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< Jacobi Method >
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< Gauss-Seidel Method >
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< SOR Method : successive over relaxation method >
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< Example > A|7}A] vF2¥Ho] m g 708 QA 5)a}.
Az =b, A=dag(—1,2, —1)
>> n = 1000;
>> A= -diag(ones(n-1,1),-1)+2*diag(ones(n,1))-diag(ones(n-1,1),1);
>> x = myrand(n,1,0,10); % 22X 2 Xs|= A=A
>> b = Ax*x; % bs 27
>> x_mat = A \ b; % Matlab solution
>> tol = 1.0e-10;
>> [x_], nJ] = Jacobi(A,b,tol);
>> [x_G, nG] = GS(A,b,tol);
>> [x_S, nS] = SOR(A,b,tol);
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