Linear Projection [Z &k 5 Z EfFRERLIZ ALV
REEERT—2 12T HFRIZDONT

BRZEERS:  ®EETE P ek

AN TA R %08 U CIARI D 15 O 22T — 2 OBRHIEF TR E VD, 20 &9 R%EM T —
FITEDZBEL NS T M ENDIFRICE D RBEGATND ZENHD. file LTRET DK
KOMENZT ONDD, ZO%E, ZENORELZHRIT D LV o7z HIO T2 DI ARBLINHLRIZ 3
T TFRBLEL SN TWD. ZEMT— &_xfﬁ‘él“w)?'(ﬁﬂjﬂf& LT, Bl s 2EWT —
S CERMST LI PRI Z RO D Z ENEZBND. BRI

Z(s) = Yo(s) + €(s), seR%

LWOEFAEERD. TIT, Yo(s) HISHBI Co 2T 0 O EBHER, c(s) 12BN
MEAELTED, es) ~iid N(0,72) 55, ZoEx, TRME LT

Yo (S7) 12 (So) ~N (co (7, S0) {Co(S0, So) + 720, } " Z(So),
Co (ST, 87) = Cy (ST, So) {Co(S0, So) + 721, } " Co (ST, SO)T> ,

REZD. TZL, S = {s1,...,s,} (FBUHLS, ST = {s],..., s, } T THIHLT, Y, (ST) =
(YVo(8L) - Yo(s)) s Z(50) = (Z(s1)-. -, Z(30)) T+ (Col0+50))is = Colsis85) (] = 1,11,
( (SP,SP))i CD( S ]) (Z,j = 1,...,m), (Co (SP So)) CQ(S ) (Z = 1 m,
=1,...,n) “C%é LoaL, PRI DO~ l*/l/kit’\ﬁﬁﬁﬁﬂ IZEEND CO(SO,SO)—I—T I,
OWATINCET D FHHE R, o TV A B0 OBFE OMN?) Ledlz), n K& WE EDH
A i#% IRELRD.

Z ORI D 728, AFEFETIL, Linear Projection |2 & % 2 B4 LUl (Multi-Resolution
Approximation via Linear Projection, M-RA-Ip) % H\\\ 7= T340 O @it R 7L 2 L3 5.
Banerjee et al. (2013) (2 & > TH#EZ S 4172 Linear Projection %, ERfERG Y T A XX
DIRWRITTOZEM A~ L, BEOLSBEIR A IFEH LMK CERT 52 & T, £58IT5
OWATHNCET Dt 2 @i b9 5. M-RA-lp 1%, ZEf#HRS% Linear Projection TiT{El L 721%,
WY T EE A Sy El LTI _E TPl 22455y & & 51T Linear Projection THT{Hl LTIt

DN Z D &V ) BEAM D RT Z & T, BEFFIEL Y B3 8BI%E Co (233 2 U EE
W Cyrpaapy 3%, M-RA-lp 1%, Hirano (2017) IZ41F % Modified Linear Projection
DG EZ R ST DB TILE L T 5 & 36T, Katzfuss (2017) (231 5 L EH ARG BT (LA 55y
BN —MAb LTV D, RFERTIE, Co % Crypagy CEME LI TRINMICIT LR 7 bre
HOWATHN E EEF AT 27 VT RAEREL, Va2l —Ta El U CHIZET .

<.

e

Banerjee, A., D. B. Dunson, and S. T. Tokdar (2013). Efficient Gaussian process regression for
large datasets. Biometrika 100, 75-89.

Hirano, T. (2017). Modified linear projection for large spatial datasets. Communications in
Statistics - Simulation and Computation 46, 870-889.

Katzfuss, M. (2017). A multi-resolution approximation for massive spatial datasets. Journal of
the American Statistical Association 112, 201-214.



