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SSOR methods for saddle point problem
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Abstract:

In this talk a SSOR-like method is
presented for solving the saddle piont
problem. The convergence of this method

is studied, and the spectral radius and

the optimal relaxation parameter of the
iteration matrix are investigated. Numerical
experiments show that the SSOR method
with a proper conditioning matrix is

better than SOR-like method presented by
Golub et al.
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