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julia> include("myLU.jl1")
myLU (generic function with 1 method)

julia> Z=rand(3,3)

3x3 Matrix{Float64}:

. 0.612015 0.659229 .525741
| 0.573422 0.214699 .348855
é 0.201189 0.55424 .244285

julia> A=Z*Z'

3x3 Matrix{Float64}:

é 1.08555 0.675886 .616931
§ 0.675886 0.496608 .319581
é 0.616931 0.319581 .407333
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julia> L1,Ul=myLU(A)

([1.0 0.0 0.0; 0.6226220038668691 1.0 0.0; 0.5683134987379813 -0
.8515223078177523 1.0], [1.0855476354454712 0.6758858440740007 0O
.6169313747467584; -1.1102230246251565e-16 0.07578707536225027 -
0.06453438531522132; -9.453796721212185e-17 0.0 0.00177051810874
92236])

julia> L1

3x3 Matrix{Float64}:

1.0 0.0 0.0
0.622622 1.0 0.0
0.568313 -0.851522 1.0

julia> Ul 2 Haare oneHut Sockors o n Aty simiedion

3x3 Matrix{Float64}: Sefs e~ —olrs
| 1.08555 0.675886  0.616931 )
-1.11022e-16 0.0757871 -0.0645344
-9.4538e-17 0.0 0.00177052

julia> A .
3x3 Matrix{Float64}: -/ & u”""‘s'ﬂ\{ LV code t'\‘-"bb!.\’m\k

08555 0.675886 0.616931 4 .
0675086 o9gBB0s o 310501 IR SE A PUN

0.616931 0.319581 @N407333

julia> Dl=Diagonal(Ul)
3x3 Diagonal{Float64, Vector{Float64}}:

1.08555 . .
0.0757871

julia> L1*Ul
3x3 Matrix{Float64}:

1.08555 0.675886 0.616931
0.675886 0.496608 0.319581

0.616931 0.319581 0.407333 0.00177052

julia> Ulp=D1~-1*Ul

3x3 Matrix{Float64}:
1.0 0.622622 0.568313
-1.46492e-15 1.0 -0.851522
-5.33957e-14 0.0 1.0

julia> using LinearAlgebra

julia> norm(A-L1*Ul)
0.0

julia> Ulp=UpperTriangular(D1”~-1*Ul)
3x3 UpperTriangular{Float64, Matrix{Float64}}:
L 1.0 0.622622 0.568313
5 1.0 -0.851522
. 1.0

2608
julia> Ulp

julia> L1*D1*Ulp 3x3 UpperTriangular{Float64,
3x3 Matrix{Float64}: 1.0 0.622622 0.568313
1.08555 0.675886 .616931 . 1.0 $0.851522
0.675886 0.496608 .319581 . . )
0.616931 0.319581 .407333

o julia> L1

julia> A 3x3 Matrix{Float64}:

3x3 Matrix{Float64}: ) 0.0

1.08555 0.675886 .616931 0622622 1.0

0.675886 0.496608 .319581 0.568313 -00851522
0.616931 0.319581 .407333
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julia> N=I-L1

3x3 Matrix{Float64}:
0.0 L)
-0.622622 0.0
-0.568313 0.851522

julia> N*N julia> N"3

3x3 Matrix{Float64}: 3x3 Matrix{Float64}:
0.0 -0.0 0.0 -0.0 0.0
0.0 0.0 0.0 0. 0.0 0.
-0.530177 0.0 0.0 0.0
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