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PE_k METHOD FOR SOLVING A SYSTEM OF LINEARALGEBRAIC EQUATIONS

Hu Jia-gan;Wang Bang-rong Institute of Applied physics and Computational Mathematics, Beijing

Abstract:

In this paper, an iterative method PE_k, based on the PE method for solving systems of li-near algebraic

equations, is proposed. If the parameter k is chosen to be the optimum value,the rate of convergence of

PE_k is five or six times faster than that of the PE method. Someconvergence theorems of PE_k are
obtained, which include the previous results about the PE me-thod and SBGS method as special cases.
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