Appendix: Schema of Filtering Methodology
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Likelihood:
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6 ~ Exp(wi), wi=wo+ Tl

Prior for u:
p~ Exp(Agd), 0 =1/wy
Likelihood:

L(sT > u+v) = exp ()
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Posterior (updated) digtetbutibrl bf su:

po~ Exp(Aud), 6 ~ Exp(wusr = w, + 2)
Prior for p:

o~ Exp(A19), d=1/w
Likelihood:

L(p; T > w) = exp (ﬁ)
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p~ Exp(A1d), 6~ Exp(w;)

Posterior (updated) distffbmt@in of s:

p~ Exp(Ay110), Apy1 = A1 + P d=1/wy.

Likelihood:
L(§;T =2) = exp(—dny/2)

Posterior (updated) distribution of u:

p~ Exp(X26), 6~ Exp(wy =w; + %)
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