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Squared 
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A Gaussian process posterior with the squared exponential 
kernel fit to 5 observations; the kernel uses ℓ = 𝜆 = 1 and 
𝜎 = 0.1. 3 sample paths from the posterior are also shown
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𝜈 = ൗ1 2 𝜈 = ൗ3 2 𝜈 = ൗ5 2

Matern 
Covariance Functions
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Rational Quadratic 
Covariance Function
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𝑐 = 0.2 𝑐 = 2
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Automatic 
Relevance 
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A Gaussian process posterior mean with the squared 
exponential kernel using automatic relevance determination 

where ℓ1 = 0.5 and ℓ2 = 5; the kernel uses 𝜆 = 1 and 𝜎 = 0.1.
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