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VS R B RZI Ty
B T B IRZANBMWT IR AL, A8 T EALHEAT BUE T R, RIS ONRER 4 Ba
PR NGRZE. X R RIS, Jibnia HRBUEAEE ER, L E# A e N iRZE ]
BRI, i HAR B M S5 AR — A R M L ik AR 0L, 4 BT — P LR S R Y 2243
My oK B NIRZEFR R R A B it 2h, B FL I S5 2182, IXAR AT DAAE
TRKFRIE_EWRALIRZE DTSR, IXPR2E AT T AR I R 22 0BT
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FRAEMIT A Av = b, IR A 800 MRUNEL (WFR T8 &S BuRm ERE AL, N
PR e etk J7 FRALRE WA B, RZ I RS 1.
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max |\
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11 1
n  n+l 2n—1
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BAERBA v, = [1,1,...,1]7, #HHE B A% b, K6 A Cholesky 2 R 1Z KA 24,
RF 4 IEUMBIEA 7.
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© R A WITRAEBER S PR, WAETH S R R AT A 2 M BURBCS /N B
WIS, XA RE 2 SINE S SN IRE.
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480 (Scaling), BV AEAE K 32 IR] Bl 3fe DA A~ 3 A% S KR

Az =b — D, 'AD 'y =D; ', x=D.y

c
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4 Kf# Ly = Pr,Bfly=L"'Pr

55 KRUz=y B 2=U""y
6
7

Ar=1I+z
. end while
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1: % PA= LU,z J& Az = b Wi U#
2: while SR T A3 A5 BK, do
3: P r=0—- Az
4 Kf# Ly = Pr,Bfly=L"'Pr
55 KRUz=y B 2=U""y
6
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end while

TUGHE— BN M AZ FLRLA R O(n?), B AR SRR R R 245 1.
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