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A= L. :=cholesky (A)
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j—1
Li,j{Ai,j > (Li,k'Lj,k)]'—L]_ ;
k = 1 '

j<i
1 2 3 4
1 3.162 0 0 0
L= 2 0.316] 3.302 0 0
3 -0.316| 0.636| 3.807 0
4 0.949| 0.515 -0.27 3.842
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A= L. :=cholesky (A)
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k = 1 k = 1 1.

j<i
1 2 3 4
1 4.243 0 0 0
L=]2 1.179] 3.689 0 0
3 0/ -0.271 3.595 0
4 0.707| 0.316| -0.254 3.367




