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procedure
value n;
comment

begin array
for

begin

for

end trdiag

trdiag (a,b,c,d) order : (n) result : (x);

array a, b, ¢, d, x; integer n;

this procedure gives the solution to the tri-
diagonal system of linear algebraic equations:

aXe+bix; +di =0

aiXiy1 + b;xi + CiXi-1 + d; = O, i= 2,3, ey, n—1

bnxn + CnXn-1 + dn = 0.

This method is often used to obtain solutions to
second order difference equations;

gamma [1 : n—1]; integeri; realy;
gamma [1] := —all]/b[l];

x[1] := —d{1l/b[1];

i:= 2stepl until n—1 do

y = b[i] + c[i] X gamma [i — 1];

gamma [i] := —alil/y; x[i] := —(cli] X x[i—1]
+ dfi])/y end;
x[n] := —(e[n] X x[n—1] + d[n])/(b[n] + ¢[n]

X gamma n—1]);
i := n step —1 until 2 do
x[i — 1] := x[i] X gamma [i — 1] + x[i — 1]
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