Computing &, = [GT]"' Q,_; G;*

= Goal: constant time if Q;_; is sparse
G;' = (IU+FTAF,)™!

- (e )
[

3x3 identity  2Nx2N identity
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Computing @, = [GT]! Q,_; G; !

= Goal: constant time if Q;_; is sparse
Gt = (I+F AF)™!

[ A+I; 0 T
N 0 Ixn

_ ([ (A+I)7t 0
N 0 Ion

holds for every block matrices where
the off-diagonal blocks are zero blocks
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Computing &, = [GT]7' Q,_1 G;*

= Goal: constant time if :—1 is sparse
G;' = (I+FF'AF,)™!

A+ 0 N\
- 0 Ion

B (A+1I3)7t 0
a 0 Irn

(A+I3)" =13 0 )

= I3+2N-I-( 7‘ 0 0

Note: 3x3 matrix
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Computing &, = [GT]7' Q,_1 G;*

= Goal: constant time if 2;_; is sparse
G;' = (I+F'AF)™!

[ A+I; 0\
- 0 Iy

_ ([ (A+I)7h 0
B 0 Iy

A+I3)"t—1I3 0
= [3+2N+(( 33 3 O)

= I+F [I+N" -1 F,

Wy

- I—f—\I/t
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