Special Matrices [1-6]
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For the first row (k=1)

l11 - k=1 —> l11 = a1 — Z l’%] — l11 =V aA11 = \/§ = 2.8284

For the second row (k=2)
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For the third row (k=3)
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l33 = /60 — 5.30342 — 2.28202 = 5.1640



Thus the Cholesky decomposition yields;

2.8284
L=17.0711 5.4772
5.3034 2.2820 5.1640

Forward substitution:
[LI{D} = {B}

2.8284 dq 100
[7.0711 5.4772 “dzl = {250} - dy =35.3557 d, =0.0007 d; =-—16.9456
5.3034 2.2820 5.1640]\d; 100

Backward substitution:
L]"{X} = {D}
2.8284 7.0711 5.3034 1(*1 35.3557 —-3.2815
54772 2.2820 |3%2¢ =1 0.0007 - X =1 13673
5.1640 1\X3 —16.9456 15.2349
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