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FYI: htto://www.gaussianprocess.org/#code
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AR, FRNIMEEEMEN (Bayesianinformation criterion, BIC) k¥ E T EX T EIFRE I EE 4.

WATETR, WHFHEREREREEEHE, XNEEZEFAHRE, FEEMENXBRRERIMERE, XWEI T RB-REH TEN,
Bl WMAELE, BMNEFTEWN (BHERE) ENVEZNZERE, MEFEENMEMERLETERARE —LRERHE .

ZHTRTRE M — LH LB N REENIERS (EFR/RDDOS-N,DDOS-OUTHEH, laaSTEAXREEENEZEHELE) , XA
ChangepointtE iz R Fk LI

KABE TESIINRESY, HFNXATARFEEENTHE. RTNERER, s2ux:

Jefferys, William H.; Berger, James O. (199'Ockham’'s Razor and Bayesian Statistics (preprint available as 'Shamening Occam's Razor on a Bayesian

Strop')" (PDF). Americon Scientist. 80: 64— 72.

BIC(M)=-2logp(D | M)+plogn
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