CucreMbl JIMHEHHBIX aJIredpan4yecKux ypaBHeHU il

rall.xl + a12x2 +M + aln.xn :bl,
azle + a22x2 +K| + azn.xn — bz,

<

X

a, +a,px, + +a,,x,=b

-
OCHOBHBIE ONIPEACTICHUS
OGparHas MaTpuLa A4 =1
HeBbIpokeHHass Marpuia
det(4)=0
Ax=0—x=0

Ax=b — x#0

CTOJIONBI (CTPOKH) MATPUIILI A TUHEHHO HE3aBUCHUMBI

Marpuia 4 - MOJIHOTO paHra

CoOCTBEHHBIE YKCIIA M BEKTOPEI Ax =Ax

CrekxTp, ClIeKTPaIbHEIA Paguyc {7‘1' }?zl P (A) - 1m<132(1 P‘ i‘
b= sup 2= plara)

Hopwma marpuisl R x|



Meton I'aycca
;
ap X +apx, +8 +ap,x, =b,
Ay Xy +apXy +W +ay,x, =by,
M

a, +anx, +8 +a,,x,=b,.

s v -
ayxy +apxy +8 +ay,x, =by, a0 —
i =

bj(l) — b _lilbID

ai' o Zilal i 9
agz)xz +0 + aglgxn =b§1), ij J

I i
[y =a, , ] =29M ’
a}glz)xz 4+ + al(iln)'xn — b’gl) il all/allplg ] n
(k1)
a;; ap U A, | X b, [, = %’
0 aglz) K 6193 Xy | bg) A ek
, | bi(k) = bi(k_l) — l,kb;gk_l),
0O 0 W a,(q'fq‘l) X, b,gn—l) ai(ik) _ gD Zikalg'k_l),

k=1,...n—1 i=k+1, ..., n =k+1, ..., n

Pemenue

Yk = bqu-l)_ >, ag.‘_l)xj alglli_l)'



LU-¢pakropuzanus

U up, Wouy, 1 0 N
U - 0 uy U u,, /- Iy 1 N

N X

0 0 0 wu, Ly D W1
1 0 W 0y b,
Ly 1 B 0|y | |b k-1
; a7 w Vi =bp = 2Ly
A A A\ i:l
an ln2 i 1 Vn b

Onpedenumens u 0bpamuas Mampuya
det(4)=det(LU )=det(L)det(U)
AX =1 Alx % [0 [x,)=(erles |8 e, )

i = €i>

Ux;=y;, i=L0 ,n.



OoycaoBiaenHocts CJIAY

0,8x, +0,4x, =1,

0,79x, + 0,41x, =&. Sé

/

Kak oLleHUTh Ax = b X=Xy T Ax
oOycnoBiieHHOCTh CJIAY? X = b = bO + Ab
NERNER
|Ax] 1) [Ad] _
e M Ll = cond(a)
|4]=pla” 4)= maxp. (47 4] 47| = p((A’l)TA’l)
1<i<n

~ ~ _ | |
N R e R yion

1<i<n

max Xi(ATA)
cond(4)=4]-|47'| = lmm A" 4)
l

1<i<n

(\V]
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Onpenenenre COOCTBEHHBIX YHCEJI
n n—1
XIT: p(s)= det(ls — A)z s +p,s"  +W + pis+ py,
Teopema I'amunbrona-Komu: A" + pn_lA”_l +W + pyA+ pyl =0.
Auroputm A.H. Kpsuiosa: P(Si ) =0, =LK ,n

A'xg + p,_ 1 A" xg +0 + pyAxy + poxg =0,  x;=A'x,
Xp + PpaXp T+ prxg + poxg =0.

=(Pp1 Paa® 1 Po) s
Xp=—x,

P
X =(x,_y [ %, |E x| x)

HNrepaunonnbie meroasbl pemenus CIAY

dx
—=—Ax+b 3agaya ceogurcs k CJIHIY

dt

T T
Mununmusanust GyHkimonana: J (x ) =x Ax—2%*x *b



