
GE preserves symmetry
                   –——— piv ———– 
 a(i,j) = a(i,j) - (a(i,k)/a(k,k)) * a(k,j)

 a(j,i) = a(j,i) - (a(j,k)/a(k,k)) * a(k,i)

 
==================================================

Row Cholesky 

 piv = a(i,k)/ a(k,k)

 GE:                
  a(i,j) = a(i,j) - a(i,k)* a(k,j) / a(k,k)

  scale kth row

  ã(k,:) = a(k,:)/√a(k,k)

 back to GE   a(i,k) becomes a(k,i) (symmetry):
 
   a(i,j)=a(i,j)-a(k,i)* a(k,j)/a(k,k)  →

   express a(k,i), a(k,j)  in terms of ã(i,k) ã(j,k)
   
   a(i,j)=a(i,j)-√a(k,k)ã(k,i)* √a(k,k)ã(k,j)/a(k,k) 

   a(i,j)=a(i,j)-ã(k,i)* ã(k,j)


