Technical Report No. 9702, Department of Statistics, University of Toronto

Monte Carlo Implementation of Gaussian ro ess Mo els for

a esian e ression an Classi ation

Intro u tion






e ression an lassi ation usin Gaussian pro esses












Co arian e fun tions an t eir perparameters












Matri omputations









Mar o ain samplin









ample

t ree

a

1.2 A
A
Al S “
1.0 1 a2 T M aa A
AN A
A A AA&; Aﬁi' o -ﬁﬁA A &A
0.8 s @ G WameRR A 4 an
. o o e
A ﬁ. S :.-. .&A - .
0.6 ..lA I!-I. - ‘-A am A A
. | " A A A
A L R m ’ [ NN
. ﬂ LN Ty 2 a
0.4 - A Ko™ A8
' sam " L %%% A
+ . .
-+€ g AAAA
+. " !fl.+ Am% A
o I N ok 5
+ | 3 MA XA
+ A
+ A PR, A%zg
0.0 + L + A A
+ + A A
+ +
AAA_ZA
0.2 1 T T T T T T T
-0.2 0.0 0.2 0.4 0.6 0.8 1.0 1.2
lassi ation pro lem






S0

TO

100

80

60

40

20

00T

100

80

60

40

20



ample re ression pro lem it outliers



00 05 1.0 15 20

-0.5

-1.0

1s ussion




no le ements



eferen es






