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Welcome to SMC 2022

We are delighted to welcome you in Madrid for the 5th Workshop on Sequential Monte Carlo Methods
(SMC 2022). We hope that you will enjoy a stimulating and fruitful week!

This meeting was originally scheduled to be held in May 2020. However, like so many other events,
activities and projects, it had to postponed (never cancelled!) because of the covid-19 pandemic. After
countless hours of online teaching, online conferences, online meetings, and online life in general, it is a
huge pleasure to finally host all of you for an old-fashioned face-to-face workshop.

Our scientific programme features a single track of 18 invited talks, complemented by two contributed
poster sessions in the afternoon of Wednesday 4th and Thursday 5th. The scope of topics covered by the
participants is broad and deep. We hope you will learn of the newest ideas in the field and perhaps start
new collaborations.

In this document you will find some practical information to help you move around in Leganés and
Madrid during these three days, as well as a detailed technical programme, including titles and abstracts
of all talks and posters. Please, do not hesitate to contact any of the organisers if you have any difficulty,
any query or any special request.

Welcome!

Víctor Elvira and Joaquín Míguez
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The SMC Workshop Series

Sequential Monte Carlo (SMC) methods, also
known as particle filters or particle methods, have
become popular and powerful tools for computa-
tional inference in complex probabilistic models
used in many and varied fields and applications,
including meteorology and oceanography, electrical
and aerospace engineering (target tracking, sensor
networks, etc.), biochemistry, ecology and several
others. The aim of this workshop is to:

• bring together researchers developing and us-
ing SMC methods in various scientific fields
(both in academia and industry); and

• open up the field to researchers and users who
are new to SMC methods. We will emphasise
the interaction of SMC with related areas of
research (such as machine learning or data sci-

ence) where computational inference plays a
key role.

SMC 2022 is the 5th in an aperiodic sequence of
events that started in Oxford in 2006. The list of
SMC workshops held to day includes:

Year Location

2006 Oxford, UK

2012 Warwick, UK

2015 Paris, France

2017 Uppsala, Sweden

2022 Madrid, Spain
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2.1 Committees

Organizing Committee

Víctor Elvira (University of Edinburgh, UK)
Joaquín Míguez (Universidad Carlos III de Madrid, Spain)

Scientific committee

Nicolas Chopin (ENSAE, France)
Kody Law (University of Manchester, UK)
Fredrik Lindsten (Linköping University, Sweden)
Thomas Schön (Uppsala University, Sweden)
Nick Whiteley (University of Bristolm, UK)

Local arrangements committee

María Teresa Dávila-Gil (Universidad Carlos III de Madrid, Spain)
Susana Fernández-García (Universidad Carlos III de Madrid, Spain)
Igor López-Elvira (Universidad Carlos III de Madrid, Spain)
Sara Pérez-Vieites (Universidad Carlos III de Madrid, Spain)
Manuel A. Vázquez (Universidad Carlos III de Madrid, Spain)
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