
(at each step pivot elements are nonzero)





The process for other matrices is similar.









submatrices

Show that the following matrix is positive definite,



In agreement with the previous theorem.









Cholesky Factorization





Matrices that all their nonzero entries concentrate about the diagonal.

p: the number of diagonals above, and including, the mail diagonal on

which nonzero entries may lie.

q : the number of diagonals below, and including, the mail diagonal on

which nonzero entries may lie.

w = 2 + 2 - 1 = 3



Bandwidth = 3




