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1. Model each integrand with a GP prior.
2. Condition the priors with observed data.
3. Pass each GP through the integral operator.

The process of modelling systems with multiple outputs GPAR vs mdependent GPs (IGPs) on synt netic data: We are interested in solving a collection of integrals where
has a lot of practical value. = a2 the integrands, indexed by k, have a causal relationship [3]:
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Our goal is to incorporate the output relationships into W]
the modelling process to improve predictions [1]. GPAR vs IG 35 usmg sparse GPs on reaI data
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Suppose we have a set of functions that have the
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1. Find an appropriate ordering of each of the
functions using a greedy approach.
2. Train each GP with inputs composed of available
observations and outputs from foregoing GPs.
. | Freeze-thaw is an information-theoretic approach Deep GPs, parameter tying, optimal conditional ordering,
Prediction Model for output | that uses Bayesian optimization for hyperparameter neural architecture search.
Y1 <GPy +x GP{0, K) with K: Qx Q S R, tuning [2]. Our goal is to improve this with GPAR.
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