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Gaussian processes
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Modeling dynamical systems
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Modeling dynamical systems
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Matérn Gaussian processes on Riemannian manifolds
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Matérn Gaussian processes on Riemannian manifolds

f : M → R

M : Riemannian manifold (circle, sphere, cylinder, many others)

Key technical tools: stochastic partial differential equations and spectral theory
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Dependence between nearby points
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Trained models

(a) Ground truth (b) Posterior mean (c) Standard deviation (d) One posterior sample
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Modeling dynamical systems
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Matérn Gaussian processes on Graphs
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Matérn Gaussian processes on Graphs

f : G→ R

G: weighted undirected graph

Key technical tools: graph Laplacian and spectral theory
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Trained models

(a) Predictive mean (b) Standard deviation
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Trained models

(a) Predictive mean (b) Standard deviation
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Convergence to manifold limit
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Concluding remarks

Thank you for your attention!
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