
In the documentation page Derivation of SGPR equations, I belive that the
next-to-last equation:
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is not correct. The left and right hand sides of this equation equal
K−1
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−2, as I show below. Because

Λ is not necessarily equal to Λ−1, I claim that the previous equation is not
correct.
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Notes:

1. in Eq. 1 I used m = Λ−1K−1
uuKuf y σ

−2, as given in the documentation
page.

2. in Eq. 2 I used c = L−1
B A y σ−1, as given in the documentation page.

3. in Eq. 3 I used A = L−1Kuf σ
−1, as given in the documentation page.

4. in Eq. 4 I used B = LBL
ᵀ
B, as given in the documentation page, and

therefore B−1 = L−ᵀ
B L−1

B .

5. in Eq. 5 I used K−1
uu ΛK−1

uu = L−ᵀB−1L−1, as given in the documentation
page.

https://gpflow.readthedocs.io/en/master/notebooks/theory/SGPR_notes.html

