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Then Jacobi’s iterative technique becomes

x(k) = D−1(L + U)x(k−1) + D−1b.

Letting Tj = D−1(L + U) and cj = D−1b, we have

(∗∗) x(k) = Tjx
(k−1) + cj.

In general, (∗) is used for computation and (∗∗) for theoretical purposes.

An algorithm in pseudocode for implementing Jacobi’s iterative technique fol-
lows.


