http://www.infinitecuriosity.org/vizgp/
Interactive Gaussian Process Visualization to look at covariance matrix and time dynamics.

Below select Ry (1) = Var » Exp[%} and set var=4 in Interactive Gaussian Process Visualization use squared-exponential

Kernel with 1=1/+/7r =0.56 and set var=4. These parameters allow for a direct comparison. At a time offset of 1 the web

site gives p=0.2 which matches the result given below
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Bivariate Normal Distribution
Contour Bivaniate Normal Distribution
p(T)=correlation coefficient
pllagl=—(1/2) Pi
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conditional pdf=jy (X(t+7)>LIX(t)=y)
conditional expected value = E[X(t+7)X(D=y]= —(1,2) Pi
E
conditional probability conditional variance = Var[X(t+7)[X(t)]= 3.827
10 T T T T conditional probability = P(X(t+7)=L[X(f)=y)= 03428
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= P(X(t+7)>L) assuming X(t) and X(t+7} S|
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