11 Problems: LU Decomposition

1. Consider the linear system:

x! =t

BBat +a? =2

l?rl +l§x2 +o " ="
i. Find z!.
ii. Find z2.
iii. Find z°.

k. Try to find a formula for z*. Don’t worry about simplifying your answer.
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2. LetM:(Z W

) be a square n x n block matrix with W invertible.

i. If W has r rows, what size are X, Y, and Z7

#i. Find a UDL decomposition for M. In other words, fill in the stars in the following equation:
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