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168 PART IV. SYSTEMS OF EQUATIONS
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Figure 22.1. Growth factors for Gaussian elimination with partial pivoting
applied to 496 random matrices (independent, normally distributed entries) of
various dimensions. The typical size of p 15 of order m1/2, much less than the

magzimal possible value 2™

probability
density

ure 22.2. Probability density distributions for growth factors of random
matrices of dimensions m = 8, 16, 32, based on sample sizes of one million
for each dimension. The density appears to decrease ezponentially with p. The
chatter near the end of each curve is an artifact of the finite sample sizes.
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