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Abstract

This talk presents new theoretical and practical results related to matrix condition
estimation in the Euclidean norm. In particular, a practical, incremental strategy
stemming out from the work of Bischof, and Duff and Vömel is proposed. Numerical
experiments show clear superiority of the proposed strategy for coupled decomposi-
tions which produce both direct and inverse LU or Cholesky factors. In particular,
we believe that reliable condition number estimators may be a useful component in
development of preconditioners based on incomplete decompositions.




