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THE NUMERICAL LINEAR ALGEBRA OF G2

Gaussian processes are an important tool in statistics
and machine learning, and have emerged as a power-
ful tool for providing surrogate models for complex
simulations. A key advantage in using GPs is that they
automatically provide a measurement for the predic-
tion of uncertainty. With all these advantages, there
is an associated numerical cost that arises from the
dense and typically large scale covariance matrices
that need to be handled in the training and estimation
process. In this talk, we will look at the linear systems
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