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(2! 1) CUDA GPU Memory Architecture[2]

for j =0 . k-1t
s += Alkjl = Alk,j]
Alkk] = sart( Alkk] - s ) ... (1)

for i = k+1 .. N-1:
s =0
for j = 0 . k-1t
s += Alijl = Alkjl
Alikl = ( AlLk]l - s ) / Alkk] ... (2)

(Z= 1) Pseudo-code
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procedure PARALLEL_BLOCK_CHOLESKY (A, N, nb):
for k = 0 to N-1 step nb:

kb = min(nb, N - k)

Akk = Alk:k+kb, kik+kb]

for t = 0 to k-1 step nb:
th = min(nb, N - t)
Lkt = Alkk+kb, t:t+tb]
Akk = Akk - (Lkt * LktT)

Lkk = POTRF(Akk)
Alk’k+kb, kik+kb] = Lkk

for i = k + kb to N-1 step nb:
ib = min(nb, N - 1)
Aik = Aliti+ib, kik+kb]
for t = 0 to k-1 step nb:
tb = min(nb, N - t)
Lit = Alii+ib, t:t+tb]
Lkt = Alkk+kb, t:t+tb]
Aik = Aik - (Lit * LktT)
Lik = TRSM_TRANSPOSE(LKK, Aik)
Alisi+ib, k’k+kb] = Lik

end for

end procedure

(ZE 2) Parallel Cholesky Pseudo—code
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(22l 2) Parallel Cholesky Decomposition
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