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3-2 Cholesky Factorization: 

 

 If A is real, symmetric and positive definite matrix, then if has a unique 

factorization  A=L.L
T
  in which  L  lower triangular matrix with a positive 

diagonal. 

 A is symmetric if  A=A
T
 and positive definite if  X

T
AX >0  for every nonzero 

matrix X.  
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Then we solve two systems  

LY=B   for  Y     and    L
T
X=Y   for  X(solution) Where 
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Example 8:Factorization the following matrix A by using Cholesky Factorization. 
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Solution: 

The matrix A is symmetric  (A=A
T
 ) and positive definite then we can use Cholesky 

Factorization 
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