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Vanilla GP
- Cheap to optimise
- Expensive to predict



SPDE-GP
- Cheap to predict once regressed
- Expensive to regress
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Vanilla GP
- Cheap to optimise
- Expensive to predict

SPDE-GP
- Cheap to predict once regressed
- Expensive to regress
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Gaussian Processes [Static] Untversity \

Jf~ GP(u,k)

Williams, C. K. and Rasmussen, C. E. (2006). Gaussian Processes for Machine Learning, MIT press, Cambridge, MA.



