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Zusammenfassung/Abstract:  
 
Gaussian process regression provides both predictions of a latent function at new input locations and 
associated quantification of predictive uncertainty. How useful the uncertainty quantification is depends on the 
relation between the latent function and the Gaussian process model. The model is specified by a positive- 
definite kernel whose smoothness determines the smoothness of the model. In this talk I discuss smoothness 
estimation via maximum likelihood, which is linked to notions from kernel-based approximation and 
information-based complexity. I present some old and new consistency results for the maximum likelihood 
estimator, highlight the effect stationarity assumptions have, and draw connections to results in Bayesian 
nonparametrics. 
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