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Each form specializes the one below
For a symmetric positive definite matrix, LU without pivoting always succeeds. Absorbing structure step by step
leads from LU to Cholesky.
\_ J
most
specialized
T Cholesky
- A=LLT
o
<
= LDL”
E symmetric positive definite, no pivoting
@
LU
general square matrices
most general
~ TAKEAWAY ~N
Why specialize
Cholesky exploits A = AT to halve the work and storage, and positive definiteness to remove pivoting. The LDLT
form avoids square roots entirely.
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