The A = LU Factorization

Similarly set

Then

U= GFEA =
G U= G 'GFEA = IFEA = FEA
F1GlU=F'FEA=IEA=EA
EYF G YWW=E'EA=IA=A

We can do a similar calculation beginning with ¢ = GFEb. Therefore

A=1LU,b=Lc with L=E 1F1g1
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