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SMT: Surrogate Modeling Toolbox

https://smt.readthedocs.io/en/latest/ M. A. Bouhlel and J. T. Hwang and N. Bartoli and R. Lafage and J. Morlier and J. R. R. A. Martins.
. A Python surrogate modeling framework with derivatives. Advances in Engineering Software, 2019.
Kringing(KRG) € 7 /L

from smt.surrogate_models import KRG
sm = KRG(theta0=[0.01]*6)
sm.options["poly"] = "linear"
sm.options["corr"] = "abs_exp"

sm.set_training_values(xt, yt) Xt: /X7 A =X =y K
sm.train() Ve HET —XE v b

y = sm.predict_values(x)
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https://emcee.readthedocs.io/en/v2.2.1/ Daniel Foreman-Mackey, David W. Hogg,

https://arxiv.org/abs/1202.3665 Dustin Lang, Jonathan Goodman

https://msp.org/camcos/2010/5-1/camcos-v5-n1-p04-p.pdf ~ Jonathan Goodman and Jonathan Weare

import emcee

sampler = emcee.EnsembleSampler(nwalkers=12, ndim=6, log_prob_fn, args=(x, y, yerr))
result = sampler.run_mcmc(initial_state, nsteps=100_000)
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