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Jacobi j& HgAEE

n = size(A,’r’); n = size(d,’r’);

D = sparse([1:n;1:n]’,diag(A)); x = zeros(m,1);

x = zeros(n,1); r=Db; p=r;

for i=1:itrmax for i=1:itrmax
r = b - A*x; Ap = Axp;
if norm(r)<eps,break,end; alpha = (p’*r)/(p’*Ap);
x = x + D\r; X = x + alpha*p;

end r = r - alphaxAp;

if norm(r)<eps,break,end;
beta = -(r’*Ap)/(p’*Ap);
p = r + betaxp;
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T. Sakurai and H. Tadano, Hokkaido Math. J. 36 (2007).
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