pdfsl

filtersl

RV

random variable
meta-representation

+name: string

CPdf

possibly conditional
probability density function

Filter

+dimension: int

—>

+rv: RV
associated random variable

+cond_rv: RV
conditioned random variable

Pdf
probability density
function
(unconditional)

+eval_log(x,cond): float
log(f(x))

+sample(cond): vector
draw random sample

+bayes(yt, cond)
perform Bayes rule

+posterior(): Pdf
get posterior density

+evidence_log(yt): float
logarithm of marginal
likelihood




