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covNoise Independent noise function.

Description

Independent covariance function, ie "white noise", with specified variance.

This covariance function is parameterized as: k(x^p,x^q) = s2 * solve(delta(p,q)) , in which s2 is
the noise variance and solve(delta(p,q)) is a Kronecker delta function where is 1 if p==q and its zero
otherwise. hyperparameter and is defined by: loghyper = [ log(sqrt(s2)) ]

Usage

covNoise(loghyper= NULL , x = NULL , z = NULL, testset.covariances= FALSE)

Arguments

loghyper loghyper is hyperparameter vector variable.

x Input parameter array to define the function over.

z Index number of loghyper vector.
testset.covariances

Logic value to decide to compute testset covariances or not.

Value

If z is not null and testset.covariances is TRUE this function calculates test set covari-
ances and if its FALSE the function computes derivative matrix. When covNoise is called without
parameters is reports the minimum number of parameters other than loghyper which it can accept.
The output of this function is a list consisting variables A and B. B will include testset covariances
calculation when testset.covariances is TRUE.
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Examples

params= covNoise()
params



Index

covNoise, 1
covNoise, array, array,

integer, logic (covNoise),
1
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