1 Cholesky Factorization

Suppose A = LLT where L is lower triangular. Then
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and so for j > k Aj, = Zle Lj;Ly;. If the system is solvable then for £ = 1..n
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where j > k.This permits an algorithm

function L = cholesky(a)

n = length(a);
L = zeros(n,n);
for k = 1:n

if (k == 1) d = 0; else; d = sum(L(k,1:k-1).%L(k,1:k-1)); endif

L(k,k) = sqrt(a(k,k) - d);
for j = k+l:n
L(j,k) = (a(k,j) - sum(L(k,1:j-1).%L(j,1:5-1)))/L(k,k)
endfor
endfor

endfunction

which has run-time complexity O(n?).




