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A

[Corrections and updates can be incorporated into tablet notes only]
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An iterative method for (approximately) solving the
non-linear equation F(x) = 0 is an algorithm gen-
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erating an arbitrarily long sequence (x( )k of ap- x2)
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Visualization of a 1-point iteration:
x5 = p(x)y (8.2.1.6)
with an iteration function
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Definition 8.2.1.7. Consistency of iterative methods

A statioanry m-point iterative method

xE+D — @p(x0),
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is consistent with the non-linear system of equations F(x) = 0, if and only if

F(x*) =

(8.2.1.5)
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Theorem 8.2.1.8. Consistency and convergence

The limit of a convergent sequence (x(k ))k N generated by an m-point stationary iterative method
€INp

with a continuous iteration function ®r that is consistent with F(x) = 0 is a solution:

x(k+1) — @F(x(k), o ,x(k—m+l))

’

x* := lim x® =  Ex)=0.
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