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Backward substitution 
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§ Pivoting method 

1. index max 11 1{ ,......, }na a k  

interchange the 1st row with the kth row. 

ith row = ith row 1
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2. index max 22 2{ ,......, }na a k  

interchange the 2nd row with the kth row. 
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ith row = ith row 2
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3. etc. 

4. performing the procedures of backward substitution. 

§ Decomposition method 

Decompose A LU  in which 
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§ Positive definite matrix 

0x 
 , 0Tx Ax   : positive definite matrix 

If A  is positive and TA A , then A  can be decomposed into the form 

TA LL : Choleski’s decomposition. 
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§ Band matrix 
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Crout method 
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HW6 

1. Use Gaussian elimination and pivoting technique to solve 

   1 2 3 41.19 2.11 100 1.12x x x x     

   1 2 3 414.2 0.112 12.2 3.44x x x x     

   2 3 4               100 99.9 2.15x x x    

   1 2 3 415.3 0.110 13.1 4.16x x x x     

2. Find the inverse of the matrix A where  
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3. Use Crout factorization for a tri-diagonal system to solve the problem 
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