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Study on the Convergence of Generalized Symmetric SOR Method

LU Yunzeng, ZHANG Namin
(College of Mathematics and Information Science, Wenzhou University, Wenzhou, China 325035)

Abstract: The generalized symmetric SOR (successive over-relaxation) method for solving the symmetric
linear saddle point problem was further studied in this paper. The method could be used to solve asymmetric
linear saddle point problem. And the sufficient and necessary condition of the convergence of this method
was also provided.
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