
Metoda Banachiewicza-Cholesky'ego

Li i, Ai i, 

1

i 1−

k

Li k, ( )2∑
=

−= Li j, Ai j, 

1

j 1−

k

Li k, Lj k, ⋅( )∑
=

−










1

Lj j, 
⋅=

j i<

L

1 2 3 4

1
2

3

4

3.3166 0 0 0
-0.3015 3.451 0 0

0.603 -0.5269 3.7893 0

0.9045 0.3688 0.4351 3.8544

=


