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A Optimisation of kernel parameters

The factor q(Z) corresponding to the GP parameters of the proposed Hadamard kernel is updated
by finding point estimates by maximizing the variational lower bound. The relevant part of the
bound is given by
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where K = ZZT ◦KQ + Ω, and its gradient by
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where Kz = Kz ⊗ IQ is a block matrix of full size (QN ×QN), and
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The cost function in the whitened domain can be evaluated as L(LẐ) and gradient as
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We can similarly optimize noise precision ωu and lengthscales `u.
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