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A real matrix is a set of real elements arranged in rows and columns.
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Iterative Linear Solver

i i laxati
An iterative solver has the form: """

xlk+1l = x[kl + oM~ (b — Ax[¥]))
T

iterative matrix residual error
M must be easier to solve:

M = diag(A) M = lower(A)
Jacobi Method Gauss-Seidel Method

The convergence can be accelerated: Chebyshev, Conjugate Gradient, ...
(Omitted here.)
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