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A Cholesky Decomposition Overlapped Algorithm
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[ Abstract] In the computation of Graphics Processing Unit(GPU) platform, GPU equipment storage and memory capacity is different. Processed
data usually cannot finish operation from memory copy to the video memory in one-time. In order to solve this problem, this paper proposes a
Cholesky decomposition overlapped algorithm. By dividing the device storage into two buffers, current data and next data for calculation are stored
in turn, data swap between device storage and memory takes place in the process of computation. Experimental results show that the algorithm can
increase the system efficiency.
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