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MeTtopg conpsi>kéHHbIx rpagueHToB vs. [pagueHTHbIA cnyck
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Cxema meTofa CONps>XKEHHbIX rPagueHToB

Bxopa: xo, ¢;
Bbixoa: Pewenne CJTIAY Ax = b;

Beruncnnts gg = Axg — b, dy = —go, ug = Adp;

ana k= 9,1,...,#iter

o= g

Tpt1 = T + ody;
Gk+1 = Gk + ogUg;
ecnu ||git1|| < e TO

Ly = Th41,

BbIX%A N3 UMKNa;

g9 9k+1

'8 - k;}%gk* ;
diy1 = —Gry1 + Brdy;
Upt1 = Adj41;
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MpepobycnoenvBaHue B MeTOAE COMNPSAXKEHHbIX FPagUeHTOB

Bxoa: xg, ¢; Bxog: xg, ¢;
Boixoa: &, : C-TAC &, =CTh; Buixoa: x, : Ax, = b;
g:]o = C_TAC_liAUO — C_Tb; go = Amo — b, A[y() = go;
do = —go; X do = —yo;
Uy = C_TAC_ldQ; ug = Adg;
,u,nﬂk::(T),l,...,#iter p.nﬂk:(;,l,...,#iter
ay = Z%%Z; o = Z%ZZ;

Tpy1 = T + qpdy;
gk+1 = Gk + o U;
Mygi1 = gri1s
ecnm ||ggi1|| < e TO
T, = Tpy1; Bbixog;

ﬁ:k—i-l = ﬁ)k + akdk;

91 = gp + axly;

ecnm [|gyq || < e To
T, = Tg11; Boixog;

~T A
,Bk — 9k+19k+1. T
kg B, = Jervei,

~ . . 5 gilue
di11 = =G + Ordy; diy1 = —kZZH + Brdy;
U1 = CTAC Yy g1 = Adpya;
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