
choleskydecompositon complexity

A symmetric positivedefinite

Ax b x A f but computingA is 037
if bis NXN

A LIT where L is a lower triangular with positive

diagonal elements

Cholesky's
decomposition L 0

Insteadof computing A do
1 Ly b easy sinceh is121 lower triangular

2 LTx y easy since LT is
upper triangular

with Gausselimination

Message It is easier to do cholesky thanmatrix inversion

mp.inVA mp solve A b

GP regression
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