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Table 1  Techniques used by Monte Carlo simulation methods so far considered within Hybridge WP2 and WP8 

Monte Carlo approach 

A B C D E.1 E.2 F G Distinguishing 

features 
§2.1 §2.2 §3.1 §3.2 §4.2 §4.2 WP2.2 

[Blom& 

Bloem03] 

Applicability to 

Hybrid processes 
– Yes – – – – Yes 

Yes 

Importance 

sampling 
Yes Yes  –   –   –   –   –   –  

Splitting  –   –  Yes Yes  Yes  –   –  

Multi-Level crossing  –   –  Yes Yes Yes Yes  –   –  

Stopping time based 

decomposition 
 –   –   –   –  Yes

*
 Yes

*
 Yes

*
  –  

N particles  –  Yes  –   –  Yes Yes  –  Yes 

Control variables  –   –   –   –   –   –   –   –  

Resampling  –  Yes  –   –  Yes  –   –  Yes 

Observation filtering  –   –   –   –  Yes Yes  –  Yes 

Objective Rare event Rare event Rare event Rare event Rare event Rare event Rare event 
Bayesian 

filtering 

 

*) applicable only for strong Markov processes 
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Alternative model

N=10 particles
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