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Convergence and Divergence of SSOR Iteration Method
and Jacobi Method

Chen Hengxin

(Department of Management Information Science)

Abstract SSOR iterative method (0<Zw<C1) and Jacobi iterative method as the methods for

solving system of linear equations with irreduciable matrix of coefficients are proved to be
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convergent and divergent simultaneously in case Jacobi maxtrix B is nonnegative. The rcla-

tion between the spectral radius p(p.) of SSOR iterative matrix and p(B) is given.
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