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In this talk, we consider the class of nonlinear non-Gaussian 
state-space models. We present an original Sequential Monte Carlo (SMC) 
method to estimate the derivative of the optimal filter (and marginal 
likelihood) with respect to some static parameters of the model.
This SMC estimate can be used to perform both batch and recursive Maximum Likelihood parameter estimation.  Contrary to SMC methods for recursive parameter estimation previously presented in the literature, this scheme does not suffer from an
accumulation of errors over time.
