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SOR-method Convergence and Error Estimate Formula

in Strictly Diagonally Dominant Matrix
Chen Hengx(n

( Department of Management Information Science )

Abstract This paper gives the SOR-method ( 0<<w<(C, C>1) convergence and
error estimate formula in strictly diagonally dominant matrix, The error esti-
mate constant h, depends only on the element of matrix A and the relaxation
factor @, and thus avoids trouble in computing SOR iterative matrix L, 6 =(D+

wl)"'[(1-w)D—-wU], Consequently, it has a fairly good practical value,

Key worde diagonally dominant matrix, conergence, error estimate, successive

over relaxation method



