Chapter 12

Iterative Methods for
System of Equations




Iterative Methods for Solving
Matrix Equations

Ax=bh =
x =Cx+d, C. =0

Jacobi method
Gauss-Seidel Method*
Successive Over Relaxation (SOR)

MATILAB’s Methods



Iterative Methods

la,x;, +a;,x, +a;x; +a,x, =b,
la,x, +a,x, +ayx, +a,x, =b,
fﬂﬂ X, +a;x, +agpx, +a,x, =b,
Ha, x, +a,x, +a,x, +a,x, =b,

Can be converted to
1x; =(b;, - a;,x, - apx;-a,x,)/a,;
X, =(b, - a,x,- a,;x,-a,x,)/a,

1 X3 =(b; - a;,x, - a;,x,-a;x,)/a,,

01X, =(b, = a;Xx;-a,Xx,-a;x;)/a,



