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LU decomposition



Review: Solving multiple equations



Review: Find inverse matrix by elimination



Solve equations directly or using inverse matrix?



Solve multiple equations directly or using inverse matrix?



When should we use the Inverse matrix?



Elimination: Computation Complexity



Inverse of multiplication



Inverse of transpose



Inverse of diagonal matrices



Multiplying by diagonal matrices



Inverse of Upper/Lower Triangular Matrices



Inverse of Upper/Lower Triangular Matrices





Low-Rank matrix decomposition (factorization)



LU decomposition - 2 x 2 matrices



LU decomposition - Existence



LU decomposition



LU decomposition



LU decomposition - Existence



Solving linear equations using LU decompotion

A x = b

A = L U

L U x = y

● Let z = U x 
● solve L z = y for z


