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ො𝑦 = 𝜃0 + 𝜃1𝑥 ො𝑦 = 𝜃0 + 𝜃1𝑥 + 𝜃2𝑥
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• 𝑋∗ →
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𝜃0 𝜃1 𝜃2각
𝑋 𝑦

𝜃0 𝜃1 𝜃2각

새 𝑋∗ ො𝑦

𝐩 𝜽 𝒚 =
𝒑 𝒚 𝜽 𝒑(𝜽)

𝒑(𝒚)

𝑦

•

•

•
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ො𝑦 = 𝜃0 + 𝜃1𝑥 + 𝜃2𝑥
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𝑥 ∈ 𝑅𝑑 𝑓(𝑥)

𝑝(𝑓 𝑥1 , … , 𝑓 𝑥𝑁 )

𝑥𝑖 𝑥𝑗 𝑓(𝑥𝑖)

𝑓(𝑥𝑗)도

)𝑝 𝑓 Χ = 𝑁(𝑓|𝜇, Κ

)𝜇(x

൯𝐾𝑖𝑗 = 𝜅(x𝑖 , x𝑗



𝑋∗ 𝑓∗

𝑓∗

p 𝑓∗ Χ∗, Χ, y = න𝑝 𝑓∗ 𝑓, Χ∗ 𝑝 𝑓 Χ, y 𝑑𝑓

𝑦
𝑓∗

~𝑁 0,
𝐾𝑦 𝐾∗

𝐾∗
𝑇 𝐾∗∗

𝐾𝑦 = 𝜅 𝑋, 𝑋 = 𝐾

𝐾∗ = 𝜅 𝑋, 𝑋∗

𝐾∗∗ = 𝜅 𝑋∗, 𝑋∗

p 𝑓∗ Χ∗, Χ, y = 𝑁 𝑓∗ 𝜇∗, Σ∗

𝜇∗ = 𝐾∗
𝑇𝐾𝑦

−1𝑦

Σ∗ = 𝐾∗∗ − 𝐾∗
𝑇𝐾𝑦

−1𝐾∗

κ x𝑖 , x𝑗 = 𝜎𝑓
2 exp −

1

2
x𝑖 − x𝑗

𝑇
𝑀 x𝑖 − x𝑗 + 𝜎𝑦

2𝛿𝑖𝑗

𝑀 = 𝑙−2𝐼 )𝑜𝑟 𝑀 = 𝑑𝑖𝑎𝑔(𝑙 −2

log 𝑝 𝑦 X = −
1

2
𝑦𝑇𝐾𝑦

−1𝑦 −
1

2
log 𝐾𝑦 −

𝑁

2
lo g( 2𝜋)
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PC =෍

𝑘

)𝑝(𝑃𝑅𝐸𝐷𝑘 , 𝑂𝐵𝑆𝑘 =
𝑎 + 𝑒 + 𝑖

𝑛

•

•

•

HSS =
σ𝑘 )𝑝(𝑃𝑅𝐸𝐷𝑘 , 𝑂𝐵𝑆𝑘 − σ𝑘 )𝑝 𝑃𝑅𝐸𝐷𝑘 𝑝(𝑂𝐵𝑆𝑘

1 − σ𝑘 )𝑝 𝑃𝑅𝐸𝐷𝑘 𝑝(𝑂𝐵𝑆𝑘

൱෍

𝑘

)𝑝 𝑃𝑅𝐸𝐷𝑘 𝑝(𝑂𝐵𝑆𝑘 = (
𝑎 + 𝑏 + 𝑐

𝑛
∙
𝑎 + 𝑑 + 𝑔

𝑛
) + (

𝑑 + 𝑒 + 𝑓

𝑛
∙
𝑏 + 𝑒 + ℎ

𝑛
) + (

𝑔 + ℎ + 𝑖

𝑛
∙
𝑐 + 𝑓 + 𝑖

𝑛

σ𝑘 )𝑝(𝑃𝑅𝐸𝐷𝑘, 𝑂𝐵𝑆𝑘 = PC ෍

𝑘

)𝑝 𝑃𝑅𝐸𝐷𝑘 𝑝(𝑂𝐵𝑆𝑘 𝑖𝑠 𝑡ℎ𝑒 𝑟𝑎𝑛𝑑𝑜𝑚 𝑝𝑟𝑜𝑝𝑜𝑟𝑡𝑖𝑜𝑛 𝑐𝑜𝑟𝑟𝑒𝑐𝑡
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