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Classical Iterative Solution Methods

  Block Line  Jacobi with Natural ordering
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Iterative Scheme and Convergence Condition
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Iterative Method in Matrix Form
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Iterative Method in Matrix Form
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Properties of Jacobi Iteration Matrix

1) Jacobi Iteration Matrix with various Iteration Matrix Structure

 Properties of Jacobi Iteration Matrix

 Natural ordering 2 D㉠ 
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Properties of Jacobi Iteration Matrix

 Point Jacobi Iteration Matrix with C-M㉡
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Properties of Jacobi Iteration Matrix

Red-Black ㉢ 
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Properties of Jacobi Iteration Matrix

2) Diagonal Dominance
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Properties of Jacobi Iteration Matrix

2) Diagonal Dominance - conti.
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Properties of Jacobi Iteration Matrix

3) Eigenvalues of appear in  pairs for the consistent ordering schemeT 
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Properties of SOR Iteration Matrix (1/5)
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Properties of SOR Iteration Matrix (1/5)

Let  and  =
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Properties of SOR Iteration Matrix (2/5)

 Gauss Seidel is two times faster than Jacobi.

If 1,   T  is iteration m atrix of G auss se idel 
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Properties of SOR Iteration Matrix (3/5)
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Properties of SOR Iteration Matrix (4/5)

 Proof of Property-conti.
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Properties of SOR Iteration Matrix (5/5)

 Proof of Property-conti.
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Estimation of 

 Eigenvalue Problem for Iteration Matrix
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Cyclic-Chebyshev Iterative Method

 Normal Iterative Scheme
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Cyclic-Chebyshev Iterative Method

 Consistently ordered scheme for Jacobi
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Cyclic-Chebyshev Iterative Method

 Solution vector of consistently ordered scheme for Jacobi
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Cyclic-Chebyshev Iterative Method

 Change the sequence of variables
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Cyclic-Chebyshev Iterative Method

 Change the order of variables
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Cyclic-Chebyshev Iterative Method

 Extrapolation
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Cyclic-Chebyshev Iterative Method
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 Recurrence relation of Chebyshev polynomial
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Cyclic-Chebyshev Iterative Method
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Cyclic-Chebyshev Iterative Method
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Consistently Ordered Matrix


