1 Marginal Log-Likelihood
Library:

logp(X) = — 3 (F(X)=m) (K(X, X)~Io2) ™ (f(X) ~m)~ 5 log| K (X, X)~I03] ~ s nlog(2m0?)
(1)
Book:

1ogp(X) = 3 (y=m)'«(K~10%)~" s(y—m) ~ s log| K ~To% |~ snlog(2m) (2)
2 Prediction

F(XH) =m(X*) + K(0, X*, X) (K(X,X) = Ton) " (f(X) =m(X))  (3)
o(X+)=K(,X* X*) - K0,X* X)(K(X,X)-Ic?)'K(§,X*,X) (4)



