
 

Excise We derivethe LU decomposition

Source Princeton Companion to
Mathematics Numerical

Analysis

Suppose we wishto solvethe matrix equation

Ax b

where A is a xn We can accomplish thiswith Gaussian

elimination where we transform A into an upper triangular
natri

U through a sequence of row operations
i e scalarmultiplicate

of onerow and addingit to another new

Adding 8 row j to
now i canbe accomplishedby

leftmultiplication with 11 8 Sig
Forexample

g Itsa ntsb it so



It S So added S Crow1 to row 3

Eachsuch now operation can be representedby a lover

triangular
matrixMj Thus wehave
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faM'UELI
Asthe inverse ofa lover triangular

matrixis also lover triangular

wehaveexpressed A as a product
of a lover triangularmatrixand

an upper triangular
matrix


