LU factorization for a tridiagonal matrix A,u = f
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To determine L, U:
bi=v1 = vy=0
ar = lvp—r =l = ap/vp1
bk:lkck_l—I—vk = Uk:bk_lkck—b k::2,...,n

To solve Ly = f:

y1 = h
bye—r +ye=fe = Y= e —lye—, k=2,....n

To solve Uu = y:

Vplp = Yn = Up = yn/vn
VplUk + Crllkr1 = Yo = U = (Yk — CeUks1)/vk, k=n—1,...,1

operation count: # of multiplications ~ 3n < %3




