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Example: construct a real symmetric matrix R, perform Cholesky decomposition (Gram-Schmidt) and
check that the result factors R.

M=4 i=0.M-1 j=0.M-1

temporary matrix:  H, i md(2) -1 pos. def. Hermitian: R := HT-H

[ 1.028 0.514 -0.217 -0.717 ] [ 0.341 ]
0.514 0.661 -0.034 -0.415 , 0.019
R= eigenvals(R) =
© 1-0.217 0.034 0.312 -0.356 0.911
-0.717 -0.415 -0.356 1.619 | | 2.348 |

[ 1.014 0 0 0
0.507 0.636 0 )

L= cholesky(R) L= 0214 0.116 0.503 0
-0.707 -0.088 -0.989 0.364
check the factorization:
[ 1.028 0.514 -0.217 -0.717| [ 0.986 0 0 0
Ll- 0.514 0.661 -0.034 -0.415 1| 0786 1.574 0 0
-0.217 -0.034 0.312 -0.356 0.601 -0.364 1.989 0

|-0.717 -0.415 -0.356 1.619 | | 3.363 -0.607 5.409 2.75
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