
q̃1 = a1q1

q2

q̃2 = a2 − (qT1 a2)q1
a2

for i = 1, 2, . . . , k we have

ai = (qT1 ai)q1 + (qT2 ai)q2 + · · ·+ (qTi−1ai)qi−1 + ‖q̃i‖qi

= r1iq1 + r2iq2 + · · ·+ riiqi

(note that the rij’s come right out of the G-S procedure, and rii #= 0)
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