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Das, S., Spall, J. C., and Ghanem, R. (2010), “Efficient Monte Carlo Computation of Fisher
Information Matrix Using Prior Information,” Computational Statistics and Data Analysis,
vol. 54(2), pp. 272-289. dx.doi.org/10.1016/j.csda.2009.09.018

Spall, J. C. (2009), “Feedback and Weighting Mechanisms for Improving Jacobian Estimates in the
Adaptive Simultaneous Perturbation Algorithm,” IEEE Transactions on Automatic Control,
vol. 54(6), pp. 1216-1229. dx.doi.org/10.1109/TAC.2009.2019793

Wang, 1.-J. and Spall, J. C. (2008), “Stochastic Optimization with Inequality Constraints Using
Simultaneous Perturbations and Penalty Functions,” International Journal of Control, vol.
81(8), pp. 1232-1238.
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