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Location: Property 12.7.
Error: Let A and B be symmetric matrices and A > 0. Then

[A B”

. C] >0(~0) <= C—B'A"'B>0(~0).

The matrix C — B"A~ !B is called the Schur complement

of the submatrix A.
Correction: Let A and C be symmetric matrices and A > 0. Then
[AT g] >0(~0) < C—B'A"'B>=0(~0).

The matrix C — B'"A~'B is called the Schur complement
of the submatrix A.
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