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> set output ’speed.ps’

> replot

> quit¢gz r�� ��2=|c254�+ v �>| w 4
speed.ps

.
'�° r 4 v | w 2#|
u�+�-#| w 2=|e254�+ v ��| w 4�+	z	2 } � r/v 4	2547��2�4�|3*72=z r�� ��|32#|��>{�|e2#~�u�|3u#2�4����

gv speed.ps
.y@

± .� c| s1v ���!2#|�254at v +	{/{/�y* } ���	��2=~�{�+
Ax = f

� }/r 47z
f ∈ R

n �,*7+/�
A
| w u�+���4a+�* } ��47z��F4/6�2 v �y-��y+	t � u	� 4/6 r,w u�+�*,+	6

A =











a1 b1

c2 a2 b2 0. . . . . . . . .
0 cn−1 an−1 bn−1

cn an











.

¨©254£�9| ®�� �/+�� 4 � . § 2547z��,� ��� w 47z���+�6 r | v � t v#�	® |325+/��{7�y+C{�0��F47-=476�t��y+�u�+¤| r � ������47z	{/|c254£���	��2=~�{�+C+	z	2 } .�'�²³��-=05+
| w u�+/�	u�+9+�u�+�������47z	{/|�254�u

A
��|¡t�� u } {�|�u�4

A = LU
�/4 r/} 2=|©t��y+eu�+�������47z	{/|�2�4������!2#~	{/+

Ax = f
��254kt v=��® 47z�{�| s 6

L Ux
︸︷︷︸

y

= f
*7+/��z r 4	��4	t wyx 47z	{/|�*7+	25+ v �>��u�254

y
����u�4�u#2�+	6e254a���	�!2#~	{/+

Ly = f
�,*7+/����2=~���z�u�0��>|5��+�2�4

x
����u�4�u�25+	6

254´�����!2#~	{/+
Ux = y

.£� v#�	� 2#|�0�u�+ r/v#} t v +�{�{/+µ')��|�-�� r �/�£+�* v�w �/|5��+�@ r 47zCu�+«| r � ����|5��2�4&���	�!2#~	{/+
Ax = f

'
A-�� � �!25+���~	6

40× 40
@­{�|g2#~k{/0���47-#4 r 47z r | v � t v#�	® |325+/�	��254��9| ®�� ��+/� 4 � . § 2547z��7� ��� w 47zc��+	6	.�¢g+k-��y+�u��	��{�+	25+

a, b, c,*,+��
f
- w u�4�u�25+��S�!2�4�+ v �>| w 4

ask2b.dat
� r 47zC� v�w �>*,|325+/�!��2=~�u£� �!2547��|3� w -#+¤2547z£{�+�����{�+	25476�.C¨©254«+ v �>| w 4«+	z	2 } ~

r7v=� 2=~���2=�	��~�+�u�2#� ��254,� ��| w ��254a-�� � u�z���{/+
a
��~�-#|���2#| v ~��!254

b
��~�2 v�w 2#~���254

c
��*7+/��~�2#0325+ v 2#~��!254

f
.

¶
· q ¨ qe¸ ²k¹

•
¨¡z�{��74/z	��|�z	2=| w 2#|C2#� 6´��~	{/|5� � ��|5� 6ªt��y+º254

LAPACK
r 47z»z r7�	v �>47z�uµ��2=~�uº� ��2547��|3� w -#+O2547z»{/+��F�	{/+�25476	. p q ��4,�

� v ~����y{/4 r 4,�y����47z�u
C
�	��+ r7v 0 r |���u�+�2 v 4 r 4 r 4,�y����47z�ue*7+	2 � �	�/~���+�2#� 6 r + v + r7� u s ��z�u�+ v 2#�	��|5� 6�*,+���z r 4 r7v 4�t v#� {�{/+�25+��

*,+��­u�+«-��y+�� � ��47z�ua2�4&���>|32�� * } *,| ®�� �/+�� 4ª2 s u«��~�{�|�� � ��| s uªt���+£*/�/�	��~ªz r 4 r7v 4�t v +�{�{ � 2 s u¤2547z
LAPACK

{/0���+
+ r/}�r7v 4�t v#� {�{/+�25+

C
.

•
 c+ r7v 0 r |5�,u�+�-=47z	��0 � |32#|��!2�� 6 w -��y|�6�47{ � -#|�6 }/r/s 6�2=~�6 p (��>*,~���~	6���.

•
²M|�¦#0325+���~�2=~�6 � ��*,~	��~�6��F+�t w u�|���2#~�u�|��7-=47{ � -#+�8	¼/½7���3<>8�½7�#8¡��| �1v + r 47z
��+c+�u�+�*,4,� u s ��| w 2=~�u�| r/} {/|�u�~�|��7-#4/{ � -#+>.

•
�9+	2 � 2#~�-�� ��v *7|��y+�2#~	6�|�¦#032�+	��~�6
�F+ r/v 0 r |5�,u�+�0���|32=|c{/+ x�w ��+	6c2#z r/s {�03u�4�254������	{/+>.

8


