




General LU Factorization (Gaussian Elimination)
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Demo: Gaussian Elimination



LU: Failure Cases?

Is LU/Gaussian Elimination bulletproof?

What can be done to get something like an LU factorization?



Partial Pivoting Example

Lets try to get an pivoted LU factorization of the matrix
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Permutation Matrices

How do we capture ‘row swaps’ in a factorization?



General LU Partial Pivoting

What does the overall process look like?



Computational Cost

What is the computational cost of multiplying two n×n matrices?

What is the computational cost of carrying out LU factorization
on an n× n matrix?


