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Convergence of GAOR Method
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Abstract

GAOR method, generalized accelerated overrelaxation method, is an iterative
method proposed by A, Hadjidimoé for solving the linear equatipons Ax=p, U Its
convergence was discussed by him under the _,conﬂitions that the coefficient mat-
rices being L natrix, M matrix and real symmetric positive definite matrix, *?¥
For further generalizing these results,an expression for spectral radius of GAOR
iterative matrices was derived in this paper, and the relationship between the
spectral radius of GAOR and that of GSOR was given in the presence .of L
matrix, The convergence of GAOR iteration was discussed here under the ::ondi_
tion that the coefficieat matrices being L matrix, H, matris, Hermitian positive
definite matrix, strictly diagonally dominaht miatrix, and irreducible diagonally
dominant matrix,
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