Pdf

function (unconditional)

probability density —D
probability density function

CPdf

possibly conditional 4

MLinGaussCPdf

conditional (log-)normal
<> distribution; mean is linear
function of condition

N
| 2
AbstractGaussPdf
common superclass for mean +
GaussPdf covariance-based distributions
normal distribution +mu: vector
mean
—D +R: matrix
covariance
LogNormPdf

log-normal distribution

LinGaussCPdf

conditional (log-)normal

> distribution; mean and cov

linear functions of condition

GaussCPdf

| general conditional
(log-)normal distribution




