

















Faster Kernel Interpolation for Gaussian Processes

Algorithm 5 Lanczos Algorithm (LA)

1: procedure LA(Kqg,W,b, 0, k)
2 q =0,91 =b,3 =0

3 Q:,l =q

4 fori=1 to~k do

5: Qiv1 = Kq; — Bi - qi—1
6: o; = qiTOIz'+1

7 Tii = oy

8 if i == k then exit loop
9: Qi1 =q; — ;- q;
10 Qi1 = dit1 — [Q.1, -, Q:.i] ([Q:,h "'7QZ,’i]Tqi+1)
11: Bit1 = [|di+1]l
12: Tiiv1 = Tii41 = Biy1
13: Qi1 = 51%1 “Qit1
14: Qi1 = Yit1

15: return Q, T

Algorithm 6 Factorized Lanczos Algorithm (FLA)

1: procedure FLA(Kqg, W, b, 0, k)

2 qO—OCO—Oql—Ocl—lﬂl—O

3 Q 1=4q1,A = OERkXI d =0 ¢RI

4 for i=1to k do

5: (Qiv1, ¢l ) = (@, ¢f) — Bi - A(Qi-1,¢]_4)
6: Q= <((Alu z) (qH-l? z+1)>

7 Tii =0 dij=cf

8 if == k then exit loop

9

: (Qit1,c 1+1) (@i, cf) — o - (@i ¢f)
10: Aj=((Q.5,¢)), (itr,c M)) Vje{l,..,i}
1 Gir1 = Git1 — Qurilus; el =clyy —di AL
12: Biv1 = \/<(Qi+lvcg+1)v (Qiv1,¢lq))
13: Tii+1 = Tii41 = Bigr .
14: Git1 = 5%1 “Qiv1; Clyy = ;zf:
15: Qi1 = it

16: return Q, T,d










