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ON CONVERGENCE OF AOR METHODS FOR LARGE SPARSE
LEAST-SQUARES PROBLEMS
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Abstract

The convergence of SOR methods and SSOR methods for solving a least—squares problem
with a large sparse coefficient matrix has already been proved [1——4] . In this paper, the con-
vergence of AOR methods for solving the equation generated by least-squares problems is con-
sidered. It is shown that, by properly selecting the parameters, the AOR methods are always con-

vergent.
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