




void kf(double const * A, ...) {
__m256d t0, …;

a0 = _mm256_loadu_pd(A);
a1 = _mm256_load_sd(A + 4);
...
m0 = _mm256_mul_pd(a0, x0);
...
h0 = _mm256_hadd_pd(m0, m1);
...
p = 

_mm256_permute2f128_pd(...);
b = _mm256_blend_pd(t6, t8);
...
_mm256_storeu_pd(X, r0);
...

}







...

Mov (mmMulPs A[0,0], x[0,0]), t[0,0]

...

Optimized C function
for(int i = … ) { 
…  

t = _mm_mul_ps(a, x);
…

}

...

Mov (mmMulPs A[0,0], x[0,0]), t[0,0]

...
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for(int i = … ) { 
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Source: FLAME Project - http://www.cs.utexas.edu/~flame/web/

void lu(...) {
__m256d t0, ...;

...

}

Kalman Filter



void kernel(...) {
__m256d t0, ...;

...

}
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