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GENERALIZED AOR METHOD FOR AUGMENTED SYSTEMS

Shao Xinhui Shen Hailong Li Changjun Zhang Tie (College of Science,Northeastern
University,Shenyang,110004,China)

Abstract:

In this article,the new method with the uncertain parameter is considered for solving the augmented
system.The new method is called the Generalized AOR method(GAOR).The Generalized AOR method
becomes SOR-like method given by Golub et al.whena=0.The new method is based on the splitting form
of the coefficient matrix.The iterative method need choose a precondition matrix and the uncertain
parameter.The functional equation between the parameters and the eigenvalues of the iteration matrix
of the Generalized AOR method is given.Therefore,the necessary and sufficient condition for the
convergence of the Generalized AOR method is derived by giving the restrictions imposed on the
parameters.Finally,numerical computation based on a particular linear system is given,which clearly
show the Generalized AOR method outperforms the SOR-like method.
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