Overview for Physicists
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Invariant by coordinate transforms
x and w € S(x) have the same consequences
New observations cannot discriminate x vs w

State = past information useful for predictions

“Equati()n of motion” on causal states - “dynamics of information”

New observation = new info. = Motion in causal state S € Hilbert space
Langevin type of dynamics on states d.S = dritt dt+diffusion dIV
Fokker-Planck type of operator for distributions of states Q1 =F Q4]

Predictive model

-Estimated from data

— Initial distribution Qg

— Evolution operator F-

— Expectation operator K f

— Properties of the Process
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f = function of the data
IEf Ef |Ef e g. first value in the future series

(oo = limit distribution of states
initial info. completely diffused



