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C++-code 2.7.3.1: Function for solving a sparse LSE with EIGEN =* GITLAB

2 |using SparseMatrix = Eigen:: SparseMatrix<double>;
3 |// Perform sparse elimination
4+ |void sparse_solve(const SparseMatrix &A, const VectorXd &b, VectorXd &x) { \
Eigen ::SparseLU<SparseMatrix> solver (A) ; . = 'f’h[ é/rpe’w}/e Pﬂ#?j

if (solver.info() != Eigen::Success) { —> C/)e&é —,L/M\g

throw "Matrix factorization failed";
} .
x = solver.solve(b); —o Mahf%[&m/ \fﬁm A 6AZ@F
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107 — When solving linear systems of equations directly dedicated sparse elimination solvers from
. P numerical libraries have to be used!
TN A ]
108 R, e . <N —a System matrices are passed to these algorithms in sparse storage formats (— Section 2.7.1) to
10° 10" 102 107 10° convey information about zero entries.
matrix size n
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