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Computing Matrix Inverses - another look
Abstract:

It is well known that one should avoid the computation of matrix
inverses if at all possible. But if you really must how should you
proceed? In this short talk, I will show that the much maligned
Gauss-Jordan algorithm has some distinct advantages over the more
often recommended matrix factorization and multiple triangular
solve routine. In fact one has to work really hard to design an
algorithm based on matrix factorizations which is competitive with
the Gauss-Jordan approach. This talk should be understandable by
undergraduate and graduate students and maybe teach those with
more experience something new (I certainly did!).



