


Solving a Linear System Using Inverse Matrix:

Computation of Inverse Matrix:



Solving  the above linear system jth column of  the inverse matrix  is 

obtained. So,





Since  for  all  systems  the coefficients  matrix  is  the  same,  Gaussian

elimination  can  be  performed  on  a  larger  augmented  matrix:



So, the inverse matrix is:



.

:

So, it  is  not  computationally efficient  to determine          in order  to

solve the system. 



The Determinant of a Matrix







HOMEWORK 7:

Exercise Set 6.3: 7

Exercise Set 6.4: 7, 8



Matrix Factorization

Not all matrices have this type of representation, but many do that occur

in the application of numerical techniques.

LUx = b

To compute x, two following systems are solved respectively:

Ly = b

Ux = y



Determination of  L and U Matrices

Gaussian elimination method consists of several steps to make the matrix

upper triangular.         for each i=1,2,…,n is defined as  the pivot element

corresponding to the ith step. Suppose all pivot elements are non-zero.

Operations (6.8) can be accomplished by multiplying A on the left by the

matrix:








