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PR NGRZE. X R RIS, Jibnia HRBUEAEE ER, L E# A e N iRZE ]
BRI, i HAR B M S5 AR — A R M L ik AR 0L, 4 BT — P LR S R Y 2243
My oK B NIRZEFR R R A B it 2h, B FL I S5 2182, IXAR AT DAAE
TRKFRIE_EWRALIRZE DTSR, IXPR2E AT T AR I R 22 0BT
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FRAEMIT A Av = b, IR A 800 MRUNEL (WFR T8 &S BuRm ERE AL, N
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2.0001
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3.9 x 109
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51 2.1 SH#AEAUTHA:
© k(A)>1, VAeRY™™
© MEZEREHK o e R, ALH

k(aA) = k(A).

© MERERIEME Q € RV, A k2(Q) = 1.
© K QRARERIEM, MNst{EEIESE AR

K2(QA) = Ka(A) = K2(AQ).
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Ax =b+ b
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A ~
0 =T — Xy
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© MIEMA BRI A AT = b+ b = Az, + 0b, #
A(F —x,) =06b, Bl Sz = A"16b.
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© MWIEIZN TR H AZ = b+ 0b = Ax, + 6b, B
A(F —x,) =06b, Bl Sz = A"16b.
FIr A
18] < [[A7H] [|éb]l.

WA R B BR DA (||, FEARSE ([0l = ([ Az || < [|A] [l ]| AT

18]
e

160]]
[[A} ]2z

3b|
101l

<A 14] < A fap Joel
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(A+5A)7 = b+ 6b

W BB A+ 0A WIAER R

SIBE 2.3 & ||| & RV beidE—HFE8, % |B| <1, M I+ B #&%, B

1
I+B)7 Y < ———.

(4 $)
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A+6A = Al + A~'5A) Je2i 5
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« T 12 64|l A b
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1 1 AU S 1
2 3 n+1 .o
Hn: s EF H, Z[hij], hij:iiijfl’Z’]:1’2""’n‘
1 1 1
n  n+l 2n—1

TOARE H, A ER M, BT e

Foo(H2) = 27, koo(H3) = T48,  koo(Hy) = 28375,  koo(H1o) ~ 3.5 x 10'3.
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B 2.7 HEEREFFEA

H,x =b,

TR o= [1,1,...,1]7, i+ F B A% b, K5 A Cholesky 2 R 1Z KM A F240,
RIFG LT A T




Bl 2.8 FEEEFIZA

H,x =b,

TR o= [1,1,...,1]7, i+ F B A% b, K5 A Cholesky 2 R 1Z KM A F240,
RF 4 IEUMBIEA 7.

A T REM n, TA®S T HUMBREE.

no 5 10 20 30
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B I L e — 28 Ty YRR R RN L.
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© TEvHH, SR E R B 5
B, JRCaA B R O BE Y, AR VTSI R RUORS BEI2 B, s S R S P as 5
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© R A WITRAESER S PR, WAETH S R R AT R 2 M BURBCS /N B
WIE ., XERATRE 2 SINE S &N\ RE.

© O TG T AR DU S B A N DR, JATTRT AR SRR 2 B S X R TR AT
80 (Scaling), BVAEAE R 32 IR] Bl 3fe AR A 3 A% S KR

c

Az =b — [ D 'AD 'y =D; ', x =D,y
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VR 2, 5k&E r = b — Az
(1) MIEEIER & 2 15 T + = SR B8 ok s fig, B

AT +2)=b

W, & 2 e R
Az=b— Az =r.
X Bt iR (TR R ).
(2) RABITOMF 2, S BF IR © + 2.
(3) NSRS RS B K, W T E A DL iR
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1: % PA= LU,z J& Az = b Wi U#
2: while SR T A3 A5 BK, do
3: P r=0—- Az

4 Kf# Ly = Pr,Bfly=L"'Pr

55 KRUz=y B 2=U""y
6
7

Ar=1I+z
. end while

RS — BOME B SRR O(n?), BT RFIE 2 AR5 1.
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Fk EREGHE
1: % PA= LU,z J& Az = b Wi U#
2: while SR T A3 A5 BK, do
3: P r=0—- Az
4 Kf# Ly = Pr,Bfly=L"'Pr
55 KRUz=y B 2=U""y
6
7:

ST=T+2

end while

TUGHE— BN M AZ FLRLA R O(n?), B AR SRR R R 245 1.

© 7 HREVEORE JE, FEVH BB r B BAFAE R BUERE A, WA PTLU, FEBEx A
filt PLU 73 fige it 7 SE0% B JRAE R A, A RE#: L A0 U Bk

© LERHHELRRY], 8 A WSS RIRZER, Bl euroo(A) < 1, BRIEAT DI R
RIS BE, B R IR BN . fH curoo(A) > 1 B, —fBeH A RCR.
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