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SUPPLEMENTARY MATERIAL

1. Supplementary Information

1.1. MULTI-OUTPUT GAUSSIAN PROCESS
The K)!, K} and K. in (18) are defined as:
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1.2. PROBABLITY DENSITY OF THE RATIO BETWEEN TWO
DEPENDENT GAUSSIAN VARIABLES
The probability density of the ratio between two dependent Gaussian variables (i.e.
2=x/y, X~N ( ux,ci) and y ~N ( ,uy,aj)) can be calculated from the means, standard
deviations and correlation coefficient of the two Gaussian variables:
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where the Pochhammer symbol (a,k) is defined by
(a.k)=0o(o+1)---(a+k—-1)=T(a+k)/I'(a) with I' the Gamma function. r is the

correlation coefficient between the two Gaussian variables.



