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The Convergence Analysis for the Preconditioned Gauss-Seidel Iterative Method

HUANG Yong—-hui
(South China Normal Universily, Guangzhou , Guangdong 510631)

Abstract: In this paper, the convergence analysis for a new preconditioned Gauss—Seidel iterative method was
discussed. If the matrix is the strictly dominant L—mairix, the convergence rate of the preconditioned Gauss—Seidel
iterative method is faster than one of the original one. Furthermore, the speciral radius of the reconditioned
Gauss—Seidel iterative method is monotonically decreasing. At last, an example was given to confirm the fact that the
preconditioned Gauss—Seidel iterative method is better than the original one.
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