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Suppose T is a symmetric tridiagonal matrix

T =



α1 β1

β1 α2 β2

β2 α3 β3

. . . . . . . . .
βn−2 αn−1 βn−1

βn−1 αn


How would we overwrite the vector a of diagonal entries of T and the vector
b of off-diagonal entries with the diagonal and off-diagonal entries of the
Cholesky factor of T?


