
LU

for k = 1 : n − 1

for i = k + 1 : n
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end
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Metodi Iterativi

Ax = b

I Test d’arresto basato sull residuo r(k) := b− Ax(k)

r(k) = b− Ax(k) = A(x− x(k))

e(k) = x− x(k) = A−1r(k) ‖e(k)‖ ≤ ‖A−1‖‖r(k)‖

‖b‖ ≤ ‖A‖‖x‖ ‖x‖ ≥ ‖b‖
‖A‖

‖e(k)‖
‖x‖

≤ ‖A‖‖A−1‖‖r
(k)‖
‖b‖



Metodi Iterativi

Ax = b x = Bx+ c x(k+1) = Bx(k) + c

I Test basato sull’incremento inc(k) := x(k+1) − x(k)

e(k) = x− x(k) = x− x(k+1) + x(k+1) − x(k)

= B(x− x(k)) + (x(k+1) − x(k))

e(k) = Be(k) + (x(k+1) − x(k)) .

Se ‖B‖ < 1

‖e(k)‖ = 1

1− ‖B‖
‖inc(k)‖


