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To determine L, U :

b1 = v1 ⇒ v1 = b1

ak = lkvk−1 ⇒ lk = ak/vk−1

bk = lkck−1 + vk ⇒ vk = bk − lkck−1, k = 2, . . . , n

To solve Ly = f :

y1 = f1

lkyk−1 + yk = fk ⇒ yk = fk − lkyk−1, k = 2, . . . , n

To solve Uu = y:

vnun = yn ⇒ un = yn/vn

vkuk + ckuk+1 = yk ⇒ uk = (yk − ckuk+1)/vk, k = n− 1, . . . , 1

operation count: # of multiplications ∼ 3n� n3
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