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Three kinds of preconditioners are proposed to accelerate the generalized AOR (GAOR) method for the linear system from the
generalized least squares problem. The convergence and comparison results are obtained. The comparison results show that the
convergence rate of the preconditioned generalized AOR (PGAOR) methods is better than that of the original GAOR methods.
Finally, some numerical results are reported to confirm the validity of the proposed methods.

1. Introduction

Consider the generalized least squares problem

min(Ax - bW (Ax - b), )
xeR”

wherex € R", A € R™",b € R", and the variance-covariance
matrix W € R™" is a known symmetric and positive-definite
matrix. This problem has many scientific applications and one
of the applications is a parameter estimation in mathematical
model (1, 2].

In order to solve the problem simply, one has to solve a
linear system of the equivalent form as follows:

Fy=f, ()

I-B H
F=<K I—C)’ (3)

with B € RP*?, C € R?, and p + q = n. Without loss of
generality, we assume that F = .F — & — %, where .7 is the
identity matrix, and & and % are strictly lower and upper
triangular matrices obtained from F, respectively. So we can

pretty easily get that
10 0 0 B -H
L R ) At
(4)

where

In order to get the approximate solutions of the linear
system (2), a lot of iterative methods such as Jacobi, Gauss-
Seidel (GS), successive over relaxation (SOR), and accelerated
over relaxation (AOR) have been studied by many authors [3-
8]. These iterative methods have very good results, but have a
serious drawback because of computing the inverses of I — B
and I —C in (3). To avoid this drawback, Darvishi and Hessari
[9] proposed the generalized convergence of the generalized
AOR (GAOR) method when the coeflicient matrix F is a
diagonally dominant matrix. The GAOR method [10, 11] can
be defined as follows:

k=0,1,2,..., (5)

Yir1 = Ty T @G5

where

o (1 o\
JV""(VK 1)
x((l—w)[+(w—y)<_(;< 8>+w<g _é{)),

(e )



Here, w and y are real parameters with w # 0. The iteration
matrix is rewritten briefly as

T - (1-w)I+wB -wH
v " \w(y-1)K-ywKB (1 -w)I+wC+wyKH )"
7)

To improve the convergence rate of the GAOR iterative
method, a preconditioner should be applied. Now we can
transform the original linear system (2) into the precondi-
tioned linear system

PFy = Pf, (8)

where P is the preconditioner. PF can be expressed as

I-B* H”"

Meanwhile, the PGAOR method for solving the precondi-
tioned linear system (8) is defined by

Vi1 =T o twg, k=012, (10)

where

g _( (1-w)I+ wB” -wH" >
w  \w(y-1)K*-ywK*B* (1-w)I+wC" +ywK*H* )’

o~ o
(11)

In this paper, we propose three new types of precondi-
tioners and study the convergence rate of the preconditioned
GAOR methods for solving the linear system (2). This
paper is organized as follows. In Section 2, some notations,
definitions, and preliminary results are presented. In Sec-
tion 3, three new types of preconditioners are proposed and
compared with that of the original GAOR methods. Lastly,
a numerical example is provided to confirm the theoretical
results studied in Section 4.

2. Preliminaries

For vector x € R", x > 0 (x > 0) denotes that all
components of x are nonnegative (positive). For two vectors
%y eR, x>y (x> y)meansthatx -y >0 (x—y > 0).
These definitions are carried immediately over to matrices. A
matrix A is said to be irreducible if the directed graph of A
is strongly connected. p(A) denotes the spectral radius of A.
Some useful results are provided as follows.
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Lemmal (see [7]). Let A > 0 be an irreducible matrix. Then,

(a) A has a positive eigenvalue equal to its spectral radius.
(b) A has an eigenvector x > 0 corresponding to p(A).

(c) p(A) is a simple eigenvalue of A.
Lemma 2 (see [12]). Let A be a nonnegative matrix. Then,

(i) if ax < Ax for some nonnegative vector x, x # 0, then
a < p(A);

(ii) if Ax < Bx for some positive vector x, then p(A) < B.
Moreover, if A is irreducible and if 0 + ax < Ax < fx
for some nonnegative vector x, then o« < p(A) < 3 and
X is a positive vector.

3. Preconditioned GAOR Methods

To solve the linear system (2) with the coefficient matrix F in
(3), we consider the preconditioners as follows:

= 10
P-=I+S=< >, i=1,2,3, 12
: 51 (12)
where
00 Ky,
00 ~ky,
S = ,
(VI
0o 0 - —kqp
0 —ky, 0 0
kyy 0 —ky 0
S, = 0 -k ,
(13)
0 —kq,l’p
0 0 ~kypr O
0 —kp 0
0 0
83 = 5 ((X > 0) .
0 0 Kk, oy,
k
_il 0 0
o

The preconditioned coefficient matrix P,F can be expressed
as

PF =

1

< I-B H

K+S;(I-B) S,-H+1_c>» i=1,2,3, (14)

where
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kll k12 T klpbpp
K+S (I-B)=| ky ky -+ kypbyp |
kg kg we Kgpbpp
ki k125, e kyp ki,
ky1byy + ky3bsy ka, ky bys + kysbss e ksp
K+ 82 (I — B) = k31 k32b22 + k34b42 . N ,
: : 15
' ' 0 kq-1,p-2bg-2.p + Kg-1,5Pg (15)
kql kq2 kq,P—lbq—l,p—l ap
kq; kpby -+ ky,
ky, ky - k2p
K+S,(I-B)= : :
5 ( ) L : - kg1 b
St
Ky (1 - ) ks K,

Based on the discussed above, P,F can be spitted as

PF=9-%-%, i=123. (16)
Similarly,
10 0 0
jz(o 1)’ gi:<-1<-si(1—3) 0)’
17)
B -H .
%l:<0 C—SIH>, 1—1,2,3.

The preconditioned GAOR methods for solving P.Fy = P, f
are defined by

Vit = T yoidi twg;, k=0,1,2,...,i=123, (18)
where
wgl = (7 -TZ)'QPf, i=1,2,3, (19)
with
Ty =1-TZ) " (I-Q+(Q-1)Z+0%), o0

i=1,2,3,

where

(w0 (nI O
a=(% ) (8 ) @
Fori = 1,2,3, we have

G
Yywi

(1-w)I+wB - H
= <(W1Y2 ~w) [K+S(I~=B)] (1-9)I+yC- VzSiH>-
+w,y, [K+S;(I-B)|H
(22)

-w,y, [K+S;(I-B)]B

Next, we will study the convergence condition of the
PGAOR methods. For simplicity, without loss of generality,
we can assume that

H <0, K <0, B=>0, C20,

w, (23)
O<w; <1, O<w, <1, 0<y, <—.

w;

Then, we have the following theorem.

Theorem 3. Let 7, and T, be the iteration matrices of
the GAOR method and the PGAOR method corresponding to
problem (2), which are defined by (7) and (22), respectively.
If matrix F in (3) is an irreducible matrix then it holds that
P(T ) # 1,

P(T5) > P(Th0) #1 1P (T10) > 1,

(24)
P(Tar) <P(Thu) #1 i p(Th0) <1.
Proof. By some simple calculations on (7), one can get
T - (1-wI)+wB -w, H
e (0 —w) K (1-w+w,)C
(25)

0 0
t@i2\ _kB KH )

Since here F is irreducible, one can pretty easily obtain that
Ty is nonnegative and irreducible by the above assump-
tions. And so on, one can also easily prove that 7~ ;wl is non-
negative and irreducible. By Lemma 1, there exists a positive
vector x > 0 such that

T X = AX, (26)

where A = p(7 ).



One can easily have
[(F-Q+(Q-DNZL+QU]x=A(F-TL)x. (27)
That is,
(F-Qx=A(TF-TZx-(Q-T1)ZLx-QUx). (28)
With the same vector x > 0, it holds
T X —Ax = (J - re,)"

X[F-Q+(Q-T1)Z, -A(FI -TZ))] x.
(29)

Using (22), (26), and (28), we can obtain

o *
J ywl

x-Ax=(7-T%,)"
x[(Q-D)(Z -2)
FQU, ~U) + AT (2, - )] x
= (IF-T2Z) QU -U+Z, - 2)
+(A-1DT(Z, - Z)]x
= (F-T2) QU -U+Z, - FL)x

+A-D) (7 -12) (&, - L) x

-1 0 0
=(7-12) (—wzs1 (I-B) —w281H> x

+(A-)((7-12)7)

. <‘Y251 (()I - B) 8) *
(30)

Meanwhile, we have

-1 0 0
(7 -12) (—w281 (I-B) —wzslH)’“

0 0
1 -l +w,B —wH
=(J-T%) <w251 0)( Yo o )x

W
{00
=(J-12)) %25 0
W,
-w, I +w B - H
(w,;9,K = 0,7,KB) —w,I + w,C + w,y,KH x

0 0
= (‘] - IL?I)_1 (ﬂsl 0) (gwr - ‘]) X
w

1

0 0
=A-1)(F-TZ)" (ﬂsl 0) x.
W
(31)
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By far, we can easily get

Trpx—Ax= A-1) (7 -12,)"

oo 0 0
“I\=28 0T ps,a-B) 0 ) |F
W

- (A_l)(—h [1<+é1 (I-B)] (1)>
0 0
X((:—j—h)sﬁhslzs o)x
0 0
= (A—l)((&_h)SlwzslB 0>x.
W,

(32)

In view of the abovementioned assumptions, we have that

0 0
(% - Yz)sl +1,8B 0 x>0 (33)
1

Then, if A = p(7,,) > 1, then

T o1 —Ax > 0, T 1 — Ax#0. (34)
From Lemma 2, we can easily get
P(T ) > P (T ) > 1. (35)
Similarly, if A = p(7,,) < 1, then
Tyt = Ax <0, T 1 — Ax #0. (36)
So we have
p(F/';wl) <p(7,,) <1 (37)

IfA = p(7,,) = 1, then we may get that Fy = f but y#0,
which is contradictory to the fact of nonsingular matrix F by
assumptions; this completes the conclusion of the theorem.

O

Theorem 4. Let 7, and T, be the iteration matrices of
the GAOR method and the PGAOR method corresponding to
problem (2), which are defined by (7) and (22), respectively. If
the matrix F in (3) is an irreducible matrix satisfying

b, >0, kij#0 for |i-jl=1, (38)
then it holds that p(T,,) #0,
P(T102) > P(Th0) #1 i p(730) > 1

*

(39)
P(T) <P(Thu) #1 i p(Th0) <1.
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Proof. One can easily prove this theorem by using similar
arguments of Theorem 3.

Similarly, we have the following theorem.

Theorem 5. Let 7, and T, be the iteration matrices of
the GAOR method and the PGAOR method corresponding to
problem (2), which are defined by (7) and (22), respectively. If
the matrix F in (3) is an irreducible matrix satisfying

a>1, kq1 <0, b, >0,
(40)
kijjy <0 fori=1,2,...,q-1,
then it holds that p(7,,) # 1,
P(T) > p(Tya) #1 i p(T00) > 1, "
41

*

P(T) <P (Thu) #1 i p(T30) <1.

4. Numerical Examples

In this section, we give numerical examples to demonstrate
the conclusions drawn above. The numerical experiments
were done by using MATLAB 7.0.

Example 1. Consider the following Laplace equation:

*u(x, y) . o u(x,y)

0x2 0y? 0 “2)

Under a uniform square domain, applying the five-point
finite difference method with the uniform mesh size, we can
get the following linear system:

Fx = f, (43)
where
1 1 1 1
- 0 0 0 0 0 O —— 0 —-——- ——
2 8 8 8
0 ! 0 0 0 0 0 —1 0 0 0
2 8
1 1 1 1 1
0 0 = 0 0 0 —— —= —— —= 0
2 8 8 8 8
0 0 0 l 0 0 —l —1 0 0 0
2 8 8
1 1 1
0 0 0 0 - 0 0 0O —— — 0
2 8 8
F = 0 0 0 0 0 ! 0 0 0 —1 —l
2 8 8
1 1 1
0 0O —— — 0 0 - 0 0 0 0
8 8 2
Ly g 0 Yo 0 o0
8 8 8 8 2
1 1 1
0 O —— 0 —— 0 0 0 - 0 0
8 8 2
1 1 1 1 1
-~ 0 - 0 -=-—= 0 0 0 = 0
8 8 8 8 2
71 0 0 0 0 71 0 0 0 0 1
8 8 2

(44)

The coeflicient matrix & is spitted as
I-B H
T —
J_< K I—C)’ (45)

where

S N =
O N~ O

oo
I
O N|= O

(=3 SEN -]

(=3 S o)
N = O

S N =
O N|= O
O NI= O

o NI~ o
N = O

(46)

Table 1 reveals the spectral radii of the GAOR methods
and the PGAOR methods. It tells that the spectral radii of the
preconditioned PGAOR methods are smaller than those of
the GAOR methods, so we can get that the proposed three
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TABLE 1: Spectral radii of GAOR method and PGAOR method.
Preconditioner o w, w, Vs PGAOR PpGAOR
S 0.8912 0.9654 0.8865 0.8478 0.8457
S, 0.8912 0.9654 0.8865 0.8478 0.8376
S 1.5 0.8912 0.9654 0.8865 0.8478 0.8418
’ 2 0.8912 0.9654 0.8865 0.8478 0.8420
TABLE 2: Spectral radii of GAOR method and PGAOR method.
Preconditioner o w; w, =w Y, =7 PGAOR PPGAOR
S 0.8 0.6 0.7 0.7505 0.6618
S, 0.8 0.6 0.7 0.7505 0.7340
S 0.1 0.8 0.6 0.7 0.7505 0.7298
’ 0.5 0.8 0.6 0.7 0.7505 0.7328

preconditioners can accelerate the speed rate of the GAOR
method for the linear systems (2). The results in Table 1 are in
accordance with Theorems 3-5.

Example 2. The coeflicient matrix F in (3) is given by
I-B H
F= ( K I- c>’

where B = (b,-j)pxp, C=

(47)

(c,-j)qxq, andp+gq=nH= (hij)pxq,

la,-,-z%, i=1,...p
1 1 S .
ij:%_m’ j>i,i=1,...p—-1,j=2,...p,

1 1

Y730 30((10(i-j+1))+i)

i>4,i=2,...p,j=1...p-1,
1 )

Cﬁ:m’ i=1,...q

1 1

7 30" 30(n+j)+n+i

j>ii=1,...,9-1,j=2,...,q
S 1
Y30 30(i-j+1)tnti
i>j,i=2...,9j=1..9-1,
1 1
k —

DT 30(m+i-j+1)+n+i 30

i=l,...,q,j=1,~-->P>
1
30(n+j)+i 30

ij= i=1,...,P,j=1,...,q.

(48)

Obviously, F is irreducible. Table 2 shows the spectral
radii of the corresponding iteration matrices with n = 8 and
m = 6.

Similarly, in Table 2, we get that the results are in concord
with Theorems 3-5.
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