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Convergence Properties of the Symmetric and
Unsymmetric Successive Overrelaxation
Methods and Related Methods

By David M. Young*

Abstract. The paper is concerned with variants of the successive overrelaxation method
(SOR method) for solving the linear system Au = b. Necessary and sufficient conditions are
given for the convergence of the symmetric and unsymmetric SOR methods when 4 is
symmetric. The modified SOR, symmetric SOR, and unsymmetric SOR methods are also
considered for systems of the form Diu; — Cyus = by, — Cruy + Daus = by where D,
and D, are square diagonal matrices. Different values of the relaxation factor are used on
each set of equations. It is shown that if the matrix corresponding to the Jacobi method
of iteration has real eigenvalues and has spectral radius z < 1, then the spectral radius of
the matrix G associated with any of the methods is not less than that of the ordinary SOR
method with w = 2(1 4 (1 — g?)V2)~1, Moreover, if the eigenvalues of G are real then no
improvement is possible by the use of semi-iterative methods.

(
Introduction. In this paper we study convergence properties of several iterative
methods for solving the linear system

(1.1) Au = b,

where A is a given real nonsingular N X N matrix with nonvanishing diagonal
elements, b is a given column vector, and u is a column vector to be determined.
Each method can be characterized by an equation

1.2) u™ P =gy +k, n=0,1,2,--,

where G is the matrix associated with the particular iterative method and k a constant
column vector. It is easy to show that if all of the eigenvalues of G are less than one
in modulus and if k = (I — G)A™'b, then for any u® the sequence 4, u™, u® . ..
converges to the solution of (1.1).

The successive overrelaxation method (SOR method), [15], is defined by the matrix
1.3) L, = —oLl)'@U+ (1 —w)D,

where L and U are strictly lower and strictly upper triangular matrices, respectively,
such that

1.4 L+ U=B=1-D"4
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794 DAVID M. YOUNG

and D = diag 4 is the diagonal matrix with the same diagonal elements as 4. Here w
is a real number known as a “relaxation factor” which is chosen in order that the
convergence be as rapid as possible. Given 1™, the compoaents of u™*" can be
obtained by the SOR method one at a time in order from u{**" to u{**?’. This cor-
responds to a “forward sweep.” One could also consider the use of a “backward
sweep” where one determines in order the components from u{*® to u(***. D’Sylva
and Miles [2] considered the unsymmetric SOR method (USSOR method) where
each iteration consists of a forward sweep with relaxation factor w followed by a
backward sweep with relaxation factor @ The matrix associated with this iterative
method is given by

(1-5) 5@,6 = ‘u&£m’
where
(1.6) Us=U—-a)'GL+ A — &)D).

As a special case, we have the symmetric SOR method (SSOR method) of Sheldon [11],
where w = @& The SSOR method is defined by

1.7) 80 = UuLa.

Necessary and sufficient conditions for the convergence of the SOR, SSOR,
and USSOR methods are given in Section 2. It is also shown that if 4 is positive
definite then S(8.) = ||L,][%:/s.**

We consider generalization of the SOR, SSOR, and USSOR methods which
are defined when A4 has the form

(1.8) 4= [ D, —C”],
! —CL D2

where D, and D, are square diagonal matrices. For the modified SOR method (MSOR
method), [16], we use a relaxation factor » for the equations corresponding to D,
(called “red equations™) and we use a possibly different relaxation factor o’ for
the equations corresponding to D, (called “black equations”). Thus, let us partition u
in accordance with (1.8) obtaining

(n+1) )
uz(,n+l) uz(!")J k2
Letting F = —D7'Cy and G = —D;'C,, we have from (1.4)
(1.10) L+uv=n= 1" F.
G 0

For the MSOR method we obtain from (1.10) and (1.3) with the relaxation factors
» and o' the associated matrix

** In general, the spectral radius S(G) of a matrix G is the maximum of the moduli of its eigen-
values. Given a nonsingular matrix P we define the P-norm of the matrix G by ||G||p = ||PGP~!||s.
Here, for any real matrix G the spectral norm of G is defined by ||G||: = (S(GGT))V2.
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-1

e = | B o fa-wn wF
—'G I 0 (YA
.1y _ [(1 — Wl wF }
W'l — w)G ww’'GF 4+ (1 — '),
= £0,0:€0,0s

where I, and I, are identity submatrices.

The MSOR method with » and «' fixed was first considered by DeVogelaere [1].
McDowell [9] considered more general variations of the relaxation factors and did
not assume that 4 had the form (1.8). Young, et al., [16], considered the MSOR
method with « and «' varying with n.

In Section 3 we give necessary and sufficient conditions for the convergence
of the MSOR method, and we seek values of w and «' to minimize S(£,,,:) or
certain norms of £,,,, under certain restrictions on w and o',

As a natural generalization of the USSOR method one can consider the use
of the relaxation factors w and «' on the forward sweep for the red and black equa-
tions, respectively, and then & and & on the backward sweep for the black and
red equations, respectively. Thus, we have the unsymmetric modified SOR method
(USMSOR method)

(1'12) ww.w’.&.a’:’ = cu'a':.&’°ew.w"

where
Uy o = [11 —a»F“‘[(l — &)l 0 J
A &'G (1 — "I,
(1.13) _ [(1 — &), + @&’ FG a(1 — a,')FJ
&'G a4 — &I,
= eBa.oeeo.a'-

As a special case we have the symmetric MSOR method*** (SMSOR method)
defined by

(1.14) 8w, = Uu,0Lu,0r-

In Section 4 it is shown that if 4 has the form (1.8), then the eigenvalues of each
method considered can be expressed in terms of the eigenvalues of the modified
SOR method for suitably defined relaxation factors. This generalizes the results of
Wachspress [14] and D’Sylva and Miles [2] for the symmetric SOR method, and
the results of Lynn [8] for the unsymmetric SOR method. It turns out that none
of these methods can have a smaller spectral radius than the SOR method with
the “optimum” relaxation factor [15]

-2
14— g

**% One could also consider the method defined by 8,,,,» = Uyr,oL04,. . However, this method
can be shown to have the same eigenvalues as J,,,,, .

(1.15) wy g = 8(B).
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In Section 5 we consider the possibility of accelerating the convergence of the
methods by the use of semi-iteration [13]. It is shown that if A is positive definite
and has the form (1.8) and if all of the eigenvalues of £,,,. are real, then the best
semi-iteration method based on £,,,. is no better, as far as the spectral radius is
concerned, than the best semi-iterative method based on the Gauss-Seidel method
(whose matrix is £,,; = £,). This latter semi-iterative method is referred to as the
“GS-SI method.” It follows that no semi-iterative method based on the USMSOR
method can be more effective than the GS-SI method. We remark that the SOR
method with the optimum relaxation factor w, has approximately the same rate of
convergence as the GS-SI method.

In cases where A does not have the form (1.8), on the other hand, one can often
choose w so that even though S(8,) is considerably larger than S(£.,), nevertheless,
by the use of semi-iteration, one can obtain a significant improvement over the
SOR method with = w, (see Sheldon [11], Ehrlich [3], Evans and Forrington [4],
and Habetler and Wachspress [6]).

For the case where 4 does have the form (1.8), a comparison of the SOR method
with w = w, and other methods is given in [17]. While the SOR method with o = w,
is best as far as the spectral radius is concerned, as shown in [16], nevertheless, in
terms of certain matrix norms the cyclic Chebyshev semi-iterative method introduced
by Golub and Varga [5] and a modification of the GS-SI method proposed by Sheldon
[11] are somewhat better.

2. The SOR, SSOR, and USSOR Methods. Let us first prove the following
relation between the 4*-norms of the SSOR and SOR methods and the spectral
radius of the SSOR method. We do not assume that 4 necessarily has the form (1.8).

THEOREM 2.1. Let A be a real symmetric matrix with positive diagonal elements.
For any real w the eigenvalues of 8. are real and nonnegative. If 0 < w < 2 and if
A is positive definite, then

Q.1 [I8ullarrs = 8(8.) = ||€ul|Grn < 1.

Conversely, if S(8,) < 1, then 0 < w < 2 and A is positive definite.

Proof. Since 8, = U,£., it is easy to show, as in [17], that it is sufficient to con-
sider the case where 4 = I — L — U where U = L”.

Evidently, by (1.7), (1.3), and (1.16), the matrix §,, is similar to

8% = [WL + (1 — ©)DU — L) 'NlwL + (1 — o)1 — »L)7'T",

which is nonnegative definite. It follows that the eigenvalues of 8$* and hence, those
of 8, are real and nonnegative.

Suppose now that 4 is positive definite and 0 < w < 2 and let §' = 4*g4™"* for
any matrix G. Following Wachspress [14] we have by (1.3)

&L =1 —wd?(I — wL) 4"
and
2.2) L) = I — w2 — )[4 — oL) ™[4 — oL)™']".

Since I — £2(£.)" is positive definite for 0 < w < 2, it follows that all eigenvalues
of £2(£/)" are less than unity and hence,
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lI€ullarra = [1€a]l: < 1.
Evidently, 8, is similar to
86 = ULLL.
But U/ = I — wA’(I — oU)'4"* = (£))"; hence,
[8allins = S(LL(LLT = S(€LUL) = S(ULLL) = SBL) = S(S.).
Moreover, 8, = (£/)"£. which is symmetric. Hence, S(8,) = |[8/|ls = ||Su|la:/s

and (2.1) follows.
By (1.7), (1.3), and (1.6) we have

det 8, = (1 — w)™.
Hence, if S(8,) < 1then 0 < w < 2. Moreover, 8, = I — w2 — w)fI — wlU)™!
-(I — wL)'A4 and 8, is similar to $**, where
$¥ = | — w2 — o) — wL) Al — 0 U)™ .

If A is not positive definite, then there exists a vector v 5% 0 and « < 0 such that
Av = av. If w = (I — wU)p, then

(w, 85*w) _ . _ @, v)
A A T

since 0 < o < 2. But since $** is symmetric, we have

foy (w, 8¥*w)
S@83* = IXI&X T W) =1,
and we have a contradiction. Therefore, 4 must be positive definite, and the proof
of Theorem 2.1 is complete.
For the USSOR method we have
THEOREM 2.2. Let A be a real symmetric matrix with positive diagonal elements.
If0<w<?2 0< &< 2, andif Ais positive definite, then

2.3) §@.,.a5) < 1.
On the other hand, if (2.3) holds, then
2.4) 0<w+&—owd<2.

Proof. By (1.5) we have
st.ﬁllA‘/’ = “‘uﬁ'go”xi‘/’ é ”‘u'&”A‘/’ ”3‘,“4:/:.

If0 < w<2, 0< &< 2,andif 4 is positive definite, we have ||£,]|[4:/» < 1 by
(2.1), and, similarly, ||Uz||4:/2 < 1. Therefore, (2.3) holds.

Since det 3,.5 = (1 — «)*(1 — &)" and, since the product of the eigenvalues
of 3,4 is det 3,4, it follows that S(3,,5) = |[(1 — w)(1 — &)]. If (2.3) holds, then
(2.4) holds.

It would be interesting to develop necessary conditions on the matrix 4 in order
that (2.3) holds either assuming that (2.4) holds or, perhaps, that 0 < w < 2,
0 < & < 2. It would also be interesting to show whether convergence would imply
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that A is positive definite if (2.4) holds. As we shall see in Section 4, these propositions
hold if 4 has the form (1.8).

Using the A*-norm we can give an alternative proof of a theorem of Ostrowski
[10] concerning the convergence of the SOR method with variable w. A slightly
weaker result was obtained by Wachspress [14] using the AY*-norm.

THEOREM 2.3. Let A be a positive definite matrix. The SOR method using w,,
wg, ... converges provided either of the following conditions holds:

(a) for some ¢ > 0 we have

eSS =2 —c¢

for all k sufficiently large:
(b) 0 = w, = 2 for all k sufficiently large and the series

Z w0 (2 — wy)

k=1
diverges.
Proof. For convergence it is clearly sufficient to show that

1
H £"’k

k=m

2.5) Lim

m—ro

= 0.

Al/s
Let »(w) denote the smallest eigenvalue of the positive definite matrix
P = (4"*(1 — oLY™") (A4’ (I — oL)™".

Evidently, »(w) is a continuous function of w since the eigenvalues of a matrix are
continuous functions of its elements. Thus, there exists & > 0 such that »(w) = «
for all  in the range 0 = » =< 2. From (2.2) we have

Lo llai = SELENT = 1 — 02 — wa.

The proof is completed by noting that if conditions (a) or (b) hold, then (2.5) holds.

The proof given by Ostrowski [10] was based on the use of a certain quadratic
form which is closely related to the 4"*-norm. Thus, the proof given above and
Ostrowski’s proof are basically similar.

3. The MSOR Method. From [17] we have

THEOREM 3.1. Let A be a matrix with nonvanishing diagonal elements of the form
(1.8). Then:

(a) If v is a nonzero eigenvalue of B and if \ satisfies

G.D A+o— DA+ —1) = o\,

then \ is an eigenvalue of £, .. If p = 0 is an eigenvalue of B, then N = 1 — « and/or
AN =1 — o is an eigenvalue of £.,,.:.

(b) If \ is an eigenvalue of £., ., then there exists an eigenvalue u of B such that
(3.1) holds.

For any p let p(w, o', u) be the root radius of the quadratic equation (3.1), i.e.,
the maximum of the moduli of the solutions N of (3.1). Evidently, we have
(.2) §(L0,0r) = Max{ Max  p(w, o', 1), |1 — al},

n#0;u€ES B
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where

06 Sk
a=w, if p=0ES; and 1 —w E Sg, .., buteither

1 —o & Sg,.,. orelse |1 —o| 2|1 —d,
0€E Sz and 1 — o' € Sg,.,., buteither

1—w6d Se.... orelse |1 —o| 2|1 — o

Here, for any matrix G we let S, denote the set of all eigenvalues of G.

In most cases there are so many eigenvalues of B that it is not practical to consider
them individually. Rather, we consider bounds on u. We are thus led to define the
virtual spectral radius of £,,., as

a=1, if pu

a=uw, if u

8(£...) = LUB p, o', u),

where u ranges over the smallest convex set containing all of the eigenvalues of B.
We say that £, .. is strongly convergent if S(£.,.,,) < 1. In the case where the
eigenvalues of B are real, and where 4 has the form (1.8), it can be shown [15] that x
is an eigenvalue of B if and only if — u is also an eigenvalue of B. Hence, we have
S("Bw.w') = Max p(w, o', K,
—BsSnsSkE

where g = S(B).

THEOREM 3.2. Let A be a real matrix with nonvanishing diagonal elements of the
form (1.8). If A is positive definite or, more generally, if the eigenvalues of B are real
and if g = S(B) < 1, then the MSOR method is strongly convergent if

3.3) 0<w<2, 0<w <2,

Conversely, if the eigenvalues of B are real and if the MSOR method is strongly con-
vergent, then & < 1 and (3.3) holds. Also, if A is symmetric and has positive diagonal
elements and if the MSOR method is strongly convergent, then A is positive definite
and (3.3) holds.

Proof. We first state without proof the following lemma concerning the roots
of a quadratic equation. (See, for instance, [18].)

LeMMA 3.3. If b and c are real, then the root radius of the quadratic equation

M—b+c=0
is less than unity if and only if
3.4 le] < 1, 6] <1 +4ec.
It is shown in [15] that if 4 is positive definite and has the form (1.8), then the
eigenvalues of B are real and @ = S(B) < 1. Let us define
35 c=@w—Dw —1), b=w'’ —w—0o +2=1+4c—w'(1 — u’).

Evidently, if (3.3) holds, then (3.4) holds and the MSOR method is strongly con-
vergent,
Suppose on the other hand that the MSOR method is strongly convergent and
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the eigenvalues of B are real. Since |¢| < 1 and |b] < 1 4 ¢ for all p in the range
—2 = u £ g we have (o — 1) — 1)] < 1 and

(3.6) { w'(t =) >0,
Q2 — )2 — ') + w’y’ > 0.

Letting x = 0, we get ww’ > 0 and 2 — w)(2 — «’) > 0. Thus, (3.3) must hold.
Since ww’ > 0, it follows that all eigenvalues u of B are less than unity in modulus.
If A is symmetric and has positive diagonal elements, then B is similar to I —
D™?4AD™"? and, hence, has real eigenvalues. If the MSOR method is strongly
convergent, then # < 1 and, hence, 4 is positive definite. Theorem 3.2 follows.
The following result was essentially proved in [16].
THEOREM 3.4. If A is a real matrix with nonvanishing diagonal elements of the
form (1.8) such that the eigenvalues of B are real and i = S(B) < 1, then

(3.7 8(Luy0)) = 8(Lay.0y) = S(€0,) = wp — 1,
and we have
(3-7,) S-("cw.w') > S(£w5.ab)a

unless w = o = w,.
We now seek an upper bound for 5(£.,.-) and also the values of w and " which
minimize S(£.,,.,.) subject to the conditions 0 < w £ 1, 0 £ o' =< 1. We prove
THEOREM 3.5. Under the hypotheses of Theorem 3.3,iff0 £ w =1, 0= o' = 1,
then

(3.8) 8 €u.0) = 8(L4.0) £ 1 — }' — )
and
(3.9) 8(€u.0r) = 8(L4,07) > SE€1.1) = 8(&1,1) = B,

unless w = o' = 1.

Proof. We first state without proof the following lemma.

LEMMA 3.6. Let p and o' be the root radii of \* — b\ + ¢ = 0 and N> — b'\ +
¢ = 0, where b, c, and b’ are real. If |b| = |b'|, then p = p. Moreover, if (b')* —
4c =z 0 and |b| > |b'|, then p > 0.

Since b = 1 4+ ¢ — wo'(1 — p°) from (3.5),andsince0 £ w £ 1, 0 S o' = 1,
¢ = (v — 1)(«" — 1), the largest value of |b| in the range —g £ p = g, occurs, for
fixed » and ', where u = g. Consequently, by Lemma 3.6 we have, since g is an
eigenvalue of B,

S(°ew.w') = p(w’ OJ’, ﬁ) = S(£w.”')°

We now seek a bound on p(w, ', %). Letting § = 1 — A, we have from (3.5),
with u = @, that > — b\ + ¢ = 0 becomes

(3.10) 0 — A+ 'l —5) — )0 + wo’d — 5°) = 0.
But the discriminant of (3.10) is
(0 — o) + 28°Q2 — (@ + o)w’),

which is nonnegative since0 < w £ 1, 0 £ o’ = 1. Since 0 = ¢ < 1, the smallest
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root of (3.10) is not less than
fo’(1 — B).
Hence, (3.8) follows.
Let ¢ be any number in the range 0 < ¢ < 1. It is easy to show that b = 1 +
1

¢ — wo'(1 — p°) is minimized, subject to the conditions 0 £ w = 1, 0 S o' S 1,
(0 — 1Yo’ — 1) = ¢ when

w=0o = =1— Ve,
Therefore, by Lemma 3.6 we have
pw, o', B) = p(1 — Ve, 1 — Ve, B).
Moreover, p(1 — Ve, 1 — Ve, g%) is the root radius of
M—(4+c— (01— Ved -\ +c=0,

ie.,
A + o — 1" = 0lB°\,
where w, = 1 — 4/¢. The root radius is
) = [w,n + @i — 4 — 1))"'*’]*’
ply 2

which can be shown to be a decreasing function of w, for 0 = w; =< 1. Therefore,
unless w = o = 1 we have S(£,.,.) > S(£,,,). Siace p(1, 1, z%) = 7°, the result
(3.9) follows.

Let us assume that 4 is positive definite and has the form (1.8). We shall study
the behavior of the D"*-norm and the 4"*-norm of £,, ... Actually, we shall consider
the virtual D"*-norm and the virtual A"*-norm defined by

”"Bw.w'“D‘/’ = (S(£w,w’(£w,w’)1'))1/2
and
“‘f’w,m'“A‘/’ = (S(GG'Z).M'(ee't,n.m’)T))l/2

respectively, where £/, = 47’8, .. 47
Concerning the virtual DY?-norm we state the following result.
If @ > (1/3)/* = .577, then ||€,.,||p:/» is minimized for

w = 4 w = 4
5+ 3-/
and
e 1+ 2
Min [[E, el = 3o

A proof of this result will be given in a later paper.
Concerning the A?-norm, we have the following
THEOREM 3.7. If A is a positive definite matrix of the form (1.8), then

(3.11) N€iallass = ||€1allare = &
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and we have
(3.12) €a.arllazrs > [|€1,1]] 4275,
unless o = o’ = 1 or g = 0. Moreover, for any » and ' in the range 0 £ w < 2,

0 = o £ 2 we have

G13)  ([Ce i = |€0.ur 3 = S(€a,0) S 1 — 306'1 —E) < 1,
where

(3.14) & = w2 — w), & = w'(2 — ).

Proof. As shown in [15], we can assume that diag 4 = I. From (1.11) and (1.13)
we have

1/2 -1/2
Eho = ALy, 00 A7V

— Al/z[l _ [0’11 0 ]A:|A-1/z =] — Ax/z[ wl 0 ]AI/Z
w’'G W'l ww'G 'l

and
W,y = I— A‘”’["’I‘ “""'F}A‘”.
0 o'l
Since F = G we have (£,,,,)" = U, ,. and
(3.15) €0, orlarn = 8(EL,0rUL ) = S(Uo,uCa,0)-

We now prove

Lemma 3.8. If A is a matrix of the form (1.8) whose diagonal elements do not
vanish, then the eigenvalues of U, 5 L4, are the same as those of L4(v.).6¢0'.a"
where, in general, ¢(w,, ws) = w; + w3 — w0,

Proof. This is a generalization of a result proved by Wachspress [14, pp. 162-163].
By (1.11) and (1.13) we have

Us,5'Lo.0r = £5,080,5'Lo,0'Lo.0

which has the same eigenvalues as

£0,5'€0,0'Lw.085,0 = Lo(w.5) 60,3
and the lemma follows.
Applying Lemma 3.8 and using (3.15), we obtain
“eew.a'”i‘/' = S(£é.ﬂ')a
where & and &' are given by (3.14). Therefore,
€0l = 8(21) = S(&) = S&) = &,

hence, (3.11) follows. Moreover, since 0 < » < 2 and 0 < o’ < 2, if the MSOR
method is strongly convergent, it follows that0 < 6 = 1, 0 = &' = 1. By (3.8),
the result (3.13) follows. The result (3.12) follows from Theorem 3.5, and the proof
of Theorem 3.7 is complete.

From Lemma 3.8 it follows that the eigenvalues of 8. are the same as those
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of £, (2-0),w(2-uy.- Therefore, by Theorem 3.7 we have
8B.) = ||€ullirrs = [|€a,allasn Z [[€1alldrn = B = 8(£1,1) = S(S).

The fact that S(8.,) = S(8,) for positive definite matrices of the form (1.8) was proved
by Kahan [7, Chapter 5].

Using (3.13) we can prove the following generalization of Theorem 2.2.

THEOREM 3.9. Let A be a real positive definite matrix of the form (1.8). The MSOR
method with w,, »{, ws, }, +++ converges provided either of the following conditions
holds:

(a) for some ¢ > 0 we have

eSS w, < 2—e¢ eSS w2 —e

Jor all k sufficiently large,
0= w =2and0 = o =2 for dll k sufficiently large and the series

>l — w2 — wf)

k=1

diverges.

4, The USMSOR Method. In this section we consider the USMSOR method
and special cases thereof including the SMSOR, USSOR, and SSOR methods.
From (1.12) and Theorem 3.7 it follows that

HWa,or,a,00llasre = | Us,a0l|ar7e [[€a,0]larre.

Hence, we have
THEOREM 4.1. If A is a positive definite matrix of the form (1.8) and if 0 < w < 2,
0<w <2 0<a<2 0<& <2,then

(4'1) S(Ww,a’.ﬁ.é') é ”Ww.w',ﬁ.&’lld‘/’ < 1.

From (1.12) and Lemma 3.8 we have

THEOREM 4.2. Let A be a real symmetric matrix of the form (1.8) with positive
diagonal elements. The eigenvalues of W .o ,5,5° are the same as those of L£a,a
where

“4.2) d=0w+o— od, & =o' + & — 0@,
We now define the virtual spectral radius of W, 4. 5.5 by
“4.3) S8(Wo.0r.5.6) = 8(La,a0),

where & and &' are given by (4.2).
THEOREM 4.3. Under the hypotheses of Theorem 4.2, if A is positive definite and if
0< & <2 0< & <2, where & and & are given by (4.2), then

4.4 SWey.0.6.6) S S Wa,uri6.67) < L.
Moreover, if o #£ 1, o £ 1, then
4.5 SEWaurvrv@n) = S(€upe) = SE,,) = @ — 1,

where Y(w) is defined for w % 1 by
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Wy — W
1—ow

4.6) V) =

’

where w, is given by (1.15) and (1) = 1 if w, = 1. If v, 5~ 1, then
Ch)) S(Wa,0ri5.80) > @ — 1,

unless w # 1, o # 1, & = YWo'), & = Yw). If v, = 1, then (4.7) holds unless w
or & = 1 and unless o = 1 or & = 1. Conversely, if (4.4) holds, then A is positive
definite and 0 < & < 2, 0 < &' < 2.

Proof. By (4.3) and Theorem 3.4 we minimize S(W,, .. 4.5:) by letting & =
&' = w,, i.e., by letting

'~

Wt d—wd = + & — D = w

If (4.2) holds, then by (4.3) it follows that S(£s5,4.) < 1. Since 4 is real and sym-
metric and has positive diagonal elements, it follows from Theorem 3.2 that A4 is
positive definite and 0 < & < 2, 0 < & < 2.

From Theorem 4.3 it follows that no choice of w, o', &, & can yield a faster
convergence, as far as the spectral radius is concerned, than the SOR method with
w = w;. This result was proved for the USSOR method by D’Sylva and Miles [2].

From Theorem 4.2 it follows that for the SMSOR method, the eigenvalues
of 8,,,  are the same as those of

£w(2—u),a'(2—w’) .

Consequently, by Theorem 3.5 the optimum choice of w and o’ is w = ' = 1.

For the USSOR method, the eigenvalues of 3, ; are the same as those of £, 5-wa-
One can obtain a spectral radius of w, — 1 by letting w % 1, if w, 5 1, and letting
&= (w, — )1 —w)y' . Ifw, =1wecanlet w = lora = 1.

5. Semi-iterative Methods. In this section we consider semi-iterative methods
based on the MSOR method and the methods considered in Section 4. We assume
that the matrix 4 has the form (1.8). Since the eigenvalues of the methods of Section 4
are related to those of £.,. for suitable w and «’, it is sufficient to study the eigen-
values of £,,,-.

Given a basic iterative method

u(n+1) = gu(n) _I_ k,

where the eigenvalues of G are real and lie in an interval @ < X < 8 < 1, we can
accelerate the convergence by using a semi-iterative method. The convergence of
the semi-iterative method depends on the quantity

e B=a
2—-B+a’

where the smaller o the faster the convergence (see, for instance, Varga [13] or [17]).
For the Gauss-Seidel method we have 8 = g%, « = 0 and hence,

g

I
C=y
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THEOREM 5.1. Let A be a positive definite matrix of the form (1.8) and let g = S(B).
If the solutions of (3.1) are real for all p in the interval —g = p < [, then

2

— N — B—a B —_
or—a(w,w)——2_(ﬁ+a)§2_ﬂg—a(l,l).

Hence, 8 and o are, respectively, the maximum and minimum of all roots of (3.1)

when u assumes all values between —p and fa. Moreover, if o = 1 and 1 =
w0 —)lorifo=1landl £ o £ (1 — &7, then
ﬁz

o, 0’) =1, 1) = 3

2—-K

We now sketch a proof of the theorem. Details of the proof can be found in [18].
Figure 5.1 shows the regions of the (w, »’) plane where all roots of (3.1) are real
for all x in the interval — g < u =< 7. Thus, all roots are real unless we have

e v demmraer)
CrieEr Y7 Ne-nEmFa-m7)

E

V-l o+ \/1-;'12

FIGURE 5.1. Regions of Real and Complex Eigenvalues of £,4'.
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: ( : )
’ ’
o' > 1 — 'Ez > w>w ©— 1)1/217 +d-— ﬁ2)1/2 »

l 3
1-F

l<os——, 1<o=
1—x

Theorem 5.1 is proved by considering the fellowing cases.
Case (a): o = 1.

_ _ -2 _2
¢7(¢.o,w')=l w(l ”)> d 5, If w<I1,

I+l —g)7 2—&

-2
0

=2—E2’ 1f1§w§1_ﬁ2,
_w—1 ' . 1
_w+1>2—ﬁ2’ if w>l_ﬁ2'

Case (b): v =0 <1

3 41— ) )1/2 e
olw, w) = <l @ = ofy > T —

Case (©): o S w <1,
2

g
2_ﬁ29

ow, ») = o, &) > where ¢ =1 — (1 — w)(1 — ).

Case (d): w=o > 1.

\

w — (.0' W — (.0[((.0 — 1)1/2[.-1, + (l — ﬁ2)1/2]—-2 ﬁz
o+o T otolle— 1)1+ 0 -5 -

Case (€): o' <1, 0> 1.

olw, w’') =

2

’ @ B
o(w,w') = O'(wl s 1) = 2 — Izz‘

It follows from Theorems 4.2 and 5.1 that if 4 is positive definite and has the
form (1.8) then we cannot achieve any faster convergence than that of the GS-SI
method by using any semi-iterative method based on W,, .-, 4.5. Moreover, the
GS-S1 method does not converge faster than the SOR methed with w = w,. The above
statements are based on the use of the spectral radius as a measure of convergence.
As discussed in Section 1, different conclusions may be appropriate if one uses
certain matrix norms as a measure of convergence.
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