
Gaussian elimination algorithm

for k = 1, . . . , n − 1 do
if akk = 0 then

quit
else

for i = k + 1, . . . , n do
η := aik/akk
aik = η
for j = k + 1, . . . , n
aij := aij − η akj

end for
end for

end if
end for
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Forward substitution algorithm
for i = 1, . . . , n do

yi := bi
for j = 1, . . . , i − 1 do
yi := yi − ℓij yj

end for
yi := yi/ℓii

end for

Back substitution algorithm
for i = n, . . . , 1 do

xi := yi
for j = i + 1, . . . , n do
xi := xi − uij xj

end for
xi := xi/uii.

end for
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Cholesky Decomposition (Column version)

for k = 1, 2, . . . , n do

akk := (akk −

k−1∑

p=1
a2
kp)

1/2

for i = k + 1, . . . , n do

aik := (aik −
k−1∑

p=1
aipakp)/akk

end for

end for
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