





1]

[10]

[11]

BIBLIOGRAPHY

B. Ait-El-Fquih and I. Hoteit. “A Variational Bayesian Multiple Particle Filter-
ing Scheme for Large-Dimensional Systems”. In: IEEE Transactions on Signal
Processing 64.20 (Oct. 2016), pp. 5409-5422. 18sN: 1053-587X. pOI: 10.1109/
TSP.2016.2580524.

F R Bach and M I Jordan. A probabilistic interpretation of canonical correlation
analysis. Tech. rep. Technical Report 688. Department of Statistics, University
of California, Berkeley, 2005.

Francis R. Bach and Michael I. Jordan. “Kernel Independent Component Anal-
ysis”. In: J. Mach. Learn. Res. 3 (Mar. 2003), pp. 1-48. 1sSN: 1532-4435.

J. Beck and S. Au. “Bayesian Updating of Structural Models and Reliability
using Markov Chain Monte Carlo Simulation”. In: J. Eng. Mech. 128.4 (2002),
pp- 380-391.

Christopher M Bishop. Pattern Recognition and Machine Learning. Springer
Verlag, Aug. 2006.

J. A. Blain. In: The Filamentous Fungi: Industrial Mycology. Edward Arnold
Ltd, 1975, pp. 193-211.

G.P. Boswell and F.A. Davidson. “Mathematical modelling of mycelia: a ques-
tion of scale”. In: Fungal Biology Reviews 21.1 (2007), pp. 30—41.

G.P. Boswell and F.A. Davidson. “Modelling hyphal networks”. In: Fungal Bi-
ology Reviews 26.1 (2012), pp. 30-38.

G.P. Boswell et al. “ A mathematical approach to studying fungal mycelia”. In:
Mycologist 17 (2003), pp. 165-171.

G.E.P. Box. In: Baysian Inference in Statistical Analysis. New York, USA: Wi-
ley Classics Library, 1973.

Eric Brochu, Vlad M Cora, and Nando de Freitas. A Tutorial on Bayesian Op-
timization of Expensive Cost Functions, with Application to Active User Mod-

102



[13]

[14]

[18]

[19]

22]

23]

eling and Hierarchical Reinforcement Learning. Tech. rep. UBC TR-2009-023
and arXiv:1012.2599. University of British Columbia, Department of Computer
Science, 2009. URL: http://arxiv.org/abs/1012.2599.

Corey Bryant and Gabriel Terejanu. “An information-theoretic approach to
optimally calibrate approximate models”. In: (2012).

J. Brynjarsdottir and A. O’Hagan. “Learning about physical parameters: the
importance of model discrepancy ”. In: Inverse Problems 30.11 (2014), p. 114007.

M. F. Bugallo and P. M. Djuric. “Particle filtering in high-dimensional systems
with Gaussian approximations”. In: 2014 IEEE International Conference on
Acoustics, Speech and Signal Processing (ICASSP). May 2014, pp. 8013-8017.

C. Chatfield. “Calculating Interval Forecasts”. In: Journal of Business and Fco-
nomic Statistics 11.2 (1993), pp. 121-135.

Yonggiang Cheng et al. “Information geometry of target tracking sensor net-
works”. In: Information Fusion 14.3 (2013), pp. 311-326.

J. Ching and Y. Chen. “Transitional Markov Chain Monte Carlo Method for
Bayesian Model Updating, Model Class Selection, and Model Averaging”. In:
J. Eng. Mech. 133.7 (2007), pp. 816-832.

United States President’s Information Technology Advisory Committee. Com-
putational Science: Ensuring America’s Competitiveness. 2005.

Thomas M. Cover and Joy A. Thomas. Elements of Information Theory (Wiley
Series in Telecommunications and Signal Processing). Wiley-Interscience, 2006.
ISBN: 0471241954.

T.M. Cover and J.A. Thomas. Elements of Information Theory. New York:
Wiley, 1991.

K. Cowles and B.P. Carlin. “Markov chain monte carlo convergence diagnos-
tics”. In: JASA (1996), pp. 883-904.

J. Crassidis and J. Junkins. Optimal Estimation of Dynamic Systems. CRC
Press, 2004.

F. Darema. “Dynamic Data Driven Applications Systems: A New Paradigm for
Application Simulations and Measurements”. In: Computational Science-ICCS
2004. Berlin, Heidelberg: Springer Berlin Heidelberg, 2004, pp. 662-669.

103



[30]

[31]

F. A. Davidson and A. W. Park. “ A mathematical model for fungal devel-
opment in heterogeneous environments”. In: Applied Mathematics Letters 11.6
(1998), pp. 51-56.

Santpal Singh Dhillon and Krishnendu Chakrabarty. “Sensor placement for
effective coverage and surveillance in distributed sensor networks”. In: Wire-
less Communications and Networking, 2003. WCNC 2003. 2003 IEEE. Vol. 3.
IEEE. 2003, pp. 1609-1614.

P. M. Djuric, T. Lu, and M. F. Bugallo. “Multiple Particle Filtering”. In: 2007
IEEE International Conference on Acoustics, Speech and Signal Processing -
ICASSP °07. Vol. 3. Apr. 2007, DOI: 10.1109/ICASSP.2007.367053.

Laura Dovera and Ernesto Della Rossa. “Multimodal ensemble Kalman filtering
using Gaussian mixture models”. In: Computational Geosciences 15.2 (2011),
pp- 307-323. 1SSN: 1573-1499. DOI: 10.1007/s10596-010-9205-3.

Morris L. Eaton. Multivariate Statistics: a Vector Space Approach. John Wiley
and Sons., 1983, pp. 116-117.

L Edelstein. “The Propagation of Fungal Colonies: A Model for Tissue Growth”.
In: J. theor. Biol. 98 (1982), pp. 679-701.

L. Edelstein and L. A. Segel. “ Growth and metabolism in mycelial fungi”. In:
Journal of Theoretical Biology 104 (1983), pp. 187-210.

E Ertin, JW Fisher, and LC Potter. “Maximum mutual information principle for
dynamic sensor query problems”. In: Information processing in sensor networks.
Springer. 2003, pp. 405-416.

G Evensen. Data Assimilation. The Ensemble Kalman Filter. Springer, Aug.
2009.

G. Evensen. “The Ensemble Kalman Filter: Theoretical Formulation and Prac-
tical Implementation”. In: Ocean Dynamics 53 (2003), pp. 343-367.

A. Gelman and C.R. Shalizi. “Philosophy and the practice of Bayesian statis-
tics”. In: British Journal of Mathematical and Statistical Psychology 66 (2013),
pp. 8-38.

N. A. R. Gow and G. M. Gadd. In: The Growing Fungus. Chapman and Hall,
1995.

104



[38]

[39]

[43]

[44]

Jeff Greeley, Peter Zapol, and Larry Curtiss. “Recent Trends in Computational
CATALYSIS”. In: SciDAC Review (2008). URL: http://www.scidacreview.
org/0804/pdf/trends.pdf.

Heikki Haario, Eero Saksman, and Johanna Tamminen. “An adaptive Metropo-
lis algorithm”. In: Bernoulli 7.2 (Apr. 2001), pp. 223-242.

H. Haario et al. “DRAM: Efficient adaptive MCMC”. In: Statistics and Com-
puting 16.4 (2006), pp. 339-354. 1SSN: 0960-3174.

D.L. Hawksworth. “The magnitude of fungal diversity: the 1.5 million species
estimate revisited”. In: Mycological Research 105.1 (2001), pp. 1422-1432.

P. L. Houtekamer and Herschel L. Mitchell. “A Sequential Ensemble Kalman
Filter for Atmospheric Data Assimilation”. In: Monthly Weather Review 129.1
(2001), pp. 123-137. DOT: 10.1175/1520-0493(2001) 129<0123: ASEKFF>2.0.
CO;2.

P. L. Houtekamer and Fuqing Zhang. “Review of the Ensemble Kalman Fil-
ter for Atmospheric Data Assimilation”. In: Monthly Weather Review 144.12
(2016), pp. 4489-4532. DOI: 10.1175/MWR-D-15-0440. 1.

Michael Hutchinson, Hyondong Oh, and Wen-Hua Chen. “A review of source
term estimation methods for atmospheric dispersion events using static or mo-
bile sensors”. In: Information Fusion 36 (2017), pp. 130-148.

H. Jeffreys. The theory of probability. OUP Oxford, 1998.

D. R. Jones, M. Schonlau, and W. J. Welch. “Efficient Global Optimization of
Expensive Black-Box Functions”. In: Journal of Global Optimization 13 (1998),
pp- 455-492.

S.J. Julier and J.K. Uhlmann. “Unscented Filtering and Nonlinear Estimation”.
In: Proceedings of the IEEE 92.3 (2004), pp. 401-422.

J.B. Kadane and N.A. Lazar. “Methods and Criteria for Model Selection”. In:
Journal of the American Statistical Association 99.465 (2004), pp. 279-290.

R. E. Kalman. “A New Approach to Linear Filtering and Prediction Problems”.
In: Transactions of the ASME-Journal of Basic Engineering 82 (1960). Series
D, pp. 35-45.

Richard W. Katz et al. “Uncertainty analysis in climate change assessments”.
In: Nature Climate Change 3 (2013), pp. 769-771.

105



[54]

[55]

[56]

[57]

[58]

M. C. Kennedy and A. O’Hagan. “Bayesian calibration of computer models”.
In: Journal of the Royal Statistical Society: Series B (Statistical Methodology)
63 (2001), pp. 425-464.

Bahador Khaleghi et al. “Multisensor data fusion: A review of the state-of-the-
art”. In: Information Fusion 14.1 (2013), pp. 28-44.

Shiraj Khan et al. “Relative performance of mutual information estimation
methods for quantifying the dependence among short and noisy data”. In: Phys-
ical Review E 76.2 (2007), p. 026209.

P. Kirk, T. Thorne, and M.P. Stumpf. “Model selection in systems and synthetic
biology ”. In: Current Opinion in Biotechnology 24.4 (2013), pp. 767-774.

L F Kozachenko and N N Leonenko. “L. F. Kozachenko, N. N. Leonenko, “Sam-
ple Estimate of the Entropy of a Random Vector”, Probl. Peredachi Inf., 23:2
(1987), 9-16". In: Problemy Peredachi Informatsii (1987).

Alexander Kraskov, Harald Stogbauer, and Peter Grassberger. “Estimating mu-
tual information”. In: Physical Review E 69.6 (June 2004), p. 066138.

A Krause, A Singh, and C Guestrin. “Near-Optimal Sensor Placements in Gaus-
sian Processes: Theory, Efficient Algorithms and Empirical Studies”. In: J.
Mach. Learn. Res. 9 (June 2008), pp. 235-284. 1SSN: 1532-4435.

Clemens Kreutz and Jens Timmer. “Systems biology: experimental design”. In:
FEBS Journal 276.4 (2009), pp. 923-942.

J.F. Lawless and M. Fredette. “Frequentist prediction intervals and predictive
distributions”. In: Biometrika 92.3 (2005), pp. 529-542.

Abigail C Leeder, Javier Palma-Guerrero, and N Louise Glass. “The social

network: deciphering fungal language”. In: Nature Reviews Microbiology 9.6
(June 2011), pp. 440-451.

DV Lindley. “On a Measure of the Information Provided by an Experiment”.
In: Ann. Math. Statist. 27(4) (1956), pp. 986-1005.

D.J.C. MacKay. “Model Comparison and Occam’s Razor”. In: Information The-
ory, Inference, and Learning Algorithms. Cambridge, England: Cambridge Uni-
versity Press, 2003, pp. 345-357.

Reza Madankan, Puneet Singla, and Tarunraj Singh. “Optimal information
collection for source parameter estimation of atmospheric release phenomenon”.

106



In: American Control Conference, ACC 2014, Portland, OR, USA, June 4-6,
2014. 2014, pp. 604-609

A. Mira. “On Metropolis-Hastings algorithms with delayed rejection”. In: Metron
59 (2001), pp. 3-4.

Shinya Nakano, Genta Ueno, and Tomoyuki Higuchi. “Merging particle filter
for sequential data assimilation”. In: Nonlinear Processes in Geophysics 14.4
(2007), pp. 395-408.

Todd A. Oliver et al. “Validating predictions of unobserved quantities”. In:
Computer Methods in Applied Mechanics and Engineering 283 (2015), pp. 1310—
1335. 1SSN: 0045-7825.

Nadia Oudjane and Christian Musso. “Progressive correction for regularized
particle filters”. In: Information Fusion, 2000. FUSION 2000. Proceedings of
the Third International Conference on. Vol. 2. IEEE. 2000, THB2-10.

E. E. Prudencio and K. W. Schulz. “The parallel C++ statistical library "QUE-
SO’: Quantification of Uncertainty for Estimation, Simulation and Optimiza-
tion”. In: Euro-Par 2011: Parallel Processing Workshops. Springer, 2012, 398—
407.

E. Prudencio and S.H. Cheung. “Parallel Adaptive Multilevel Sampling Algo-
rithms for the Bayesian Analysis of Mathematical Models”. In: International
Journal for Uncertainty Quantification 2.3 (2012), pp. 215-237.

KVU Reddy et al. “Data assimilation in variable dimension dispersion models
using particle filters”. In: Information Fusion, 2007 10th International Confer-
ence on. IEEE. 2007, pp. 1-8.

D. Redecker, R. Kodner, and L.E. Graham. “Glomalean fungi from the Ordovi-
cian 7. In: Science 289.1 (2000), pp. 1920-1921.

Branko Ristic, Sanjeev Arulampalam, and Neil Gordon. Beyond the Kalman
Filter. Particle Filters for Tracking Applications. Artech House, 2004.

Gary S Settles. “Fluid mechanics and homeland security”. In: Annu. Rev. Fluid
Mech. 38 (2006), pp. 87-110.

A.F.M. Smith and D.J. Spiegelhalter. “Bayes Factors and Choice Criteria for

Linear Models”. In: Journal of the Royal Statistical Society,Ser.B 42 (1980),
pp. 213-220.

107



C. Snyder et al. “Obstacles to high-dimensional particle filtering”. In: Monthly
Weather Review 136.12 (2008), pp. 4629-4640.

P. Stano et al. “Parametric Bayesian Filters for Nonlinear Stochastic Dynam-
ical Systems: A Survey”. In: IEEE Transactions on Cybernetics 43.6 (2013),
pp. 1607-1624. 1SSN: 2168-2267. DOI: 10.1109/TSMCC.2012.2230254.

Andreas S. Stordal et al. “Bridging the ensemble Kalman filter and particle
filters: the adaptive Gaussian mixture filter”. In: Computational Geosciences
15.2 (Mar. 2011), pp. 293-305.

Gabriel Terejanu, Tarunraj Singh, and Peter D. Scott. “Unscented Kalman Fil-
ter/Smoother for a CBRN Puff-Based Dispersion Model”. In: 11th International
Conference on Information Fusion, Quebec City, Canada. July 2007.

Gabriel Terejanu, Rochan R Upadhyay, and Kenji Miki. “Bayesian experimental
design for the active nitridation of graphite by atomic nitrogen”. In: Ezperimen-
tal Thermal and Fluid Science 36 (2012), pp. 178-193.

Gabriel Terejanu et al. “Adaptive Gaussian sum filter for nonlinear Bayesian es-
timation”. In: IEEE Transactions on Automatic Control 56.9 (2011), pp. 2151—
2156.

Michael E Tipping and Christopher M Bishop. “Probabilistic principal compo-
nent analysis”. In: Journal of the Royal Statistical Society: Series B (Statistical
Methodology) 61.3 (1999), pp. 611-622.

Eric J. Tuegel et al. “Reengineering Aircraft Structural Life Prediction Using a
Digital Twin”. In: International Journal of Aerospace Engineering (2011).

Laura Uusitalo et al. “An overview of methods to evaluate uncertainty of deter-
ministic models in decision support”. In: Environmental Modelling & Software
63 (2015), pp. 24-31.

J. Vanlier et al. “Optimal experiment design for model selection in biochemical
networks”. In: BMC' Systems Biology 8.20 (2014).

Janett Walters-Williams and Yan Li. “Estimation of Mutual Information: A
Survey”. In: Rough Sets and Knowledge Technology. Berlin, Heidelberg: Springer
Berlin Heidelberg, 2009, pp. 389-396.

E. Wan and R. van der Merwe. “The Unscented Kalman Filter”. In: ed. by S.
Haykin. Wiley Publishing, 2001.

108



[85]

[86]

[87]

H Wang et al. “Entropy-based sensor selection heuristic for target localization”.
In: Information Processing in Sensor Networks, 2004. IPSN 200/. Third Inter-
national Symposium on. Apr. 2004, pp. 36-45.

Brian P. Weaver et al. “Computational Enhancements to Bayesian Design of

Experiments Using Gaussian Processes”. In: Bayesian Analysis 11.1 (2016),
pp. 191-213.

X Wu, M Liu, and Y Wu. “In-situ Soil Moisture Sensing: Optimal Sensor Place-

ment and Field Estimation”. In: ACM Trans. Sen. Netw. 8.4 (Sept. 2012), 33:1-
33:30. 1SSN: 1550-4859.

109



