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Abstract: An overview of our work on Gaussian Process modeling for big data sets using convex 

optimization is presented. Fitting Gaussian Process models suffers from nonconvexity of the 

likelihood function and also from computation complexity for big n problems. In this talk, we 

present an algorithm with provable results on convergence of the parameters estimates to their 

true value. The talk includes some applications of GP models for prediction and classification 

problems in manufacturing, healthcare, and meteorology. 
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