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The Convergence of the SOR Iterative Method with Parameters in Preconditioned

LEI

Gang

( Dept. of Mathematics, Baoji University of Arts and Sciences, Baoji Shaanxi 721013, China)

Abstract: In using the SOR iterative method for solving linear system Ax=b, this paper gives the SOR iterative method after

preconditioned P= (I+8§) with parameters splitting form, A, = % {{ladl—y(L—S+L)]—[(a—y)I+yD,+yU]}. This can

make splitting form more generalized, and obtain the common preconditioned SOR iterative method when a=1. By using ma-

trix iterative analysis and comparison theorems to discuss convergence rate of this SOR iterative method after preconditioned

with parameters splitting form is not only to accelerate the SOR iterative method, but also to excel the general SOR iterative

method after preconditioned. Then find the spectral radius change trend by changing parametersa, and obtain the parameter optimal se-

lection in Y=a, at this time the convergence rate is fastest. Finally the numerical example is given to verify the conclusions.

Key words: precondition; convergence; the SOR iteration method; spectral radius
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