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Cholesky factorization
Applications

2 If A is SPD then all

eigenvalues of A are positive

Let u bea unit eigenvector of A
with e vala consider
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Cholesky factorization
write SPD matrix A as
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Find the Cholesky factorization of A
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What happens if we try to compute the
Cholesky factorization of A
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Applications

As 20T to solve Axeb
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Centered difference approximation
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