LINEAR ALGEBRA CHEATSHEET
[bookmark: H_linear_algebra_cheatsheet]Linear Algebra Cheatsheet
A one-page refresher rendered with KaTeX.
[bookmark: H_vectors_norms]Vectors & norms
The Euclidean norm of a vector  is , and the dot product is .
[bookmark: H_matrix_identities]Matrix identities

For a square matrix , the eigenvalue equation is:

[bookmark: H_useful_decompositions]Useful decompositions
	Name
	Form
	Notes

	Eigen
	
	square, diagonalizable

	SVD
	
	any real matrix

	Cholesky
	
	symmetric positive-definite



[bookmark: H_gaussian_density]Gaussian density
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