Algorithm 1 A Particle Filter Algorithm

Initialize w{ to % forall f € {1,...F}
for each document d with time stamp ¢ do
for f € {1,...F} do

Sample sf z/ using MCMC

bL)f (—wa(Xtd|ztd:S;fd?Xl:t.d—l)

end for
NOI'mdllZC particle weights
if ||wt||2 < threshold then
resample particles
for f € {1,...F}do
MCMC pass over 10 random past documents
end for
end if
end for




