—-== Low-fidelity function v
O Low-fidelity training data (20 points)

- == High-fidelity function
% High-fidelity training data (10 points)
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Step 2

|1 fi samples at X,
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—— f, posterior mean
f, 95% confidence interval
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Step 3

f>, posterior mean

f, 95% confidence interval
GP fit on high-fidelity data
GP 95% confidence interval
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