❡q✉✐✈❛❧❡♥t❧② t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥s µ̄f

k

❛♥❞ µ̄a
k✱ ❤❛✈❡ ✜♥✐t❡ ♠♦♠❡♥ts ♦❢ ❛♥② ♦r❞❡r✱ ❛♥❞ ✐♥ ♣❛rt✐❝✉❧❛r t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① P̄k ✐s ✜♥✐t❡✳

Pr♦♦❢ ✭❜② ✐♥❞✉❝t✐♦♥✮✳ ■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ t❤❡♥

|X̄i,f
k | ≤ M (1 + |X̄i,a

k−1|) + |W i
k| ,

❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

( E|X̄i,f
k |p )1/p ≤ M (1 + ( E|X̄i,a

k−1|p )1/p) + ( E|W i
k|p )1/p ,

❤❡♥❝❡
M̄p,f

k ≤ M (1 + M̄p,a
k−1) + cp λ1/2

max(Qk) ,

✇❤❡r❡❛s ✐❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ t❤❡♥

|X̄i,f
k | ≤ M (1 + |X̄i,a

k−1|s+1) + |W i
k| ,

❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

( E|X̄i,f
k |p )1/p ≤ M (1 + ( E|X̄i,a

k−1|p (s+1) )1/p) + ( E|W i
k|p )1/p ,

❤❡♥❝❡
M̄p,f

k ≤ M (1 + (M̄
p (s+1),a
k−1 )s+1) + cp λ1/2

max(Qk) ,

✇❤❡r❡ λmax(Qk) ❞❡♥♦t❡s t❤❡ ❧❛r❣❡st ❡✐❣❡♥✈❛❧✉❡ ♦❢ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Qk✳ ■♥ ♣❛rt✐❝✉❧❛r

u∗ P̄k u ≤
∫

Rm

|u∗ x|2 µ̄f
k(dx) ≤ |u|2

∫

Rm

|x|2 µ̄f
k(dx) ,

❘❘ ♥➦ ✼✵✶✹



✶✵ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

❤❡♥❝❡

‖P̄k‖ = sup
u 6=0

u∗ P̄k u

|u|2 ≤
∫

Rm

|x|2 µ̄f
k(dx) = (M̄2,f

k )2 < ∞ .

■♥ ❛♥② ❝❛s❡
|X̄i,a

k | ≤ |X̄i,f
k | + ‖Kk(P̄k)‖ |Yk − Hk X̄i,f

k + V i
k | ,

✇❤❡t❤❡r ❆ss✉♠♣t✐♦♥ ❆ ♦r ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s ♦r ♥♦t✱ ❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

( E|X̄i,a
k |p )1/p ≤ ( E|X̄i,f

k |p )1/p + ‖Kk(P̄k)‖ ( E|Yk − Hk X̄i,f
k + V i

k |p )1/p ,

❤❡♥❝❡
M̄p,a

k ≤ M̄p,f
k + ‖Kk(P̄k)‖ R̄ p

k ≤ M̄p,f
k + ‖Kk(P̄k)‖ ( |Yk| + ‖Hk‖ M̄p,f

k + cp λ1/2
max(Rk)) ,

✇❤❡r❡ λmax(Rk) ❞❡♥♦t❡s t❤❡ ❧❛r❣❡st ❡✐❣❡♥✈❛❧✉❡ ♦❢ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Rk✳ ✷

■♥tr♦❞✉❝❡ t❤❡ ❢♦❧❧♦✇✐♥❣ ♥♦t❛t✐♦♥ ❢♦r t❤❡ ❡♠♣✐r✐❝❛❧ ♠♦♠❡♥ts

M̄N,p,f
k = (

1

N

N∑

i=1

|X̄i,f
k |p)1/p ❛♥❞ M̄N,p,a

k = (
1

N

N∑

i=1

|X̄i,a
k |p)1/p ,

❛♥❞ s✐♠✐❧❛r❧② ❢♦r t❤❡ ❡♠♣✐r✐❝❛❧ ♠♦♠❡♥ts ♦❢ t❤❡ ♣❡rt✉r❜❡❞ r❡s✐❞✉❛❧s

R̄ N,p
k = (

1

N

N∑

i=1

|Yk − Hk X̄i,f
k − V i

k |p)1/p .

■t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ str♦♥❣ ❧❛✇ ♦❢ ❧❛r❣❡ ♥✉♠❜❡rs t❤❛t ✿ ✐❢ t❤❡ ♠♦♠❡♥t M̄p,f
k ✐s ✜♥✐t❡✱ t❤❡♥

M̄N,p,f
k −→ M̄p,f

k ❛♥❞ R̄ N,p
k −→ R̄ p

k ,

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱ ❛♥❞ ✐❢ t❤❡ ♠♦♠❡♥t M̄p,a
k ✐s ✜♥✐t❡✱ t❤❡♥

M̄N,p,a
k −→ M̄p,a

k ,

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱

✸ ❈♦♥tr♦❧ ♦❢ t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐①

❚❤❡r❡ ✐s ♦♥❧② ♦♥❡ ✈✐s✐❜❧❡ ❞✐✛❡r❡♥❝❡ ❜❡t✇❡❡♥ ❡q✉❛t✐♦♥s ✭✶✮ ❛♥❞ ✭✷✮ ❢♦r t❤❡ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✱
❛♥❞ ❡q✉❛t✐♦♥s ✭✹✮ ❛♥❞ ✭✺✮ ❢♦r t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ✿ ✐♥❞❡❡❞✱ t❤❡ ❝♦❡✣❝✐❡♥ts ❛r❡ t❤❡
s❛♠❡ ❛♥❞ t❤❡ s❛♠❡ r❛♥❞♦♠ ✐♥♣✉t ✈❡❝t♦rs ❛r❡ ✉s❡❞✱ ❤♦✇❡✈❡r t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐① Kk(PN

k ) ✐♥ ❡q✉❛t✐♦♥ ✭✷✮ ✐s
❜❛s❡❞ ♦♥ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① PN

k ✱ ✇❤✐❝❤ ✐s r❡s♣♦♥s✐❜❧❡ ❢♦r ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥ ❛♥❞ ❞❡♣❡♥❞❡♥❝❡✱
✇❤❡r❡❛s t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐① Kk(P̄k) ✐♥ ❡q✉❛t✐♦♥ ✭✺✮ ✐s ❜❛s❡❞ ♦♥ t❤❡ ❞❡t❡r♠✐♥✐st✐❝ ❧✐♠✐t✐♥❣ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①
P̄k✱ ✇❤✐❝❤ ✐s r❡s♣♦♥s✐❜❧❡ ❢♦r ❞❡❝♦✉♣❧✐♥❣ ❛♥❞ ✐♥❞❡♣❡♥❞❡♥❝❡✳ ❚♦ ❛ss❡ss t❤❡ ✐♠♣❛❝t ♦❢ t❤✐s s✉❜st✐t✉t✐♦♥✱ ♥♦t✐❝❡ t❤❛t
✐❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ t❤❡♥ ❜② ❞✐✛❡r❡♥❝❡

|Xi,f
k − X̄i,f

k | ≤ L |Xi,a
k−1 − X̄i,a

k−1| , ✭✻✮

✇❤❡r❡❛s ✐❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ t❤❡♥ ❜② ❞✐✛❡r❡♥❝❡

|Xi,f
k − X̄i,f

k | ≤ L |Xi,a
k−1 − X̄i,a

k−1| (1 + |X̄i,a
k−1|s) + L |Xi,a

k−1 − X̄i,a
k−1|s+1 . ✭✼✮

❙✐♠✐❧❛r❧②✱ ❜② ❞✐✛❡r❡♥❝❡

Xi,a
k − X̄i,a

k = Xi,f
k + Kk(PN

k ) (Yk − Hk Xi,f
k − V i

k ) − X̄i,f
k − Kk(P̄k) (Yk − Hk X̄i,f

k − V i
k )

= (I − Kk(P̄k) Hk) (Xi,f
k − X̄i,f

k ) − (Kk(PN
k ) − Kk(P̄k)) Hk (Xi,f

k − X̄i,f
k )

+ (Kk(PN
k ) − Kk(P̄k)) (Yk − Hk X̄i,f

k + V i
k ) ,

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✶✶

❤❡♥❝❡

|Xi,a
k − X̄i,a

k | ≤ ‖I − Kk(P̄k) Hk‖ |Xi,f
k − X̄i,f

k |

+ ‖Kk(PN
k ) − Kk(P̄k)‖ ‖Hk‖ |Xi,f

k − X̄i,f
k | ✭✽✮

+ ‖Kk(PN
k ) − Kk(P̄k)‖ |Yk − Hk X̄i,f

k + V i
k | .

❚❤❡ ✜rst st❡♣ ❛❞❞r❡ss❡❞ ✐♥ Pr♦♣♦s✐t✐♦♥ ✸✳✶ ✐s t♦ ♣r♦✈❡ s♦♠❡ ❧♦❝❛❧ ▲✐♣s❝❤✐t③ ❝♦♥t✐♥✉✐t② ♦❢ t❤❡ ♠❛♣♣✐♥❣ P 7→ Kk(P )
✐♥ ♦r❞❡r t♦ ❝♦♥tr♦❧ t❤❡ ❞✐✛❡r❡♥❝❡ Kk(PN

k )−Kk(P̄k) ✐♥ t❡r♠s ♦❢ t❤❡ ❞✐✛❡r❡♥❝❡ PN
k −P̄k✱ ✇❤✐❝❤ ✐s t❤❡♥ ❞❡❝♦♠♣♦s❡❞

❛s (PN
k − P̄N

k )+(P̄N
k − P̄k)✳ ❚❤❡ s❡❝♦♥❞ st❡♣ ❛❞❞r❡ss❡❞ ✐♥ ▲❡♠♠❛ ✸✳✷ ✐s t♦ st✉❞② t❤❡ ❝♦♥t✐❣✉✐t② ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧

❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s ✿ t❤❡ ❞✐✛❡r❡♥❝❡ PN
k − P̄N

k ❝❛♥ ❜❡ ❝♦♥tr♦❧❧❡❞ ✐♥ t❡r♠s ♦❢

∆N,2,f
k = (

1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |2 )1/2 ,

✇❤✐❝❤ ✐s ❛ ♠❡❛s✉r❡ ♦❢ ❝♦♥t✐❣✉✐t② ❜❡t✇❡❡♥ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ❛♥❞ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ s✉❜st✐t✉t❡
✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs✳ ❚❤❡ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ ∆N,2,f

k t♦ ③❡r♦ ❛❧♠♦st s✉r❡❧② ❛♥❞ ✐♥ L
p ❛s N ↑ ∞✱ ✐s ♣r♦✈❡❞ ✐♥

Pr♦♣♦s✐t✐♦♥s ✹✳✷ ❛♥❞ ✹✳✹✱ r❡s♣❡❝t✐✈❡❧②✳ ❚❤❡ t❤✐r❞ ❛♥❞ ❧❛st st❡♣ ❛❞❞r❡ss❡❞ ✐♥ ▲❡♠♠❛ ✸✳✸ ✐s t♦ ♣r♦✈❡ t❤❡ ❝♦♥s✐st❡♥❝②
♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ❢♦r t❤❡ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ✿ ❜❡❝❛✉s❡ ♦❢ ✐♥❞❡♣❡♥❞❡♥❝❡✱ t❤❡
❞✐✛❡r❡♥❝❡ P̄N

k − P̄k ❣♦❡s t♦ ③❡r♦ ❛❧♠♦st s✉r❡❧② ❛♥❞ ✐♥ L
p ❛s N ↑ ∞✱ ❜② t❤❡ str♦♥❣ ❧❛✇ ♦❢ ❧❛r❣❡ ♥✉♠❜❡rs ❛♥❞ ❜②

t❤❡ ▼❛r❝✐♥❦✐❡✇✐❝③✕❩②❣♠✉♥❞ ✐♥❡q✉❛❧✐t② ❬✶✸✱ ❈❤❛♣t❡r ✸✱ ❙❡❝t✐♦♥ ✽❪✱ r❡s♣❡❝t✐✈❡❧②✳

✸✳✶ ▲♦❝❛❧ ▲✐♣s❝❤✐t③ ❝♦♥t✐♥✉✐t② ♦❢ t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐①

■❢ t❤❡ d × d ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Rk ✐s ✐♥✈❡rt✐❜❧❡✱ t❤❡♥ ✐ts s♠❛❧❧❡st ❡✐❣❡♥✈❛❧✉❡ λmin(Rk) ✐s ♣♦s✐t✐✈❡✱ ❛♥❞ ✐t ✐s
♣♦ss✐❜❧❡ t♦ ♣r♦✈❡ t❤❛t t❤❡ ♠❛♣♣✐♥❣ P 7→ Kk(P ) ❞❡✜♥❡❞ ✐♥ ✭✸✮ ❤❛s ❛t ♠♦st ❧✐♥❡❛r ❣r♦✇t❤ ❛♥❞ ✐s ❧♦❝❛❧❧② ▲✐♣s❝❤✐t③
❝♦♥t✐♥✉♦✉s✱ ❛s ❢♦❧❧♦✇s✳

Pr♦♣♦s✐t✐♦♥ ✸✳✶ ■❢ t❤❡ d × d ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Rk ✐s ✐♥✈❡rt✐❜❧❡✱ t❤❡♥

‖Kk(P )‖ ≤ ‖Hk‖
λmin(Rk)

‖P‖ ,

❛♥❞

‖Kk(P ) − Kk(P ′)‖ ≤ ‖I − Kk(P ′) Hk‖
‖Hk‖

λmin(Rk)
‖P − P ′‖ , ✭✾✮

❢♦r ❛♥② ✭♥♦t ♥❡❝❡ss❛r✐❧② ✐♥✈❡rt✐❜❧❡✮ m × m ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s P ❛♥❞ P ′✳

Pr♦♦❢✳ ❙✐♥❝❡ Hk P H∗
k+Rk ✐s ❛ s②♠♠❡tr✐❝ ♠❛tr✐①✱ t❤❡r❡ ❡①✐st ❛♥ ♦rt❤♦❣♦♥❛❧ ♠❛tr✐① O ❛♥❞ ❛ ❞✐❛❣♦♥❛❧ ♠❛tr✐① D

s✉❝❤ t❤❛t Hk P H∗
k + Rk = O D O∗✱ ❤❡♥❝❡ (Hk P H∗

k + Rk)−1 = O D−1 O∗ = O D−1/2 O∗ O D−1/2 O∗ = T ∗ T ✱
✇✐t❤ T = O D−1/2 O∗ ❜② ❞❡✜♥✐t✐♦♥✱ ❛♥❞

‖(Hk P H∗
k + Rk)−1‖ = sup

u 6=0

u∗ (Hk P H∗
k + Rk)−1 u

|u|2 = sup
u 6=0

|T u|2
|u|2 = sup

v 6=0

|v|2
|T−1 v|2 .

❈❧❡❛r❧② T−1 = O D1/2 O∗✱ ❤❡♥❝❡

|T−1 v|2 = v∗ O D1/2 O∗ O D1/2 O∗ v = v∗ O D O∗ v = v∗ (Hk P H∗
k + Rk) v ,

❛♥❞

‖(Hk P H∗
k + Rk)−1‖ = sup

v 6=0

|v|2
v∗ (Hk P H∗

k + Rk) v
≤ sup

v 6=0

|v|2
v∗ Rk v

=
1

λmin(Rk)
.

❚❤❡r❡❢♦r❡

‖Kk(P )‖ ≤ ‖Hk‖
λmin(Rk)

‖P‖ ,

❘❘ ♥➦ ✼✵✶✹



✶✷ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

s✐♥❝❡ ‖H∗
k‖ = ‖Hk‖ ❢♦r t❤❡ ♥♦r♠ ♠❛tr✐① ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡ ❊✉❝❧✐❞❡❛♥ ♥♦r♠✱ ❛♥❞ ❜② ❞✐✛❡r❡♥❝❡

Kk(P ) − Kk(P ′) = P H∗
k (Hk P H∗

k + Rk)−1 − P ′ H∗
k (Hk P ′ H∗

k + Rk)−1

= P H∗
k (Hk P H∗

k + Rk)−1 − P ′ H∗
k (Hk P H∗

k + Rk)−1

+ P ′ H∗
k ((Hk P H∗

k + Rk)−1 − (Hk P ′ H∗
k + Rk)−1)

= (P − P ′) H∗
k (Hk P H∗

k + Rk)−1

− P ′ H∗
k (Hk P ′ H∗

k + Rk)−1 Hk (P − P ′) H∗
k (Hk P H∗

k + Rk)−1

= (P − P ′) H∗
k (Hk P H∗

k + Rk)−1

− Kk(P ′) Hk (P − P ′) H∗
k (Hk P H∗

k + Rk)−1

= (I − Kk(P ′) Hk) (P − P ′) H∗
k (Hk P H∗

k + Rk)−1 ,

❤❡♥❝❡

‖Kk(P ) − Kk(P ′)‖ ≤ ‖I − Kk(P ′) Hk‖
‖Hk‖

λmin(Rk)
‖P − P ′‖ . ✷

✸✳✷ ❈♦♥t✐❣✉✐t② ❝♦♥tr♦❧ ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s

▲❡♠♠❛ ✸✳✷ ❚❤❡ ❞✐✛❡r❡♥❝❡ ❜❡t✇❡❡♥ t❤❡ t✇♦ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐❝❡s s❛t✐s✜❡s

‖PN
k − P̄N

k ‖ ≤ 2 |∆N,2,f
k |2 + 4 M̄N,2,f

k ∆N,2,f
k . ✭✶✵✮

Pr♦♦❢✳ ◆♦t✐❝❡ t❤❛t

PN
k =

1

N

N∑

i=1

Xi,f
k (Xi,f

k )∗ − (
1

N

N∑

i=1

Xi,f
k ) (

1

N

N∑

i=1

Xi,f
k )∗ ,

❛♥❞ s✐♠✐❧❛r❧②

P̄N
k =

1

N

N∑

i=1

X̄i,f
k (X̄i,f

k )∗ − (
1

N

N∑

i=1

X̄i,f
k ) (

1

N

N∑

i=1

X̄i,f
k )∗ .

❯s✐♥❣ t❤❡ ✐❞❡♥t✐t② a2 − b2 = (a − b)2 + 2 b (a − b) ②✐❡❧❞s

u∗ (PN
k − P̄N

k ) u =

=
1

N

N∑

i=1

|u∗ Xi,f
k |2 − 1

N

N∑

i=1

|u∗ X̄i,f
k |2 − | 1

N

N∑

i=1

u∗ Xi,f
k |2 + | 1

N

N∑

i=1

u∗ X̄i,f
k |2

=
1

N

N∑

i=1

|u∗ (Xi,f
k − X̄i,f

k )|2 + 2
1

N

N∑

i=1

(u∗ X̄i,f
k ) (u∗ (Xi,f

k − X̄i,f
k ))

− | 1

N

N∑

i=1

u∗ (Xi,f
k − X̄i,f

k )|2 − 2 (
1

N

N∑

i=1

u∗ X̄i,f
k ) (

1

N

N∑

i=1

u∗ (Xi,f
k − X̄i,f

k )) ,

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✶✸

❢♦r ❛♥② u✱ ❤❡♥❝❡

‖PN
k − P̄N

k ‖ = sup
u 6=0

|u∗ (PN
k − P̄N

k ) u|
|u|2

≤ 1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |2 + 2
1

N

N∑

i=1

|X̄i,f
k | |Xi,f

k − X̄i,f
k |

+ (
1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |)2 + 2 (
1

N

N∑

i=1

|X̄i,f
k |) (

1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |)

≤ 2
1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |2 + 4 (
1

N

N∑

i=1

|X̄i,f
k |2)1/2 (

1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |2)1/2 ,

♦r ✐♥ ♦t❤❡r ✇♦r❞s
‖PN

k − P̄N
k ‖ ≤ 2 |∆N,2,f

k |2 + 4 M̄N,2,f
k ∆N,2,f

k . ✷

✸✳✸ ❈♦♥s✐st❡♥❝② ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①

▲❡♠♠❛ ✸✳✸ ❚❤❡ ❞✐✛❡r❡♥❝❡ ❜❡t✇❡❡♥ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① ♦❢ t❤❡ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ❛♥❞ t❤❡✐r
❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① s❛t✐s✜❡s

εN
k = ‖P̄N

k − P̄k‖ −→ 0 ,

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱ ❛♥❞
sup
N≥1

√
N ( E|εN

k |p )1/p < ∞ ,

❢♦r ❛♥② ♦r❞❡r p ≥ 2✳

Pr♦♦❢✳ ❚❤❡ ❢♦❧❧♦✇✐♥❣ ❞❡❝♦♠♣♦s✐t✐♦♥ ❤♦❧❞s

P̄N
k =

1

N

N∑

i=1

(X̄i,f
k − m̄N

k ) (X̄i,f
k − m̄N

k )∗

=
1

N

N∑

i=1

(X̄i,f
k − m̄k − (m̄N

k − m̄k)) (X̄i,f
k − m̄k − (m̄N

k − m̄k))∗

=
1

N

N∑

i=1

(X̄i,f
k − m̄k) (X̄i,f

k − m̄k)∗ − (
1

N

N∑

i=1

X̄i,f
k − m̄k) (m̄N

k − m̄k)∗

− (m̄N
k − m̄k) (

1

N

N∑

i=1

X̄i,f
k − m̄k)∗ + (m̄N

k − m̄k)(m̄N
k − m̄k)∗

=
1

N

N∑

i=1

(X̄i,f
k − m̄k) (X̄i,f

k − m̄k)∗ − (m̄N
k − m̄k)(m̄N

k − m̄k)∗ ,

❤❡♥❝❡

u∗ (P̄N
k − P̄k) u = u∗ (

1

N

N∑

i=1

(X̄i,f
k − m̄k) (X̄i,f

k − m̄k)∗ − P̄k) u − |u∗ (
1

N

N∑

i=1

X̄i,f
k − m̄k)|2 ,

❢♦r ❛♥② u✱ ❛♥❞

εN
k = ‖P̄N

k − P̄k‖ = sup
u 6=0

|u∗ (P̄N
k − P̄k) u|
|u|2

≤ ‖ 1

N

N∑

i=1

(X̄i,f
k − m̄k) (X̄i,f

k − m̄k)∗ − P̄k‖ + | 1

N

N∑

i=1

X̄i,f
k − m̄k |2 .

❘❘ ♥➦ ✼✵✶✹



✶✹ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

❋✐♥❛❧❧②✱ ♥♦t✐❝❡ t❤❛t

|u∗ M u| = |
m∑

j,j′=1

uj Mjj′ uj′ | ≤ max
j=1,··· ,m

|uj |2
m∑

j,j′=1

|Mjj′ | ≤ |u|2
m∑

j,j′=1

|Mjj′ |

❤❡♥❝❡

‖M‖ = sup
u 6=0

|u∗ M u|
|u|2 ≤

m∑

j,j′=1

|Mjj′ | ,

❢♦r ❛♥② s②♠♠❡tr✐❝ m × m ♠❛tr✐① M ✳ ❚❛❦✐♥❣

M =
1

N

N∑

i=1

(X̄i,f
k − m̄k) (X̄i,f

k − m̄k)∗ − P̄k ,

❣✐✈❡s

Mjj′ =
1

N

N∑

i=1

(X̄i,j,f
k − m̄j

k) (X̄i,j′,f
k − m̄j′

k ) − P̄ j,j′

k ,

❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ❧❛✇ ♦❢ ❧❛r❣❡ ♥✉♠❜❡rs t❤❛t

εN
k ≤

m∑

j,j′=1

| 1

N

N∑

i=1

(X̄i,j,f
k − m̄j

k) (X̄i,j′,f
k − m̄j′

k ) − P̄ j,j′

k | +
m∑

j=1

| 1

N

N∑

i=1

X̄i,j,f
k − m̄j

k |2 −→ 0 ,

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱ ❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛♥❞ t❤❡♥ t❤❡ ▼❛r❝✐♥❦✐❡✇✐❝③✕❩②❣♠✉♥❞ ✐♥❡q✉❛❧✐t②✱
②✐❡❧❞s

( E|εN
k |p )1/p ≤

m∑

j,j′=1

( E| 1

N

N∑

i=1

(X̄i,j,f
k − m̄j

k) (X̄i,j′,f
k − m̄j′

k ) − P̄ j,j′

k |p )1/p

+

m∑

j=1

( E| 1

N

N∑

i=1

X̄i,j,f
k − m̄j

k |2 p )1/p

≤ cp√
N

m∑

j,j′=1

( E|(X̄i,j,f
k − m̄j

k) (X̄i,j′,f
k − m̄j′

k ) − P̄ j,j′

k |p )1/p

+
c2
2p

N

m∑

j=1

( E|X̄i,j,f
k − m̄j

k|2 p )1/p ,

❢♦r ❛♥② ♦r❞❡r p ≥ 2✳ ✷

✹ ❈♦♥t✐❣✉✐t② ♦❢ t❤❡ ❡❧❡♠❡♥ts

■♥tr♦❞✉❝❡ t❤❡ ❢♦❧❧♦✇✐♥❣ ❞❡✜♥✐t✐♦♥s

∆N,p,f
k = (

1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |p)1/p ❛♥❞ ∆N,p,a
k = (

1

N

N∑

i=1

|Xi,a
k − X̄i,a

k |p)1/p ,

❛s ♠❡❛s✉r❡s ♦❢ ❝♦♥t✐❣✉✐t② ❜❡t✇❡❡♥ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ❛♥❞ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ s✉❜st✐t✉t❡
✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs✳ ❚❤❡s❡ q✉❛♥t✐t✐❡s s❛t✐s❢② t❤❡ ❢♦❧❧♦✇✐♥❣ r❡❝✉rr❡♥❝❡ ✐♥❡q✉❛❧✐t✐❡s✱ ✇❤✐❝❤ ❛r❡ t❤❡♥ ✉s❡❞ ✐♥
Pr♦♣♦s✐t✐♦♥s ✹✳✷ ❛♥❞ ✹✳✹ t♦ ♣r♦✈❡ ❛❧♠♦st s✉r❡ ❝♦♥t✐❣✉✐t② ❛♥❞ L

p ❝♦♥t✐❣✉✐t②✱ r❡s♣❡❝t✐✈❡❧②✳

▲❡♠♠❛ ✹✳✶ ■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ t❤❡♥

∆N,p,f
k ≤ L ∆N,p,a

k−1 , ✭✶✶✮

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✶✺

✇❤❡r❡❛s ✐❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ t❤❡♥

∆N,p,f
k ≤ L ∆N,p r,a

k−1 (1 + |M̄N,s p r′,a
k−1 |s) + L |∆N,p (s+1),a

k−1 |s+1 , ✭✶✷✮

✇❤❡r❡ r, r′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/r + 1/r′ = 1✱ ❛♥❞ ✐♥ ❛♥② ❝❛s❡

∆N,p,a
k ≤ Ck (∆N,p,f

k + (2 |∆N,2,f
k |2 + 4 M̄N,2,f

k ∆N,2,f
k + εN

k ) (∆N,p,f
k + R̄N,p

k )) , ✭✶✸✮

✇❤❡t❤❡r ❆ss✉♠♣t✐♦♥ ❆ ♦r ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s ♦r ♥♦t✳

Pr♦♦❢✳ ■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ ✭✻✮ t❤❛t

(
1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |p )1/p ≤ L (
1

N

N∑

i=1

|Xi,a
k−1 − X̄i,a

k−1|p )1/p ,

♦r ✐♥ ♦t❤❡r ✇♦r❞s
∆N,p,f

k ≤ L ∆N,p,a
k−1 ,

✇❤❡r❡❛s ✐❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ t❤❡♥ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ✐t ❢♦❧❧♦✇s ❢r♦♠ ✭✼✮ t❤❛t

(
1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |p)1/p ≤ L (
1

N

N∑

i=1

|Xi,a
k−1 − X̄i,a

k−1|p (1 + |X̄i,a
k−1|s)p)1/p

+ L (
1

N

N∑

i=1

|Xi,a
k−1 − X̄i,a

k−1|p (s+1) )1/p ,

❛♥❞ ✉s✐♥❣ t❤❡ ❍ö❧❞❡r ✐♥❡q✉❛❧✐t② ❛♥❞ t❤❡♥ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛❣❛✐♥ t♦ ❝♦♥tr♦❧ t❤❡ ✜rst t❡r♠✱ ②✐❡❧❞s

(
1

N

N∑

i=1

|Xi,a
k−1 − X̄i,a

k−1|p (1 + |X̄i,a
k−1|s)p)1/p

≤ (
1

N

N∑

i=1

|Xi,a
k−1 − X̄i,a

k−1|p r)1/p r (
1

N

N∑

i=1

(1 + |X̄i,a
k−1|s)p r′

)1/p r′

≤ (
1

N

N∑

i=1

|Xi,a
k−1 − X̄i,a

k−1|p r)1/p r (1 + (
1

N

N∑

i=1

|X̄i,a
k−1|s p r′

)1/p r′

) ,

✇❤❡r❡ r, r′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/r + 1/r′ = 1✱ ♦r ✐♥ ♦t❤❡r ✇♦r❞s

∆N,p,f
k ≤ L ∆N,p r,a

k−1 (1 + |M̄N,s p r′,a
k−1 |s) + L |∆N,p (s+1),a

k−1 |s+1 .

❙✐♠✐❧❛r❧②✱ ✐t ❢♦❧❧♦✇s ❢r♦♠ ✭✽✮ ❛♥❞ ✭✾✮ t❤❛t ✐♥ ❛♥② ❝❛s❡

|Xi,a
k − X̄i,a

k | ≤ ‖I − Kk(P̄k) Hk‖ |Xi,f
k − X̄i,f

k |

+ ‖Kk(PN
k ) − Kk(P̄k)‖ ‖Hk‖ |Xi,f

k − X̄i,f
k |

+ ‖Kk(PN
k ) − Kk(P̄k)‖ |Yk − Hk X̄i,f

k + V i
k |

≤ ‖I − Kk(P̄k) Hk‖ |Xi,f
k − X̄i,f

k |

+ ‖I − Kk(P̄k) Hk‖
‖Hk‖2

λmin(Rk)
‖PN

k − P̄k‖ |Xi,f
k − X̄i,f

k |

+ ‖I − Kk(P̄k) Hk‖
‖Hk‖

λmin(Rk)
‖PN

k − P̄k‖ |Yk − Hk X̄i,f
k − V i

k |

≤ Ck ( |Xi,f
k − X̄i,f

k | + ‖PN
k − P̄k‖ ( |Xi,f

k − X̄i,f
k | + |Yk − Hk X̄i,f

k − V i
k | )) ,

❘❘ ♥➦ ✼✵✶✹



✶✻ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

✇❤❡t❤❡r ❆ss✉♠♣t✐♦♥ ❆ ♦r ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s ♦r ♥♦t✱ ✇❤❡r❡

Ck = ‖I − Kk(P̄k) Hk‖ max(1,
‖Hk‖

λmin(Rk)
,

‖Hk‖2

λmin(Rk)
) ,

❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

(
1

N

N∑

i=1

|Xi,a
k − X̄i,a

k |p)1/p ≤ Ck ( (
1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |p)1/p

+ ‖PN
k − P̄k‖ (

1

N

N∑

i=1

|Xi,f
k − X̄i,f

k |p)1/p

+ ‖PN
k − P̄k‖ (

1

N

N∑

i=1

|Yk − Hk X̄i,f
k − V i

k |p)1/p ) ,

♦r ✐♥ ♦t❤❡r ✇♦r❞s
∆N,p,a

k ≤ Ck (∆N,p,f
k + ‖PN

k − P̄k‖ (∆N,p,f
k + R̄N,p

k )) ,

❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛♥❞ ❢r♦♠ ✭✶✵✮ t❤❛t

‖PN
k − P̄k‖ ≤ ‖PN

k − P̄N
k ‖ + ‖P̄N

k − P̄k‖ ≤ 2 |∆N,2,f
k |2 + 4 M̄N,2,f

k ∆N,2,f
k + εN

k ,

❤❡♥❝❡
∆N,p,a

k ≤ Ck (∆N,p,f
k + (2 |∆N,2,f

k |2 + 4 M̄N,2,f
k ∆N,2,f

k + εN
k ) (∆N,p,f

k + R̄N,p
k )) . ✷

✹✳✶ ❆❧♠♦st s✉r❡ ❝♦♥t✐❣✉✐t② ♦❢ t❤❡ ❡❧❡♠❡♥ts

Pr♦♣♦s✐t✐♦♥ ✹✳✷ ■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0 ❤❛s ✜♥✐t❡ ♠♦♠❡♥t ♦❢ ♦r❞❡r p ❢♦r s♦♠❡
p ≥ 2✱ t❤❡♥

∆N,p,f
k −→ 0 ❛♥❞ ∆N,p,a

k −→ 0 ,

❢♦r t❤❡ s❛♠❡ ♦r❞❡r p✱ ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳
■❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0 ❤❛s ✜♥✐t❡ ♠♦♠❡♥ts ♦❢ ❛♥② ♦r❞❡r✱ t❤❡♥

∆N,p,f
k −→ 0 ❛♥❞ ∆N,p,a

k −→ 0 ,

❢♦r ❛♥② ♦r❞❡r p✱ ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳

Pr♦♦❢ ✭❜② ✐♥❞✉❝t✐♦♥✮✳ ■♥✐t✐❛❧❧②

∆N,p,f
0 = (

1

N

N∑

i=1

|Xi,f
0 − X̄i,f

0 |p)1/p = 0 .

■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ t❤❡♥ ❡st✐♠❛t❡ ✭✶✶✮ ❤♦❧❞s✱ ✐✳❡✳

∆N,p,f
k ≤ L ∆N,p,a

k−1 ,

❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t ∆N,p,f
k −→ 0 ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱ ✇❤❡r❡❛s ✐❢ ❆ss✉♠♣t✐♦♥ ❇

❤♦❧❞s✱ t❤❡♥ ❡st✐♠❛t❡ ✭✶✷✮ ❤♦❧❞s✱ ✐✳❡✳

∆N,p,f
k ≤ L ∆N,p r,a

k−1 (1 + |M̄N,s p r′,a
k−1 |s) + L |∆N,p (s+1),a

k−1 |s+1 ,

❛♥❞ s✐♥❝❡ M̄N,s p r′,a
k−1 −→ M̄s p r′,a

k−1 ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱ ✇✐t❤ ❛ ✜♥✐t❡ ❧✐♠✐t M̄s p r′,a
k−1 ✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡

✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t ∆N,p,f
k −→ 0 ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳ ■♥ ❛♥② ❝❛s❡ ❡st✐♠❛t❡ ✭✶✸✮ ❤♦❧❞s✱ ✐✳❡✳

∆N,p,a
k ≤ Ck (∆N,p,f

k + (2 |∆N,2,f
k |2 + 4 M̄N,2,f

k ∆N,2,f
k + εN

k ) (∆N,p,f
k + R̄N,p

k )) ,

✇❤❡t❤❡r ❆ss✉♠♣t✐♦♥ ❆ ♦r ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s ♦r ♥♦t✱ ❛♥❞ s✐♥❝❡ M̄N,2,f
k −→ M̄2,f

k ❛♥❞ R̄ N,p
k −→ R̄ p

k ❛❧♠♦st
s✉r❡❧② ❛s N ↑ ∞✱ ✇✐t❤ ✜♥✐t❡ ❧✐♠✐ts M̄2,f

k ❛♥❞ R̄ p
k ✱ ❛♥❞ s✐♥❝❡ εN

k −→ 0 ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞ ✐♥ ✈✐❡✇ ♦❢
▲❡♠♠❛ ✸✳✸✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t ∆N,p,a

k −→ 0 ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳ ✷

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✶✼

✹✳✷ L
p✕❝♦♥t✐❣✉✐t② ♦❢ t❤❡ ❡❧❡♠❡♥ts

❚❤❡ q✉❛♥t✐t✐❡s

DN,p,f
k = ( E|Xi,f

k − X̄i,f
k |p )1/p ❛♥❞ DN,p,a

k = ( E|Xi,a
k − X̄i,a

k |p )1/p ,

✇❤✐❝❤ st✐❧❧ ❞❡♣❡♥❞s ♦♥ N ✱ s✐♥❝❡ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ ❛♥ ❡❧❡♠❡♥t ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ❞❡♣❡♥❞s
♦♥ t❤❡ ❡♥s❡♠❜❧❡ s✐③❡✱ ❛r❡ ✉s❡❞ t♦ ❝♦♥tr♦❧ t❤❡ ♠♦♠❡♥ts ♦❢ t❤❡ ♠❡❛s✉r❡s ♦❢ ❝♦♥t✐❣✉✐t②✳

▲❡♠♠❛ ✹✳✸

( E|∆N,p,f
k |q )1/q ≤ DN,p∨q,f

k ❛♥❞ ( E|∆N,p,a
k |q )1/q ≤ DN,p∨q,a

k ,

❛♥❞
( E|M̄N,p,f

k |q )1/q ≤ M̄p∨q,f
k ❛♥❞ ( E|M̄N,p,a

k |q )1/q ≤ M̄p∨q,a
k ,

✇❤❡r❡❛s ❡q✉❛❧✐t✐❡s ❤♦❧❞ ✐❢ p = q✳

Pr♦♦❢✳ ❚❤r♦✉❣❤♦✉t t❤❡ ♣r♦♦❢✱ ❧❡t t❤❡ s✉♣❡rs❝r✐♣t • ✐♥❞❡① ❡✐t❤❡r ❢♦r❡❝❛st✕r❡❧❛t❡❞ ♦r ❛♥❛❧②s✐s✕r❡❧❛t❡❞ q✉❛♥t✐t✐❡s✳
❈❧❡❛r❧②

E|∆N,p,•
k |p = E(

1

N

N∑

i=1

|Xi,•
k − X̄i,•

k |p) = E|Xi,•
k − X̄i,•

k |p = |DN,p,•
k |p ,

s✐♥❝❡ (Xi,•
k , X̄i,•

k ) ❤❛✈❡ t❤❡ s❛♠❡ ❥♦✐♥t ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ❢♦r ❛♥② i = 1, · · · , N ✱ ❜② s②♠♠❡tr②✱ ❤❡♥❝❡

( E|∆N,p,•
k |p )1/p = DN,p,•

k ,

✇❤✐❝❤ ♣r♦✈❡s t❤❡ r❡s✉❧t ❢♦r q = p✳ ■❢ q ≥ p✱ t❤❡♥ t❤❡ ♠❛♣♣✐♥❣ x 7→ xq/p ✐s ❝♦♥✈❡① ❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ❏❡♥s❡♥
✐♥❡q✉❛❧✐t② t❤❛t

|∆N,p,•
k |q = (

1

N

N∑

i=1

|Xi,•
k − X̄i,•

k |p)q/p ≤ (
1

N

N∑

i=1

|Xi,•
k − X̄i,•

k |q) = |∆N,q,•
k |q ,

❤❡♥❝❡
( E|∆N,p,•

k |q )1/q ≤ ( E|∆N,q,•
k |q )1/q = DN,q,•

k .

■❢ q ≤ p✱ t❤❡♥ t❤❡ ♠❛♣♣✐♥❣ x 7→ xq/p ✐s ❝♦♥❝❛✈❡ ❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ❏❡♥s❡♥ ✐♥❡q✉❛❧✐t② t❤❛t

E|∆N,p,•
k |q = E(|∆N,p,•

k |p)q/p ≤ ( E|∆N,p,•
k |p )q/p = |DN,p,•

k |q ,

❤❡♥❝❡
( E|∆N,p,•

k |q )1/q ≤ DN,p,•
k .

❙✐♠✐❧❛r❧②

E|M̄N,p,•
k |p = E(

1

N

N∑

i=1

|X̄i,•
k |p) = E|X̄i,•

k |p = |M̄p,•
k |p ,

s✐♥❝❡ X̄i,•
k ❤❛s t❤❡ s❛♠❡ ❞✐str✐❜✉t✐♦♥ ❢♦r ❛♥② i = 1, · · · , N ✱ ❤❡♥❝❡

( E|M̄N,p,•
k |p )1/p = M̄p,•

k ,

✇❤✐❝❤ ♣r♦✈❡s t❤❡ r❡s✉❧t ❢♦r q = p✱ ❛♥❞ t❤❡ r❡s✉❧t ❢♦r t❤❡ t✇♦ ❝❛s❡s q ≥ p ❛♥❞ q ≤ p ❝❛♥ ❛❣❛✐♥ ❜❡ ♦❜t❛✐♥❡❞ ❜②
s✐♠♣❧❡ ❝♦♥✈❡①✐t② ❛r❣✉♠❡♥ts✳ ✷

Pr♦♣♦s✐t✐♦♥ ✹✳✹ ■❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0 ❤❛s ✜♥✐t❡ ♠♦♠❡♥ts ♦❢ ❛♥② ♦r❞❡r✱ t❤❡♥

sup
N≥1

√
N DN,p,f

k < ∞ ❛♥❞ sup
N≥1

√
N DN,p,a

k < ∞ ,

❢♦r ❛♥② ♦r❞❡r p✳

❘❘ ♥➦ ✼✵✶✹



✶✽ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

Pr♦♦❢ ✭❜② ✐♥❞✉❝t✐♦♥✮✳ ■♥✐t✐❛❧❧②

∆N,p,f
0 = (

1

N

N∑

i=1

|Xi,f
0 − X̄i,f

0 |p)1/p = 0 .

■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ t❤❡♥ ❡st✐♠❛t❡ ✭✶✶✮ ❤♦❧❞s✱ ✐✳❡✳

∆N,p,f
k ≤ L ∆N,p,a

k−1 ,

❤❡♥❝❡
( E|∆N,p,f

k |p )1/p ≤ L ( E|∆N,p,a
k−1 |p )1/p ,

♦r ✐♥ ♦t❤❡r ✇♦r❞s
DN,p,f

k ≤ L DN,p,a
k−1 ,

✐♥ ✈✐❡✇ ♦❢ ▲❡♠♠❛ ✹✳✸✱ ❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t
√

N DN,p,f
k ✐s ❜♦✉♥❞❡❞ ✉♥✐❢♦r♠❧② ✇✳r✳t✳

N ✱ ✇❤❡r❡❛s ✐❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ t❤❡♥ ❡st✐♠❛t❡ ✭✶✷✮ ❤♦❧❞s✱ ✐✳❡✳

∆N,p,f
k ≤ L ∆N,p r,a

k−1 (1 + |M̄N,s p r′,a
k−1 |s) + L |∆N,p (s+1),a

k−1 |s+1 ,

❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

( E|∆N,p,f
k |p )1/p ≤ L ( E(|∆N,p r,a

k−1 |p (1 + |M̄N,s p r′,a
k−1 |s)p) )1/p + L ( E|∆N,p (s+1),a

k−1 |p(s+1) )1/p ,

❛♥❞ ✉s✐♥❣ t❤❡ ❍ö❧❞❡r ✐♥❡q✉❛❧✐t② ❛♥❞ t❤❡♥ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛❣❛✐♥ t♦ ❝♦♥tr♦❧ t❤❡ ✜rst t❡r♠✱ ②✐❡❧❞s

( E(|∆N,p r,a
k−1 |p (1 + |M̄N,s p r′,a

k−1 |s)p) )1/p

≤ ( E|∆N,p r,a
k−1 |p r)1/p r ( E(1 + |M̄N,s p r′,a

k−1 |s)p r′

)1/p r′

≤ ( E|∆N,p r,a
k−1 |p r)1/p r (1 + ( E|M̄N,s p r′,a

k−1 |s p r′

)1/p r′

) ,

✇❤❡r❡ r, r′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/r + 1/r′ = 1✱ ♦r ✐♥ ♦t❤❡r ✇♦r❞s

DN,p,f
k ≤ L DN,p r,a

k−1 (1 + |M̄s p r′,a
k−1 |s) + L |DN,p (s+1),a

k−1 |s+1 ,

✐♥ ✈✐❡✇ ♦❢ ▲❡♠♠❛ ✹✳✸✱ ❛♥❞ s✐♥❝❡ M̄s p r′,a
k−1 ✐s ✜♥✐t❡✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t

√
N DN,p,f

k

✐s ❜♦✉♥❞❡❞ ✉♥✐❢♦r♠❧② ✇✳r✳t✳ N ✳ ■♥ ❛♥② ❝❛s❡ ❡st✐♠❛t❡ ✭✶✸✮ ❤♦❧❞s✱ ✐✳❡✳

∆N,p,a
k ≤ Ck (∆N,p,f

k + (2 |∆N,2,f
k |2 + 4 M̄N,2,f

k ∆N,2,f
k + εN

k ) (∆N,p,f
k + R̄N,p

k ))

≤ Ck ∆N,p,f
k + 2Ck ∆N,2,f

k (∆N,2,f
k + 2 M̄N,2,f

k ) (∆N,p,f
k + R̄N,p

k )

+ Ck εN
k (∆N,p,f

k + R̄N,p
k ) ,

✇❤❡t❤❡r ❆ss✉♠♣t✐♦♥ ❆ ♦r ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s ♦r ♥♦t✱ ❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

( E|∆N,p,a
k |p )1/p ≤ Ck ( E|∆N,p,f

k |p )1/p

+ 2Ck ( E(|∆N,2,f
k |p |∆N,2,f

k + 2 M̄N,2,f
k |p |∆N,p,f

k + R̄N,p
k |p) )1/p

+ Ck ( E(|εN
k |p |∆N,p,f

k + R̄N,p
k |p) )1/p ,

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✶✾

❛♥❞ ✉s✐♥❣ t❤❡ ❍ö❧❞❡r ✐♥❡q✉❛❧✐t② ❛♥❞ t❤❡♥ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛❣❛✐♥ t♦ ❝♦♥tr♦❧ t❤❡ s❡❝♦♥❞ ❛♥❞ t❤✐r❞ t❡r♠s✱
②✐❡❧❞s

( E(|∆N,2,f
k |p |∆N,2,f

k + 2 M̄N,2,f
k |p |∆N,p,f

k + R̄N,p
k |p) )1/p

≤ ( E|∆N,2,f
k |p r )1/p r ( E|∆N,2,f

k + 2 M̄N,2,f
k |p r′

)1/p r′

( E|∆N,p,f
k + R̄N,p

k |p r′′

)1/p r′′

≤ ( E|∆N,2,f
k |p r )1/p r (( E|∆N,2,f

k |p r′

)1/p r′

+ 2 ( E|M̄N,2,f
k |p r′

)1/p r′

)

(( E|∆N,p,f
k |p r′′

)1/p r′′

+ ( E|R̄N,p
k |p r′′

)1/p r′′

) ,

✇❤❡r❡ r, r′, r′′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/r + 1/r′ + 1/r′′ = 1✱ ❛♥❞

( E(|εN
k |p |∆N,p,f

k + R̄N,p
k |p) )1/p

≤ ( E|εN
k |p q )1/p q ( E|∆N,p,f

k + R̄N,p
k |p q′

)1/p q′

≤ ( E|εN
k |p q )1/p q (( E|∆N,p,f

k |p q′

)1/p q′

+ ( E|R̄N,p
k |p q′

)1/p q′

) ,

✇❤❡r❡ q, q′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/q + 1/q′ = 1✱ ♦r ✐♥ ♦t❤❡r ✇♦r❞s

DN,p,a
k ≤ Ck DN,p,f

k + 2Ck D
N,2∨(p r),f
k (D

N,2∨(p r′),f
k + 2 M̄

2∨(p r′),f
k ) (DN,p r′′,f

k + R̄p r′′

k )

+ Ck ( E|εN
k |p q )1/p q (DN,p q′,f

k + R̄p q′

k ) ,

✐♥ ✈✐❡✇ ♦❢ ▲❡♠♠❛ ✹✳✸✱ ❛♥❞ s✐♥❝❡ M̄
2∨(p r′),f
k ✱ R̄p r′′

k ❛♥❞ R̄p q′

k ❛r❡ ✜♥✐t❡✱ ❛♥❞ s✐♥❝❡
√

N εN
k ✐s ❜♦✉♥❞❡❞ ✐♥ L

p q

✉♥✐❢♦r♠❧② ✇✳r✳t✳ N ✐♥ ✈✐❡✇ ♦❢ ▲❡♠♠❛ ✸✳✸✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ✐♥❞✉❝t✐♦♥ ❛ss✉♠♣t✐♦♥ t❤❛t
√

N DN,p,a
k ✐s

❜♦✉♥❞❡❞ ✉♥✐❢♦r♠❧② ✇✳r✳t✳ N ✳ ✷

✺ ❈♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r

■♥ ✈✐❡✇ ♦❢ t❤❡ ❞❡❝♦♠♣♦s✐t✐♦♥

1

N

N∑

i=1

φ(Xi,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx)

=
1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) + (
1

N

N∑

i=1

φ(X̄i,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx) ) ,

✇❤❡r❡ t❤❡ s✉♣❡rs❝r✐♣t • ✐♥❞❡①❡s ❡✐t❤❡r ❢♦r❡❝❛st✕r❡❧❛t❡❞ ♦r ❛♥❛❧②s✐s✕r❡❧❛t❡❞ q✉❛♥t✐t✐❡s✱ ✐t ✐s ✐♥t✉✐t✐✈❡❧② ❝❧❡❛r
t❤❛t ❛❧♠♦st s✉r❡ ❝♦♥t✐❣✉✐t② ♦❢ t❤❡ ❡❧❡♠❡♥ts✱ ♣r♦✈❡❞ ✐♥ Pr♦♣♦s✐t✐♦♥ ✹✳✷✱ ❛♥❞ t❤❡ str♦♥❣ ❧❛✇ ♦❢ ❧❛r❣❡ ♥✉♠❜❡rs
❢♦r t❤❡ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ❝♦✉❧❞ ❜❡ ✉s❡❞ t♦ ♣r♦✈❡ ✇❡❛❦ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t②
❞✐str✐❜✉t✐♦♥ ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡ ❡❧❡♠❡♥ts ♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✱ ❛❧♠♦st s✉r❡❧②✳ ❙✐♠✐❧❛r❧②✱ L

p✕❝♦♥t✐❣✉✐t②
♦❢ t❤❡ ❡❧❡♠❡♥ts✱ ♣r♦✈❡❞ ✐♥ Pr♦♣♦s✐t✐♦♥ ✹✳✹✱ ❛♥❞ t❤❡ ▼❛r❝✐♥❦✐❡✇✐❝③✕❩②❣♠✉♥❞ ✐♥❡q✉❛❧✐t② ❬✶✸✱ ❈❤❛♣t❡r ✸✱ ❙❡❝t✐♦♥ ✽❪
❢♦r t❤❡ s✉❜st✐t✉t❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs ❝♦✉❧❞ ❜❡ ✉s❡❞ t♦ ♣r♦✈❡ ✇❡❛❦ ❝♦♥✈❡r❣❡♥❝❡ ♦❢ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t②
❞✐str✐❜✉t✐♦♥ ❛ss♦❝✐❛t❡❞ ✇✐t❤ t❤❡ ❡❧❡♠❡♥ts ♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✱ ✐♥ L

p✕♠❡❛♥✳ ❚❤❡s❡ st❛t❡♠❡♥ts ❛r❡
♣r♦✈❡❞ ✐♥ ❚❤❡♦r❡♠s ✺✳✶ ❛♥❞ ✺✳✷✱ r❡s♣❡❝t✐✈❡❧②✳

✺✳✶ ❆❧♠♦st s✉r❡ ❝♦♥✈❡r❣❡♥❝❡

❚❤❡♦r❡♠ ✺✳✶ ▲❡t φ ❜❡ ❛ ❧♦❝❛❧❧② ▲✐♣s❝❤✐t③ ❝♦♥t✐♥✉♦✉s ❢✉♥❝t✐♦♥✱ ✇✐t❤ ❛t ♠♦st ♣♦❧②♥♦♠✐❛❧ ❣r♦✇t❤ ❛t ✐♥✜♥✐t②✱ ✐✳❡✳

|φ(x) − φ(x′)| ≤ L |x − x′| (1 + |x|σ + |x′|σ) ,

❢♦r ❛♥② x, x′ ∈ R
m ❛♥❞ ❢♦r s♦♠❡ σ ≥ 0✳

❘❘ ♥➦ ✼✵✶✹



✷✵ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

■❢ ❆ss✉♠♣t✐♦♥ ❆ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0 ❤❛s ✜♥✐t❡ ♠♦♠❡♥t ♦❢ ♦r❞❡r p ❢♦r s♦♠❡ p ≥ max(2, σ+1)✱
t❤❡♥

1

N

N∑

i=1

φ(Xi,f
k ) −→

∫

Rm

φ(x) µ̄f
k(dx) ❛♥❞

1

N

N∑

i=1

φ(Xi,a
k ) −→

∫

Rm

φ(x) µ̄a
k(dx) ,

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳
■❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0 ❤❛s ✜♥✐t❡ ♠♦♠❡♥ts ♦❢ ❛♥② ♦r❞❡r✱ t❤❡♥

1

N

N∑

i=1

φ(Xi,f
k ) −→

∫

Rm

φ(x) µ̄f
k(dx) ❛♥❞

1

N

N∑

i=1

φ(Xi,a
k ) −→

∫

Rm

φ(x) µ̄a
k(dx) ,

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳

Pr♦♦❢✳ ❚❤r♦✉❣❤♦✉t t❤❡ ♣r♦♦❢✱ ❧❡t t❤❡ s✉♣❡rs❝r✐♣t • ✐♥❞❡① ❡✐t❤❡r ❢♦r❡❝❛st✕r❡❧❛t❡❞ ♦r ❛♥❛❧②s✐s✕r❡❧❛t❡❞ q✉❛♥t✐t✐❡s✳
❈❧❡❛r❧②

|φ(x)| ≤ M (1 + |x|σ+1) ,

❢♦r ❛♥② x ∈ R
m✱ ❛♥❞ ✐t ❢♦❧❧♦✇s ❢r♦♠ Pr♦♣♦s✐t✐♦♥ ✷✳✸ t❤❛t

∫

Rm

|φ(x)| µ̄•
k(dx) ≤ M (1 +

∫

Rm

|x|σ+1 µ̄•
k(dx)) = M (1 + |M̄σ+1,•

k |σ+1) < ∞ ,

❤❡♥❝❡ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ str♦♥❣ ❧❛✇ ♦❢ ❧❛r❣❡ ♥✉♠❜❡rs t❤❛t

1

N

N∑

i=1

φ(X̄i,•
k ) −→

∫

Rm

φ(x) µ̄•
k(dx) , ✭✶✹✮

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳ ❈❧❡❛r❧②

|φ(x) − φ(x′)| ≤ L |x − x′| (1 + |x|σ) + L |x − x′|σ+1 ,

❢♦r ❛♥② x, x′ ∈ R
m✱ ✇✐t❤ ❛♥♦t❤❡r ❝♦♥st❛♥t L✱ ❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ②✐❡❧❞s

| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) |

≤ 1

N

N∑

i=1

|φ(Xi,•
k ) − φ(X̄i,•

k )|

≤ L
1

N

N∑

i=1

|Xi,•
k − X̄i,•

k | (1 + |X̄i,•
k |σ) + L

1

N

N∑

i=1

|Xi,•
k − X̄i,•

k |σ+1 ,

❛♥❞ ✉s✐♥❣ t❤❡ ❍ö❧❞❡r ✐♥❡q✉❛❧✐t② ❛♥❞ t❤❡♥ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛❣❛✐♥ t♦ ❝♦♥tr♦❧ t❤❡ ✜rst t❡r♠✱ ②✐❡❧❞s

1

N

N∑

i=1

|Xi,•
k − X̄i,•

k | (1 + |X̄i,•
k |σ)

≤ (
1

N

N∑

i=1

|Xi,•
k − X̄i,•

k |r )1/r (
1

N

N∑

i=1

(1 + |X̄i,•
k |σ)r′

)1/r′

≤ (
1

N

N∑

i=1

|Xi,•
k − X̄i,•

k |r )1/r (1 + (
1

N

N∑

i=1

|X̄i,•
k |σ r′

)1/r′

) ,

✇❤❡r❡ r, r′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/r + 1/r′ = 1✱ ♦r ✐♥ ♦t❤❡r ✇♦r❞s

| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) | ≤ L ∆N,r,•
k (1 + |M̄N,σ r′,•

k |σ) + L |∆N,σ+1,•
k |σ+1 . ✭✶✺✮

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✷✶

❚❛❦✐♥❣ r = σ r′ = σ + 1 ②✐❡❧❞s

| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) | ≤ L ∆N,σ+1,•
k (1 + |M̄N,σ+1,•

k |σ) + L |∆N,σ+1,•
k |σ+1 ,

❛♥❞ s✐♥❝❡ M̄N,σ+1,•
k −→ M̄σ+1,•

k ❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✱ ✇✐t❤ ❛ ✜♥✐t❡ ❧✐♠✐t M̄σ+1,•
k ✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠

Pr♦♣♦s✐t✐♦♥ ✹✳✷ t❤❛t

| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) | −→ 0 , ✭✶✻✮

❛❧♠♦st s✉r❡❧② ❛s N ↑ ∞✳ ❈♦♠❜✐♥✐♥❣ ✭✶✹✮ ❛♥❞ ✭✶✻✮ ✇✐t❤ t❤❡ ❞❡❝♦♠♣♦s✐t✐♦♥

1

N

N∑

i=1

φ(Xi,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx)

=
1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) + (
1

N

N∑

i=1

φ(X̄i,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx) ) ,

✜♥✐s❤❡s t❤❡ ♣r♦♦❢✳ ✷

✺✳✷ L
p✕❝♦♥✈❡r❣❡♥❝❡ ❛♥❞ r❛t❡ ♦❢ ❝♦♥✈❡r❣❡♥❝❡

❚❤❡♦r❡♠ ✺✳✷ ▲❡t φ ❜❡ ❛ ❧♦❝❛❧❧② ▲✐♣s❝❤✐t③ ❝♦♥t✐♥✉♦✉s ❢✉♥❝t✐♦♥✱ ✇✐t❤ ❛t ♠♦st ♣♦❧②♥♦♠✐❛❧ ❣r♦✇t❤ ❛t ✐♥✜♥✐t②✱ ✐✳❡✳

|φ(x) − φ(x′)| ≤ L |x − x′| (1 + |x|σ + |x′|σ) ,

❢♦r ❛♥② x, x′ ∈ R
m ❛♥❞ ❢♦r s♦♠❡ σ ≥ 0✳

■❢ ❆ss✉♠♣t✐♦♥ ❇ ❤♦❧❞s✱ ❛♥❞ ✐❢ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r X0 ❤❛s ✜♥✐t❡ ♠♦♠❡♥ts ♦❢ ❛♥② ♦r❞❡r✱ t❤❡♥

sup
N≥1

√
N ( E| 1

N

N∑

i=1

φ(Xi,f
k ) −

∫

Rm

φ(x) µ̄f
k(dx) |p )1/p < ∞ ,

❛♥❞

sup
N≥1

√
N ( E| 1

N

N∑

i=1

φ(Xi,a
k ) −

∫

Rm

φ(x) µ̄a
k(dx) |p )1/p < ∞ ,

❢♦r ❛♥② ♦r❞❡r p✳

Pr♦♦❢✳ ❚❤r♦✉❣❤♦✉t t❤❡ ♣r♦♦❢✱ ❧❡t t❤❡ s✉♣❡rs❝r✐♣t • ✐♥❞❡① ❡✐t❤❡r ❢♦r❡❝❛st✕r❡❧❛t❡❞ ♦r ❛♥❛❧②s✐s✕r❡❧❛t❡❞ q✉❛♥t✐t✐❡s✳
❈❧❡❛r❧②

|φ(x)| ≤ M (1 + |x|σ+1) ,

❢♦r ❛♥② x ∈ R
m✱ ❛♥❞ ✉s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t②✱ ✐t ❢♦❧❧♦✇s ❢r♦♠ Pr♦♣♦s✐t✐♦♥ ✷✳✸ t❤❛t

(

∫

Rm

|φ(x)|p µ̄•
k(dx) )1/p ≤ M (

∫

Rm

(1 + |x|σ+1)p µ̄•
k(dx)) )1/p

≤ M (1 + (

∫

Rm

|x|p(σ+1) µ̄•
k(dx))1/p )

= M (1 + |M̄p(σ+1),•
k |σ+1) < ∞ ,

❤❡♥❝❡ ✐t ❢♦❧❧♦✇s ❢r♦♠ t❤❡ ▼❛r❝✐♥❦✐❡✇✐❝③✕❩②❣♠✉♥❞ ✐♥❡q✉❛❧✐t② t❤❛t

( E| 1

N

N∑

i=1

φ(X̄i,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx)|p )1/p ≤ cp√

N
( E|φ(X̄i,•

k ) −
∫

Rm

φ(x) µ̄•
k(dx)|p )1/p ,

♦r ✐♥ ♦t❤❡r ✇♦r❞s

sup
N≥1

√
N ( E| 1

N

N∑

i=1

φ(X̄i,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx)|p )1/p < ∞ . ✭✶✼✮

❘❘ ♥➦ ✼✵✶✹



✷✷ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

❯s✐♥❣ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t②✱ ✐t ❢♦❧❧♦✇s ❢r♦♠ ✭✶✺✮ t❤❛t

( E| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) |p )1/p ≤ L ( E(|∆N,r,•
k |p (1 + |M̄N,σ r′,•

k |σ)p) )1/p

+ L ( E|∆N,σ+1,•
k |p(σ+1) )1/p ,

❛♥❞ ✉s✐♥❣ t❤❡ ❍ö❧❞❡r ✐♥❡q✉❛❧✐t② ❛♥❞ t❤❡♥ t❤❡ tr✐❛♥❣❧❡ ✐♥❡q✉❛❧✐t② ❛❣❛✐♥ t♦ ❝♦♥tr♦❧ t❤❡ ✜rst t❡r♠✱ ②✐❡❧❞s

( E(|∆N,r,•
k |p (1 + |M̄N,σ r′,•

k |σ)p) )1/p

≤ ( E|∆N,r,•
k |p r )1/p r ( E(1 + |M̄N,σ r′,•

k |σ)p r′

)1/p r′

≤ ( E|∆N,r,•
k |p r )1/p r (1 + ( E|M̄N,σ r′,•

k |σ p r′

)1/p r′

) ,

✇❤❡r❡ r, r′ ❛r❡ ❝♦♥❥✉❣❛t❡ ❡①♣♦♥❡♥ts✱ ✐✳❡✳ 1/r + 1/r′ = 1✱ ♦r ✐♥ ♦t❤❡r ✇♦r❞s

( E| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) |p )1/p ≤ L DN,p r,•
k (1 + |M̄σ p r′,•

k |σ) + L |DN,p (σ+1)
k |σ+1 ,

✐♥ ✈✐❡✇ ♦❢ ▲❡♠♠❛ ✹✳✸✱ ❛♥❞ s✐♥❝❡ M̄σ p r′,•
k ✐s ✜♥✐t❡✱ t❤❡♥ ✐t ❢♦❧❧♦✇s ❢r♦♠ Pr♦♣♦s✐t✐♦♥ ✹✳✹ t❤❛t

sup
N≥1

√
N ( E| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) |p )1/p < ∞ . ✭✶✽✮

❈♦♠❜✐♥✐♥❣ ✭✶✼✮ ❛♥❞ ✭✶✽✮ ✇✐t❤ t❤❡ ❞❡❝♦♠♣♦s✐t✐♦♥

( E| 1

N

N∑

i=1

φ(Xi,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx)|p )1/p

≤ ( E| 1

N

N∑

i=1

(φ(Xi,•
k ) − φ(X̄i,•

k )) |p )1/p + ( E| 1

N

N∑

i=1

φ(X̄i,•
k ) −

∫

Rm

φ(x) µ̄•
k(dx) |p )1/p ,

✜♥✐s❤❡s t❤❡ ♣r♦♦❢✳ ✷

✻ ❈♦♥❝❧✉s✐♦♥ ❛♥❞ ♣❡rs♣❡❝t✐✈❡s

❚❤❡ r❡s✉❧ts ♦❢ t❤❡ ♣r❡✈✐♦✉s s❡❝t✐♦♥s s❤♦✇ t❤❛t

• ❢♦r ❧✐♥❡❛r s②st❡♠s ♦❢ t❤❡ ❢♦r♠ ❝♦♥s✐❞❡r❡❞ ✐♥ ❙❡❝t✐♦♥ ✶✳✶✱ ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞ ✇✐t❤
●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥✱ t❤❡ ❡♠♣✐r✐❝❛❧ ♠❡❛♥ ♦❢ t❤❡ ❡♥s❡♠❜❧❡ ❡❧❡♠❡♥ts ❝♦♥✈❡r❣❡s t♦ t❤❡ ❑❛❧♠❛♥ ✜❧t❡r✱

• ❤♦✇❡✈❡r✱ ❢♦r ♥♦♥❧✐♥❡❛r s②st❡♠s ♦❢ t❤❡ ❢♦r♠ ✐♥tr♦❞✉❝❡❞ ✐♥ ❙❡❝t✐♦♥ ✶✳✷✱ ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s
❛♥❞ ✇✐t❤ ♥♦♥✕♥❡❝❡ss❛r✐❧② ●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥✱ t❤❡ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ t❤❡ ❡♥s❡♠❜❧❡
❡❧❡♠❡♥ts ❝♦♥✈❡r❣❡s t♦ t❤❡ ✇r♦♥❣ ❧✐♠✐t✱ ✐✳❡✳ t❤❡ ❧✐♠✐t✐♥❣ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ❞✐✛❡rs ❢r♦♠ t❤❡ ✉s✉❛❧
❇❛②❡s✐❛♥ ✜❧t❡r✳

❚❤✐s ♠❛② ❜❡ s❡❡♥ ❛s ❛ ♥❡❣❛t✐✈❡ r❡s✉❧t✱ ❛♥❞ t❤❡ q✉❡st✐♦♥ t❤❛t ♥❛t✉r❛❧❧② ❛r✐s❡ ✐s ✇❤❡t❤❡r ✐t ✐s ♣♦ss✐❜❧❡ t♦ ✐♠♣r♦✈❡
t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✐♥ s♦♠❡ ✇❛②✳ ■♥❞❡❡❞✱ t❤❡r❡ ❡①✐sts ❛♥♦t❤❡r ❝❧❛ss ♦❢ ▼♦♥t❡ ❈❛r❧♦✕❜❛s❡❞ ❛♣♣r♦①✐♠❛t✐♦♥s
t♦ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r✱ ✇❤✐❝❤ ❤❛✈❡ ❜❡❡♥ ❡①t❡♥s✐✈❡❧② st✉❞✐❡❞ ❜♦t❤ ♣r❛❝t✐❝❛❧❧② ❛♥❞ t❤❡♦r❡t✐❝❛❧❧② ❬✹✱ ✻✱ ✼❪✱ ❛♥❞ ✇❤✐❝❤
❝♦✉❧❞ ❜❡ ❛♣♣❧✐❡❞ t♦ ❛ ♠✉❝❤ ❜r♦❛❞❡r ❝❧❛ss ♦❢ ♥♦♥❧✐♥❡❛r ♠♦❞❡❧s ♦r ❡✈❡♥ ♠♦r❡ ❣❡♥❡r❛❧ ❤✐❞❞❡♥ ▼❛r❦♦✈ ♠♦❞❡❧s✳ ❚❤❡s❡
♣❛rt✐❝❧❡ ✜❧t❡rs ♣r♦✈✐❞❡ ❛♥ ❛♣♣r♦①✐♠❛t✐♦♥ ♦❢ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r ✐♥ t❡r♠s ♦❢ t❤❡ ✇❡✐❣❤t❡❞ ❡♠♣✐r✐❝❛❧ ♣r♦❜❛❜✐❧✐t②
❞✐str✐❜✉t✐♦♥

µN
k =

N∑

i=1

wi
k δ

ξi
k

✇✐t❤
N∑

i=1

wi
k = 1 ,

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✷✸

❛ss♦❝✐❛t❡❞ ✇✐t❤ ❛ ♣♦♣✉❧❛t✐♦♥ ♦❢ N ♣❛rt✐❝❧❡s✱ ❝❤❛r❛❝t❡r✐③❡❞ ❜② t❤❡✐r ♣♦s✐t✐♦♥s (ξ1
k, · · · , ξN

k ) ❛♥❞ t❤❡✐r ♥♦♥♥❡❣❛t✐✈❡
✇❡✐❣❤ts (w1

k, · · · , wN
k )✳ ▼❛♥② ❞✐✛❡r❡♥t ✈❛r✐❛♥ts ♦❢ ♣❛rt✐❝❧❡ ✜❧t❡rs ❤❛✈❡ ❜❡❡♥ ♣r♦♣♦s❡❞✱ ❞❡♣❡♥❞✐♥❣ ♦♥ t❤❡ ❛♥s✇❡rs

t♦ ✐ss✉❡s s✉❝❤ ❛s ✿ ❤♦✇ t♦ ✐♥✐t✐❛❧✐③❡ t❤❡ ♣❛rt✐❝❧❡ s②st❡♠✱ ❤♦✇ t♦ ♠♦✈❡ ♣❛rt✐❝❧❡ ♣♦s✐t✐♦♥s✱ ❤♦✇ t♦ ✉♣❞❛t❡ ♣❛rt✐❝❧❡
✇❡✐❣❤ts✱ ❤♦✇ t♦ ❡①♣❧♦✐t ♣❛rt✐❝❧❡ ✇❡✐❣❤ts✱ ❡t❝✳ ▼❛♥② ❝♦♥✈❡r❣❡♥❝❡ r❡s✉❧ts ❤♦❧❞ ❣❡♥❡r✐❝❛❧❧② ❛s t❤❡ ♣♦♣✉❧❛t✐♦♥ s✐③❡
N ❣♦❡s t♦ ✐♥✜♥✐t②✱ ✇✐t❤ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r ❛s t❤❡ ❧✐♠✐t✱ ❡✳❣✳ ❝♦♥✈❡r❣❡♥❝❡ ✐♥ L

p✕♠❡❛♥

( E|
N∑

i=1

wi
k φ(ξi

k) −
∫

Rm

φ(x) µk(dx) |p )1/p −→ 0 ,

❢♦r ❛♥② ♦r❞❡r p ❛s N ↑ ∞✱ ❛♥❞ ❝❡♥tr❛❧ ❧✐♠✐t t❤❡♦r❡♠

√
N (

N∑

i=1

wi
k φ(ξi

k) −
∫

Rm

φ(x) µk(dx)) =⇒ N(0, vk(φ)) ,

✐♥ ❞✐str✐❜✉t✐♦♥ ❛s N ↑ ∞✱ ✇✐t❤ ❛ ♠♦r❡ ♦r ❧❡ss ❡①♣❧✐❝✐t ❡①♣r❡ss✐♦♥ ❢♦r t❤❡ ❛s②♠♣t♦t✐❝ ✈❛r✐❛♥❝❡ vk(φ)✱ ❞❡♣❡♥❞✐♥❣
♦♥ t❤❡ ✐♠♣❧❡♠❡♥t❛t✐♦♥✳

❋♦r ♥♦♥❧✐♥❡❛r s②st❡♠s ♣r❡❝✐s❡❧② ♦❢ t❤❡ ❢♦r♠

Xk = fk(Xk−1) + Wk ✇✐t❤ Wk ∼ N(0, Qk)

Yk = Hk Xk + Vk ✇✐t❤ Vk ∼ N(0, Rk) ,

✐♥tr♦❞✉❝❡❞ ✐♥ ❙❡❝t✐♦♥ ✶✳✷✱ ✇✐t❤ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ✇❤✐t❡ ♥♦✐s❡s ❛♥❞ ✇✐t❤ ♥♦♥✕♥❡❝❡ss❛r✐❧② ●❛✉ss✐❛♥ ✐♥✐t✐❛❧ ❝♦♥❞✐✲
t✐♦♥ X0 ∼ η0✱ t❤❡ ❢❛✈♦r✐t❡ ♣❛rt✐❝❧❡ ✜❧t❡r ✐♠♣❧❡♠❡♥t❛t✐♦♥ ❬✽✱ ❙❡❝t✐♦♥ ■■✳❉❪ ❝♦♥s✐sts ✐♥ s❛♠♣❧✐♥❣ ♣❛rt✐❝❧❡ ♣♦s✐t✐♦♥s
❛❝❝♦r❞✐♥❣ t♦ t❤❡ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ ♦❢ Xk ❣✐✈❡♥ Xk−1 ❛♥❞ Yk✱ ❛♥❞ ❛ss✐❣♥✐♥❣ ✇❡✐❣❤ts ♣r♦♣♦rt✐♦♥❛❧ t♦ t❤❡
♣r♦❜❛❜✐❧✐t② ❞❡♥s✐t② ♦❢ Yk ❣✐✈❡♥ Xk−1✳ ❚❤✐s r❡s✉❧ts ✐♥ t❤❡ ❢♦❧❧♦✇✐♥❣ ❛❧❣♦r✐t❤♠ ✿ ✐♥ t❤❡ ✜rst ♣❛rt ♦❢ t❤❡ ♠✉t❛t✐♦♥
st❡♣✱ ❣✐✈❡♥ ❛ ♣♦♣✉❧❛t✐♦♥ (ξ1

k−1, · · · , ξN
k−1) ♦❢ N ♣❛rt✐❝❧❡s✱ ❡❛❝❤ ♣❛rt✐❝❧❡ ✐s ♣r♦♣❛❣❛t❡❞ ✐♥❞❡♣❡♥❞❡♥t❧② ❛❝❝♦r❞✐♥❣

t♦
ξi,−
k = fk(ξi

k−1) + W i
k ✇✐t❤ W i

k ∼ N(0, Qk) . ✭✶✾✮

◆♦t✐❝❡ t❤❛t t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (W 1
k , . . . ,WN

k ) ❛r❡ s✐♠✉❧❛t❡❞ ❤❡r❡✱ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ❛❞❞✐t✐✈❡
●❛✉ss✐❛♥ ♥♦✐s❡ Wk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ st❛t❡ ❡q✉❛t✐♦♥✳ ❚❤❡ ✐♥✐t✐❛❧ ♣♦♣✉❧❛t✐♦♥ (ξ1,−

0 , · · · , ξN,−
0 ) ✐s s✐♠✉❧❛t❡❞ ❛s ✐✳✐✳❞✳

r❛♥❞♦♠ ✈❡❝t♦rs ✇✐t❤ ♣r♦❜❛❜✐❧✐t② ❞✐str✐❜✉t✐♦♥ η0✱ ✐✳❡✳ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ✐♥✐t✐❛❧ ❝♦♥❞✐t✐♦♥ X0✳ ■♥ t❤❡
s❡❝♦♥❞ ♣❛rt ♦❢ t❤❡ ♠✉t❛t✐♦♥ st❡♣✱ ❡❛❝❤ ♣❛rt✐❝❧❡ ✐s ♣r♦♣❛❣❛t❡❞ ✐♥❞❡♣❡♥❞❡♥t❧② ❛❝❝♦r❞✐♥❣ t♦

ξi
k = ξi,−

k + Kk(Qk) (Yk − Hk ξi,−
k − V i

k ) ✇✐t❤ V i
k ∼ N(0, Rk) , ✭✷✵✮

✇✐t❤ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐①
Kk(Qk) = Qk H∗

k (Hk Qk H∗
k + Rk)−1 .

◆♦t✐❝❡ t❤❛t t❤❡ ✐✳✐✳❞✳ r❛♥❞♦♠ ✈❡❝t♦rs (V 1
k , . . . , V N

k ) ❛r❡ s✐♠✉❧❛t❡❞ ❤❡r❡✱ ✇✐t❤ t❤❡ s❛♠❡ st❛t✐st✐❝s ❛s t❤❡ ❛❞❞✐t✐✈❡
●❛✉ss✐❛♥ ♥♦✐s❡ Vk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ ♦❜s❡r✈❛t✐♦♥ ❡q✉❛t✐♦♥✳ ❈♦♠❜✐♥✐♥❣ t❤❡ t✇♦ ♠✉t❛t✐♦♥ st❡♣s t♦❣❡t❤❡r ②✐❡❧❞s

ξi
k = (fk(ξi

k−1) + W i
k) + Kk(Qk) (Yk − Hk (fk(ξi

k−1) + W i
k) − V i

k )

= fk(ξi
k−1) + Kk(Qk) (Yk − Hk fk(ξi

k−1)) + (I − Kk(Qk) Hk) W i
k − Kk(Qk) V i

k ,

s♦ t❤❛t✱ ❝♦♥❞✐t✐♦♥❛❧❧② ✇✳r✳t✳ ξi
k−1 = x✱ t❤❡ r❛♥❞♦♠ ✈❡❝t♦r ξi

k ✐s ●❛✉ss✐❛♥ ✇✐t❤ ♠❡❛♥ ✈❡❝t♦r

mk(x) = fk(x) + Kk(Qk) (Yk − Hk fk(x)) ,

❛♥❞ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①

(I − Kk(Qk) Hk) Qk (I − Kk(Qk) Hk)∗ + Kk(Qk) Rk (Kk(Qk))∗ = (I − Kk(Qk) Hk) Qk .

■♥ t❤❡ ✇❡✐❣❤t✐♥❣ st❡♣✱ ❡❛❝❤ ✇❡✐❣❤t ✐s ✉♣❞❛t❡❞ ❛❝❝♦r❞✐♥❣ t♦

wi
k ∝ wi

k−1 exp{− 1
2 (Yk − Hk fk(ξi

k−1))
∗ Ξ−1

k (Yk − Hk fk(ξi
k−1)) } ,

❘❘ ♥➦ ✼✵✶✹



✷✹ ▲❡ ●❧❛♥❞✱ ▼♦♥❜❡t ✫ ❚r❛♥

✇✐t❤ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Ξk = Hk Qk H∗
k + Rk✳

❊✈❡♥ ✇✐t❤ t❤✐s ♦♣t✐♠❛❧ ❝❤♦✐❝❡ ♦❢ t❤❡ ✐♠♣♦rt❛♥❝❡ ❞✐str✐❜✉t✐♦♥✱ ✐t ♠❛② ❤❛♣♣❡♥ t❤❛t t❤❡ ♣❛rt✐❝❧❡ ✇❡✐❣❤ts
(w1

k, · · · , wN
k ) ❞❡❣❡♥❡r❛t❡✱ ✐✳❡✳ ❞❡♣❛rt s✐❣♥✐✜❝❛♥t❧② ❢r♦♠ ❡q✉✐❞✐str✐❜✉t✐♦♥✱ ✐♥ t❤❡ s❡♥s❡ t❤❛t ❛ ❢❡✇ ♣❛rt✐❝❧❡s ♦♥❧②✱

♦r ❡✈❡♥ ❛ s✐♥❣❧❡ ♣❛rt✐❝❧❡✱ ❣❡t ♠♦st ♦❢ t❤❡ ✇❡✐❣❤t✳ ■♥ t❤✐s ❝❛s❡✱ ✐t ✐s ❛ ❣♦♦❞ ✐❞❡❛ t♦ r❡s❛♠♣❧❡ t❤❡ ♣❛rt✐❝❧❡ ♣♦s✐t✐♦♥s
(ξ1

k, · · · , ξN
k ) ❛❝❝♦r❞✐♥❣ t♦ t❤❡✐r r❡s♣❡❝t✐✈❡ ✇❡✐❣❤ts✱ s♦ t❤❛t ♣❛rt✐❝❧❡s ✇✐t❤ ❧♦✇ ✇❡✐❣❤ts ❛r❡ ❞✐s❝❛r❞❡❞✱ ✇❤❡r❡❛s

♣❛rt✐❝❧❡s ✇✐t❤ ❤✐❣❤ ✇❡✐❣❤ts ❛r❡ r❡♣❧✐❝❛t❡❞✳ ❚❤❡r❡ ❛r❡ ♠❛♥② ❞✐✛❡r❡♥t ✇❛②s t♦ ♣❡r❢♦r♠ t❤❡ r❡s❛♠♣❧✐♥❣ st❡♣✱ ❛♥❞
❛❞❛♣t✐✈❡ r✉❧❡s ❤❛✈❡ ❛❧s♦ ❜❡❡♥ ♣r♦♣♦s❡❞ t♦ ❞❡❝✐❞❡ ♦♥✕❧✐♥❡ ✇❤❡♥ t♦ r❡s❛♠♣❧❡✳

■t ❤❛s r❡❝❡♥t❧② ❜❡❡♥ r❛✐s❡❞ ❬✶✷✱ ✶✾❪ ❤♦✇❡✈❡r✱ t❤❛t ♣❛rt✐❝❧❡ ✜❧t❡rs ♠❛② ❝♦❧❧❛♣s❡ ✐♥ ❤✐❣❤ ❞✐♠❡♥s✐♦♥ ✿ ✐♥❞❡❡❞✱
t❤❡ ✉s✉❛❧ ❛❞❛♣t❛t✐♦♥ t❡❝❤♥✐q✉❡s✱ s✉❝❤ ❛s ✉s✐♥❣ ❛ ❜❡tt❡r ✐♠♣♦rt❛♥❝❡ ❞✐str✐❜✉t✐♦♥ ♦r r❡s❛♠♣❧✐♥❣✱ ❛r❡ ♥♦ ❧♦♥❣❡r
❡✣❝✐❡♥t ✐♥ ❤✐❣❤ ❞✐♠❡♥s✐♦♥✱ ❛♥❞ t❤✐s ❝❤❛❧❧❡♥❣✐♥❣ ✐ss✉❡ ✇♦✉❧❞ ❞❡s❡r✈❡ ❢✉rt❤❡r st✉❞②✳ ❇② ❝♦♥str✉❝t✐♦♥✱ t❤❡ ❊♥❑❋
✐s ♥♦t ❡①♣♦s❡❞ t♦ t❤✐s ❞❡❣❡♥❡r❛❝② ♣r♦❜❧❡♠✱ ❥✉st ❜❡❝❛✉s❡ t❤❡r❡ ❛r❡ ♥♦ ✇❡✐❣❤ts ❛tt❛❝❤❡❞ t♦ ❡❧❡♠❡♥ts✳

❚❤❡r❡ ✐s ❛❣❛✐♥ ❛ ✈✐s✐❜❧❡ ❞✐✛❡r❡♥❝❡ ❜❡t✇❡❡♥ ❡q✉❛t✐♦♥s ✭✶✮ ❛♥❞ ✭✷✮ ❢♦r t❤❡ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥
✜❧t❡r✱ ❛♥❞ ❡q✉❛t✐♦♥s ✭✶✾✮ ❛♥❞ ✭✷✵✮ ❢♦r t❤❡ ♣❛rt✐❝❧❡ ✜❧t❡r ✇✐t❤ ♦♣t✐♠❛❧ ✐♠♣♦rt❛♥❝❡ ❞✐str✐❜✉t✐♦♥ ✿ t❤❡ ❑❛❧♠❛♥
❣❛✐♥ ♠❛tr✐① Kk(PN

k ) ✐♥ ❡q✉❛t✐♦♥ ✭✷✮ ✐s ❜❛s❡❞ ♦♥ t❤❡ ❡♠♣✐r✐❝❛❧ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① PN
k ✱ ✇❤✐❝❤ ✐s r❡s♣♦♥s✐❜❧❡ ❢♦r

♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥ ❛♥❞ ❞❡♣❡♥❞❡♥❝❡✱ ✇❤❡r❡❛s t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐① Kk(Qk) ✐♥ ❡q✉❛t✐♦♥ ✭✷✵✮ ✐s ❜❛s❡❞
♦♥ t❤❡ ❞❡t❡r♠✐♥✐st✐❝ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Qk ♦❢ t❤❡ ❛❞❞✐t✐✈❡ ●❛✉ss✐❛♥ ♥♦✐s❡ Wk ✐♥ t❤❡ ♦r✐❣✐♥❛❧ st❛t❡ ❡q✉❛t✐♦♥✱
✇❤✐❝❤ ✐s r❡s♣♦♥s✐❜❧❡ ❢♦r ❞❡❝♦✉♣❧✐♥❣ ❛♥❞ ✐♥❞❡♣❡♥❞❡♥❝❡✳ ◆♦t✐❝❡ t❤❛t t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Qk ✐s ❛✈❛✐❧❛❜❧❡✱ ❛♥❞
t❤❡ ❑❛❧♠❛♥ ❣❛✐♥ ♠❛tr✐① Kk(Qk) ✐s r❡❛❞✐❧② ❝♦♠♣✉t❛❜❧❡✳ ■❢ ♥❡❝❡ss❛r②✱ ❛♥ ✐♥❞❡♣❡♥❞❡♥t s❛♠♣❧❡ ❝❛♥ ❜❡ s✐♠✉❧❛t❡❞
✐♥ ♦r❞❡r t♦ ❛♣♣r♦①✐♠❛t❡✱ ✇✐t❤♦✉t ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥✱ t❤❡ ❝♦✈❛r✐❛♥❝❡ ♠❛tr✐① Qk ✐♥ t❡r♠s ♦❢ ❛♥ ❡♠♣✐r✐❝❛❧
❝♦✈❛r✐❛♥❝❡ ♠❛tr✐①✳

❚❤❡ ♦t❤❡r ❞✐✛❡r❡♥❝❡ ✇✐t❤ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✐s t❤❡ ❡①✐st❡♥❝❡ ♦❢ ✇❡✐❣❤ts ❛tt❛❝❤❡❞ t♦ ♣❛rt✐❝❧❡s✱ ✇❤✐❝❤
❝❛♥ ❛❧s♦ ❜❡ ❡①♣❧♦✐t❡❞ t♦ r❡s❛♠♣❧❡ t❤❡ ♣♦♣✉❧❛t✐♦♥✱ ✐❢ ♥❡❡❞❡❞✱ ❛♥❞ ✇❤✐❝❤ ❛r❡ r❡s♣♦♥s✐❜❧❡ ❢♦r t❤❡ ❝♦♥✈❡r❣❡♥❝❡
♦❢ t❤❡ ♣❛rt✐❝❧❡ ✜❧t❡r t♦ t❤❡ ❇❛②❡s✐❛♥ ✜❧t❡r✳ ◗✉✐t❡ ♥❛t✉r❛❧❧②✱ ✐t ❤❛s r❡❝❡♥t❧② ❜❡❡♥ s✉❣❣❡st❡❞ ❬✶✼✱ ❈❤❛♣✐tr❡ ✷❪
t♦ ✐♥t❡r♣r❡t ❡q✉❛t✐♦♥s ✭✶✮ ❛♥❞ ✭✷✮ ❢♦r t❤❡ ❡❧❡♠❡♥ts ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✱ ❛s ❞❡✜♥✐♥❣ ❛♥ ✐♠♣♦rt❛♥❝❡
❞✐str✐❜✉t✐♦♥ ✇✐t❤ ♠❡❛♥✕✜❡❧❞ ✐♥t❡r❛❝t✐♦♥✱ ❛♥❞ t♦ ❛tt❛❝❤ t❤❡ ❝♦rr❡s♣♦♥❞✐♥❣ ✐♠♣♦rt❛♥❝❡ ✇❡✐❣❤ts t♦ t❤❡ ❡♥s❡♠❜❧❡
❡❧❡♠❡♥ts✳ ◆✉♠❡r✐❝❛❧ ❡✈✐❞❡♥❝❡ ❤❛s ❛❧r❡❛❞② ❜❡❡♥ ♣r♦✈✐❞❡❞ ❛❜♦✉t t❤❡ ♣r❛❝t✐❝❛❧ ✐♠♣r♦✈❡♠❡♥t ♦❜t❛✐♥❡❞ ✇✐t❤ t❤✐s
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t❤❡ ❡♥s❡♠❜❧❡ s✐③❡ ❣♦❡s t♦ ✐♥✜♥✐t②✳ ❚❤✐s ❝♦♥✈❡r❣❡♥❝❡ ✐ss✉❡ ❞❡s❡r✈❡s ❢✉rt❤❡r ✐♥✈❡st✐❣❛t✐♦♥✱ ✐♥❝❧✉❞✐♥❣ t❤❡ ♣r♦♦❢ ♦❢
❛ ❝❡♥tr❛❧ ❧✐♠✐t t❤❡♦r❡♠✱ ✇❤✐❝❤ ✇♦✉❧❞ ♠❛❦❡ ✐t ♣♦ss✐❜❧❡ t♦ ❝♦♠♣❛r❡ t❤❡ ✇❡✐❣❤t❡❞ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ❛♥❞ t❤❡
♣❛rt✐❝❧❡ ✜❧t❡r ✇✐t❤ ♦♣t✐♠❛❧ ✐♠♣♦rt❛♥❝❡ ❞✐str✐❜✉t✐♦♥✱ ♦♥ t❤❡ ❜❛s✐s ♦❢ t❤❡✐r r❡s♣❡❝t✐✈❡ ❛s②♠♣t♦t✐❝ ✈❛r✐❛♥❝❡✳

❘❡❢❡r❡♥❝❡s

❬✶❪ ❏❡✛r❡② ▲✳ ❆♥❞❡rs♦♥ ❛♥❞ ❙t❡♣❤❡♥ ▲✳ ❆♥❞❡rs♦♥✳ ❆ ▼♦♥t❡ ❈❛r❧♦ ✐♠♣❧❡♠❡♥t❛t✐♦♥ ♦❢ t❤❡ ♥♦♥❧✐♥❡❛r ✜❧t❡r✐♥❣
♣r♦❜❧❡♠ t♦ ♣r♦❞✉❝❡ ❡♥s❡♠❜❧❡ ❛ss✐♠✐❧❛t✐♦♥s ❛♥❞ ❢♦r❡❝❛sts✳ ▼♦♥t❤❧② ❲❡❛t❤❡r ❘❡✈✐❡✇✱ ✶✷✼✭✶✷✮✿✷✼✹✶✕✷✼✺✽✱
❉❡❝❡♠❜❡r ✶✾✾✾✳

❬✷❪ ▲❛✉r❡♥t ❇❡rt✐♥♦✱ ●❡✐r ❊✈❡♥s❡♥✱ ❛♥❞ ❍❛♥s ❲❛❝❦❡r♥❛❣❡❧✳ ❙❡q✉❡♥t✐❛❧ ❞❛t❛ ❛ss✐♠✐❧❛t✐♦♥ t❡❝❤♥✐q✉❡s ✐♥ ♦❝❡❛♥♦❣✲
r❛♣❤②✳ ■♥t❡r♥❛t✐♦♥❛❧ ❙t❛t✐st✐❝❛❧ ❘❡✈✐❡✇✱ ✼✶✭✷✮✿✷✷✸✕✷✹✶✱ ❆✉❣✉st ✷✵✵✸✳

❬✸❪ ●❡rr✐t ❇✉r❣❡rs✱ P❡t❡r ❏❛♥ ✈❛♥ ▲❡❡✉✇❡♥✱ ❛♥❞ ●❡✐r ❊✈❡♥s❡♥✳ ❆♥❛❧②s✐s s❝❤❡♠❡ ✐♥ t❤❡ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✳
▼♦♥t❤❧② ❲❡❛t❤❡r ❘❡✈✐❡✇✱ ✶✷✻✭✻✮✿✶✼✶✾✕✶✼✷✹✱ ❏✉♥❡ ✶✾✾✽✳

❬✹❪ ❖❧✐✈✐❡r ❈❛♣♣é✱ ➱r✐❝ ▼♦✉❧✐♥❡s✱ ❛♥❞ ❚♦❜✐❛s ❘②❞é♥✳ ■♥❢❡r❡♥❝❡ ✐♥ ❍✐❞❞❡♥ ▼❛r❦♦✈ ▼♦❞❡❧s✳ ❙♣r✐♥❣❡r ❙❡r✐❡s ✐♥
❙t❛t✐st✐❝s✳ ❙♣r✐♥❣❡r✕❱❡r❧❛❣✱ ◆❡✇ ❨♦r❦✱ ✷✵✵✺✳

❬✺❪ ❉❛♥ ❈r✐➩❛♥ ❛♥❞ ❆r♥❛✉❞ ❉♦✉❝❡t✳ ❆ s✉r✈❡② ♦❢ ❝♦♥✈❡r❣❡♥❝❡ r❡s✉❧ts ♦♥ ♣❛rt✐❝❧❡ ✜❧t❡r✐♥❣ ♠❡t❤♦❞s ❢♦r ♣r❛❝t✐✲
t✐♦♥❡rs✳ ■❊❊❊ ❚r❛♥s❛❝t✐♦♥s ♦♥ ❙✐❣♥❛❧ Pr♦❝❡ss✐♥❣✱ ✺✵✭✸✮✿✼✸✻✕✼✹✻✱ ✷✵✵✷✳

❬✻❪ P✐❡rr❡ ❉❡❧ ▼♦r❛❧✳ ❋❡②♥♠❛♥✕❑❛❝ ❋♦r♠✉❧❛❡✳ ●❡♥❡❛❧♦❣✐❝❛❧ ❛♥❞ ■♥t❡r❛❝t✐♥❣ P❛rt✐❝❧❡ ❙②st❡♠s ✇✐t❤ ❆♣♣❧✐❝❛✲
t✐♦♥s✳ Pr♦❜❛❜✐❧✐t② ❛♥❞ ✐ts ❆♣♣❧✐❝❛t✐♦♥s✳ ❙♣r✐♥❣❡r✕❱❡r❧❛❣✱ ◆❡✇ ❨♦r❦✱ ✷✵✵✹✳

❬✼❪ ❆r♥❛✉❞ ❉♦✉❝❡t✱ ◆❛♥❞♦ ❞❡ ❋r❡✐t❛s✱ ❛♥❞ ◆❡✐❧ ●♦r❞♦♥✱ ❡❞✐t♦rs✳ ❙❡q✉❡♥t✐❛❧ ▼♦♥t❡ ❈❛r❧♦ ▼❡t❤♦❞s ✐♥ Pr❛❝t✐❝❡✳
❙t❛t✐st✐❝s ❢♦r ❊♥❣✐♥❡❡r✐♥❣ ❛♥❞ ■♥❢♦r♠❛t✐♦♥ ❙❝✐❡♥❝❡✳ ❙♣r✐♥❣❡r✕❱❡r❧❛❣✱ ◆❡✇ ❨♦r❦✱ ✷✵✵✶✳

❬✽❪ ❆r♥❛✉❞ ❉♦✉❝❡t✱ ❙✐♠♦♥ ❏✳ ●♦❞s✐❧❧✱ ❛♥❞ ❈❤r✐st♦♣❤❡ ❆♥❞r✐❡✉✳ ❖♥ s❡q✉❡♥t✐❛❧ ▼♦♥t❡ ❈❛r❧♦ s❛♠♣❧✐♥❣ ♠❡t❤♦❞s
❢♦r ❇❛②❡s✐❛♥ ✜❧t❡r✐♥❣✳ ❙t❛t✐st✐❝s ❛♥❞ ❈♦♠♣✉t✐♥❣✱ ✶✵✭✸✮✿✶✾✼✕✷✵✽✱ ❏✉❧② ✷✵✵✵✳

■◆❘■❆



▲❛r❣❡ ❙❛♠♣❧❡ ❆s②♠♣t♦t✐❝s ❢♦r t❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r ✷✺

❬✾❪ ●❡✐r ❊✈❡♥s❡♥✳ ❙❡q✉❡♥t✐❛❧ ❞❛t❛ ❛ss✐♠✐❧❛t✐♦♥ ✇✐t❤ ❛ ♥♦♥❧✐♥❡❛r q✉❛s✐✕❣❡♦str♦♣❤✐❝ ♠♦❞❡❧ ✉s✐♥❣ ▼♦♥t❡ ❈❛r❧♦
♠❡t❤♦❞s t♦ ❢♦r❡❝❛st ❡rr♦r st❛t✐st✐❝s✳ ❏♦✉r♥❛❧ ♦❢ ●❡♦♣❤②s✐❝❛❧ ❘❡s❡❛r❝❤ ✭❖❝❡❛♥s✮✱ ✾✾✭❈✺✮✿✶✵✶✹✸✕✶✵✶✻✷✱ ▼❛②
✶✾✾✹✳

❬✶✵❪ ●❡✐r ❊✈❡♥s❡♥✳ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r ✿ t❤❡♦r❡t✐❝❛❧ ❢♦r♠✉❧❛t✐♦♥ ❛♥❞ ♣r❛❝t✐❝❛❧ ✐♠♣❧❡♠❡♥t❛t✐♦♥s✳ ❖❝❡❛♥
❉②♥❛♠✐❝s✱ ✺✸✭✹✮✿✸✹✸✕✸✻✼✱ ◆♦✈❡♠❜❡r ✷✵✵✸✳

❬✶✶❪ ●❡✐r ❊✈❡♥s❡♥✳ ❉❛t❛ ❆ss✐♠✐❧❛t✐♦♥✳ ❚❤❡ ❊♥s❡♠❜❧❡ ❑❛❧♠❛♥ ❋✐❧t❡r✳ ❙♣r✐♥❣❡r✕❱❡r❧❛❣✱ ❇❡r❧✐♥✱ ✷✵✵✻✳

❬✶✷❪ ❘❡✐♥❤❛r❞ ❋✉rr❡r ❛♥❞ ❚❤♦♠❛s ❇❡♥❣tss♦♥✳ ❊st✐♠❛t✐♦♥ ♦❢ ❤✐❣❤✕❞✐♠❡♥s✐♦♥❛❧ ♣r✐♦r ❛♥❞ ♣♦st❡r✐♦r ❝♦✈❛r✐❛♥❝❡
♠❛tr✐❝❡s ✐♥ ❑❛❧♠❛♥ ✜❧t❡r ✈❛r✐❛♥ts✳ ❏♦✉r♥❛❧ ♦❢ ▼✉❧t✐✈❛r✐❛t❡ ❆♥❛❧②s✐s✱ ✾✽✭✷✮✿✷✷✼✕✷✺✺✱ ❋❡❜r✉❛r② ✷✵✵✼✳

❬✶✸❪ ❆❧❧❛♥ ●✉t✳ Pr♦❜❛❜✐❧✐t② ✿ ❆ ●r❛❞✉❛t❡ ❈♦✉rs❡✳ ❙♣r✐♥❣❡r ❚❡①ts ✐♥ ❙t❛t✐st✐❝s✳ ❙♣r✐♥❣❡r✕❱❡r❧❛❣✱ ◆❡✇ ❨♦r❦✱
✷✵✵✺✳

❬✶✹❪ ❆r♥♦❧❞ ❲✳ ❍❡❡♠✐♥❦✱ ▼❛rt✐♥ ❱❡r❧❛❛♥✱ ❛♥❞ ❆r❥♦ ❏✳ ❙❡❣❡rs✳ ❱❛r✐❛♥❝❡ r❡❞✉❝❡❞ ❡♥s❡♠❜❧❡ ❑❛❧♠❛♥ ✜❧t❡r✐♥❣✳
▼♦♥t❤❧② ❲❡❛t❤❡r ❘❡✈✐❡✇✱ ✶✷✾✭✼✮✿✶✼✶✽✕✶✼✷✽✱ ❏✉❧② ✷✵✵✶✳

❬✶✺❪ ❍❡♥r② P✳ ▼❝❑❡❛♥✳ Pr♦♣❛❣❛t✐♦♥ ♦❢ ❝❤❛♦s ❢♦r ❛ ❝❧❛ss ♦❢ ♥♦♥✕❧✐♥❡❛r ♣❛r❛❜♦❧✐❝ ❡q✉❛t✐♦♥s✳ ■♥ ❆❜❞✉❧ ❑❛❞✐r
❆③✐③✱ ❡❞✐t♦r✱ ▲❡❝t✉r❡s ❙❡r✐❡s ✐♥ ❉✐✛❡r❡♥t✐❛❧ ❊q✉❛t✐♦♥s✳ ❱♦❧✉♠❡ ✷✱ ✈♦❧✉♠❡ ✶✾ ♦❢ ❱❛♥ ◆♦str❛♥❞ ▼❛t❤❡♠❛t✐❝❛❧
❙t✉❞✐❡s✱ ♣❛❣❡s ✶✼✼✕✶✾✹✳ ❱❛♥ ◆♦str❛♥❞ ❘❡✐♥❤♦❧❞✱ ◆❡✇ ❨♦r❦✱ ✶✾✻✾✳

❬✶✻❪ ❘♦❜❡rt ◆✳ ▼✐❧❧❡r✱ ❊✈❡r❡tt ❋✳ ❈❛rt❡r✱ ❛♥❞ ❙❛❧❧② ❚✳ ❇❧✉❡✳ ❉❛t❛ ❛ss✐♠✐❧❛t✐♦♥ ✐♥t♦ ♥♦♥❧✐♥❡❛r st♦❝❤❛st✐❝ ♠♦❞❡❧s✳
❚❡❧❧✉s✱ ✺✶ ❆✭✷✮✿✶✻✼✕✶✾✹✱ ▼❛r❝❤ ✶✾✾✾✳

❬✶✼❪ ◆✐❝♦❧❛s P❛♣❛❞❛❦✐s✳ ❆ss✐♠✐❧❛t✐♦♥ ❞❡ ❉♦♥♥é❡s ■♠❛❣❡s ✿ ❆♣♣❧✐❝❛t✐♦♥ ❛✉ ❙✉✐✈✐ ❞❡ ❈♦✉r❜❡s ❡t ❞❡ ❈❤❛♠♣s ❞❡
❱❡❝t❡✉rs✳ ❚❤ès❡ ❞❡ ❉♦❝t♦r❛t✱ ❯♥✐✈❡rs✐té ❞❡ ❘❡♥♥❡s ✶✱ ❘❡♥♥❡s✱ ◆♦✈❡♠❜❡r ✷✵✵✼✳

❬✶✽❪ ❉✐♥❤✲❚✉❛♥ P❤❛♠✳ ❙t♦❝❤❛st✐❝ ♠❡t❤♦❞s ❢♦r s❡q✉❡♥t✐❛❧ ❞❛t❛ ❛ss✐♠✐❧❛t✐♦♥ ✐♥ str♦♥❣❧② ♥♦♥❧✐♥❡❛r s②st❡♠s✳
▼♦♥t❤❧② ❲❡❛t❤❡r ❘❡✈✐❡✇✱ ✶✷✾✭✺✮✿✶✶✾✹✕✶✷✵✼✱ ▼❛② ✷✵✵✶✳

❬✶✾❪ ❈❤r✐s ❙♥②❞❡r✱ ❚❤♦♠❛s ❇❡♥❣tss♦♥✱ P❡t❡r ❏✳ ❇✐❝❦❡❧✱ ❛♥❞ ❏❡✛r❡② ▲✳ ❆♥❞❡rs♦♥✳ ❖❜st❛❝❧❡s t♦ ❤✐❣❤✕❞✐♠❡♥s✐♦♥❛❧
♣❛rt✐❝❧❡ ✜❧t❡r✐♥❣✳ ▼♦♥t❤❧② ❲❡❛t❤❡r ❘❡✈✐❡✇✱ ✶✸✻✭✶✷✮✿✹✻✷✾✕✹✻✹✵✱ ❉❡❝❡♠❜❡r ✷✵✵✽✳

❬✷✵❪ ❆❧❛✐♥✲❙♦❧ ❙③♥✐t♠❛♥✳ ❚♦♣✐❝s ✐♥ ♣r♦♣❛❣❛t✐♦♥ ♦❢ ❝❤❛♦s✳ ■♥ P❛✉❧✲▲♦✉✐s ❍❡♥♥❡q✉✐♥✱ ❡❞✐t♦r✱ ❊❝♦❧❡ ❞✬❊té ❞❡
Pr♦❜❛❜✐❧✐tés ❞❡ ❙❛✐♥t✕❋❧♦✉r ❳■❳✱ ✶✾✽✾✱ ✈♦❧✉♠❡ ✶✹✻✹ ♦❢ ▲❡❝t✉r❡ ◆♦t❡s ✐♥ ▼❛t❤❡♠❛t✐❝s✱ ♣❛❣❡s ✶✻✺✕✷✺✶✳
❙♣r✐♥❣❡r✕❱❡r❧❛❣✱ ❇❡r❧✐♥✱ ✶✾✾✶✳

❘❘ ♥➦ ✼✵✶✹



Centre de recherche INRIA Rennes – Bretagne Atlantique
IRISA, Campus universitaire de Beaulieu - 35042 Rennes Cedex (France)

Centre de recherche INRIA Bordeaux – Sud Ouest : Domaine Universitaire - 351, cours de la Libération - 33405 Talence Cedex
Centre de recherche INRIA Grenoble – Rhône-Alpes : 655, avenue de l’Europe - 38334 Montbonnot Saint-Ismier

Centre de recherche INRIA Lille – Nord Europe : Parc Scientifique de la Haute Borne - 40, avenue Halley - 59650 Villeneuve d’Ascq
Centre de recherche INRIA Nancy – Grand Est : LORIA, Technopôle de Nancy-Brabois - Campus scientifique

615, rue du Jardin Botanique - BP 101 - 54602 Villers-lès-Nancy Cedex
Centre de recherche INRIA Paris – Rocquencourt : Domaine de Voluceau - Rocquencourt - BP 105 - 78153 Le Chesnay Cedex

Centre de recherche INRIA Saclay – Île-de-France : Parc Orsay Université - ZAC des Vignes : 4, rue Jacques Monod - 91893 Orsay Cedex
Centre de recherche INRIA Sophia Antipolis – Méditerranée : 2004, route des Lucioles - BP 93 - 06902 Sophia Antipolis Cedex

Éditeur
INRIA - Domaine de Voluceau - Rocquencourt, BP 105 - 78153 Le Chesnay Cedex (France)

❤tt♣✿✴✴✇✇✇✳✐♥r✐❛✳❢r

ISSN 0249-6399


	Introduction
	EnKF as an implementation of the Kalman filter in high dimension
	EnKF as a particle system with mean--field interactions

	Identification of the limit, and a priori estimates
	Connection with the Kalman filter or the Bayesian filter
	A priori estimates (existence of moments)

	Control of the Kalman gain matrix
	Local Lipschitz continuity of the Kalman gain matrix
	Contiguity control of the empirical covariance matrices
	Consistency of the empirical covariance matrix

	Contiguity of the elements
	Almost sure contiguity of the elements
	Lp--contiguity of the elements

	Convergence of the ensemble Kalman filter
	Almost sure convergence
	Lp--convergence and rate of convergence

	Conclusion and perspectives

