




Remember  Equation (3.20),



Also remember that,

On the other hand, .  So,

Combination of the above equation and Eq. (3.20) with j=n-1 results in,



Remember equations (3.21),

Equations (3.21) together with the equations,





Matrix A is strictly diagonally dominant. A linear system with a matrix 

of this form has a unique Solution.





So,

Also,

So,

Finally,



HOMEWORK 4:
Exercise Set 3.5: 13,29



Direct Methods for Solving Linear Systems

Direct techniques are methods that theoretically give the exact solution

to the system in a finite number of steps.

Linear Systems of Equations





By performing:

We have,

In the new system performing:

resuts in:



Using backward-substitution process:




