
Computation of LU Factorization

October 2, 2018

Given A ∈ Rn×n form L,U ∈ Rn×n

1: L←− In
2: for i = 1, . . . , n− 1 do
3: for j = i+ 1, . . . , n do
4: µji ←− −aji/aji
5: A(j, :)←− A(j, :) + µjiA(i, :)

6: lji ← −µji

7: end for
8: end for
9: U ←− A
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Given A ∈ Rn×n form L,U ∈ Rn×n

1: L←− In
2: for i = 1, . . . , n− 1 do
3: for j = i+ 1, . . . , n do
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6: end for
7: end for
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