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SOLUTION OF TRI-DIAGONAL LINEAR EQUA-
TIONS

B. LEAVENWORTH
American Machine & Foundry Co., Greenwich, Conn.

procedure TRIDAG (n, A\B,C,D) ; integern ;

array A,B,C,D ;

comment: This procedure! finds the solution of an n X n system
of linear equations whose matrix is in tridiagonal form, that

is, a;; = 0 for |i — j| = 2. Parameters are: the main diagonal
B,, the diagonal just below A, the diagonal just above Cr,
the right-hand side D: (wherep=1, ..., 1 andr =1, ...,
n — 1) and the matrix order n. The solution vector replaces
the input vector D and the vector B is also destroyed in the
process

begin
real w ; integerj ;
D[] := D/B{1] ; w := B[]
for j := 2 step 1 until n do

begin Bjj — 1} := C[j — 1l/w ; w:= Bij] — A — 1]
X Blj — 1] ;
Dlj] := (D{j] — Alj — 1] X D[j — 1})/wend ;
for j := 1step 1 untiln — 1do
Do — j] := D[n — j] — Bln — jI X Dln — j + 1]
end TRIDAG
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