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Constant Step Length in Richardson Iterative Method
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Abstract; Richardson iterative method for solving system of linear equations with the positive definite coeffi-

cient matrix is considered,and a new constant step length rule only depending on the minimal diagonal element

and the maximum eigenvalue is propesed. Furthermore,the linear convergence of the generated gradient norms

to zero is proved. Preliminary numerical tests show that the new rule is competitive for certain problems.

Key words: system of linear equations; Richardson iterative method ; step length rule; convergence



