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Triangular factorisation
Crout’s Algorithm
step 1: Set ag=1forei=1, 2, 3--- N.

step 2: For each 7 =1, 2, 3--- N, perform the following operation:
a) Forz=1, 2, 3--- N solve for j3;; as
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Note: when 7z = 1, the summation term in equation (3.52) is taken to be zero.

b) Fori=3+1, j+2, ---N solve for ay; as;
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Triangular factorisation

Example
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a1 = Ly = 1, azg = 1
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Triangular factorisation

i=1 —= Bp=ap=2;
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