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https://github.com/nserra78/misis_bayesian_ML.git

https://github.com/nserra78/misis_bayesian_ML.git
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- Let’s implement a GP with numpyro
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Using pyro GP API
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- When you decide on the kernel it depends what you want to achieve, if you are 
interested in interpolation, or extrapolation or you have some prior information about 
the function



Determining Length and Variance
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- Be careful that if you optimize all parameters you will describe the points very well, 
but you might have zero prediction power… choosing the kernel can be treated as a 
prior


