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Algorithme 7 : Décomposition de Cholesky

1 L11  
p
a11 // 1:p

2 for j  2 to n do
3 Lj1  aj1/L11 // (n� 1):↵
4 end
5 for i 2 to n� 1 do

6 Lii  
q
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k=1 L
2
ik // (i� 2) + 1:� , (i� 1) : ⌦, 1 : p

7 for j  i+ 1 to n do
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aji�

Pi�1
k=1 ajkLik

Lii
// [n� (i+ 1) + 1]((i� 2) + 1) : � 
// [n� (i+ 1) + 1]((i� 1) + 1) : ⌦↵

9 end
10 end

11 Lnn  
q
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nk // (n� 2) + 1:� , (n� 1) : ⌦, 1 : p

12 return L;

N� =
n�1X

i=2

(i� 1) + (n� i)(i� 1) =
n�1X

i=2

(i� 1)(1 + n� i) =
n�1X

i=1

i(n� i) =
n(n2 � 1)

6
.

Fabien Navarro (SAMM) L2 MIASHS - MN P1 Panthéon-Sorbonne, 2023-2024 18 / 22


