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int CholeskyDecom( myMat a, myMat & b );
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#include “stdafx.h”
#include <math. h>

#include “mymat. h”
#include “smplRN.h”

using namespace System;
using namespace myLib;
using namespace smp|RN;

int main(array<System::String ~> “args)
{
smplrn RN;
cout << "n=";
int n;
cin >> n,;
myMat b(n, 2xn);
for (int i =0; i <n; i+
for (int j =0; j < 2%n; j++)
b[il1[j] = RN.uniQ;
cout << "b = ” K endl;
WriteMat( 15, b );
myMat a(n, n) ;
a = b * matTransp(b) ;
cout << “a = " K endl;
WriteMat( 15, a );
myMat L (n, n);
int ick = CholeskyDecom( a, L );
if (ick 1=0){
cout << “CholeskyDecom-Error ! ... ick = ” << ick << endl;
} else {
cout << "L = ” K endl;
WriteMat( 15, L );
cout << “"a - LxL’ = " << endl;
WriteMat( 15, a — L * matTransp(L) );
}
Console::WriteLine ("Enter¥— %L THT");
Console: :ReadLine();
return 0;
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n=3
b=
1.60818e-005 0.110741 0.76308 0.179978 0.902878
0.88984
0.387011 0.475943 0.882193 0.18578 0.6388
0.269213
0.246683 0.136171 0.183017 0.784487 0.716519
0.279469
a=
2.23395 1.57565 1.19154
1.57565 1.66962 1.00043
1.19154 1.00043 1.31981
L=
1.49464 0 0
1.0542 0.747185 0
0.79721 0.214148 0.799005
a-L*L'=
-4.44089%¢-016  -2.22045e-016 0
-2.22045e-016 0 0
0 0 0
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