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An accelerated MSOR-Like method for solving specific saddle point problems

Zhang Litao", Zhu Guangxu®

(a. School of Mathematics; b. School of Aeronautics and Astronautics, Zhengzhou University of

Aeronautics, Zhengzhou 450046, China)

Abstract: To address the issues of slow convergence and high computational complexity in traditional methods for sol-
ving saddle point problems, an accelerated MSOR-Like method is proposed by introducing an acceleration factor based on the
improved successive over-relaxation approach. This method enhances iteration efficiency and stability through optimized matrix
splitting and parameter control, with convergence conditions established. Numerical experiments demonstrate that the proposed

method outperforms the optimally parameterized MSOR-Like method in terms of both iteration count and computation time.

Keywords: saddle point problem; convergence; SOR iterative method; matrix splitting
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