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A modified USSOR method for solving the rank deficient linear least
squares problem
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Abstract. The USSOR method has been presented for solving the rank deficient linear least squares
problem by J. Song and Y. Song (CALCOLO, 54(2017) 95-115). However, the convergence rate is relatively
slow. In order to improve the convergence rate, we present the modified USSOR (MUSSOR) method for
solving the rank deficient linear least squares problem. Meanwhile, the convergence and optimal parameter
of the MUSSOR method are studied. Numerical examples demonstrate the effectiveness and feasibility of
the proposed method.

1. Introduction

In this paper, we consider the rank deficient linear least squares problem
Ax =D, (1)

where A € C™", with m > n and rank(A) = r < n, b € C", x € C" with b known and x unknown.

The linear least squares problem arises in several fields, such as signal processing, machine learning,
climate model, and so on. It is particularly difficult to solve because they are often large, ill-conditioned
in actual applications. When A is rectangular and of full column rank matrix, Chen [5] suggested using
iterative method to solve the linear least squares problem, and augmented the rectangular linear system
to a nonsingular system. In [22], the USSOR method is applied to solve the full column rank linear least
squares problem. However, when A is rank deficient, Chen encountered difficulty. In sequence, Plemmonts,
etc [16, 19] introduce how difficulties can be overcome. Miller and Neumann [17] extend the Chen’s
augmentation procedure for the full column rank case to the case A is deficient rank, and first proposed
a class of SOR iterative method for solving rank deficient linear least squares problem. Recently, the SOR
method is also widely applied to solve absolute value equations in [12, 14]. In sequence, the AOR iterative
method is applied to solve rank deficient linear least squares problem in [4, 15, 21]. Then, the symmetric
SOR (SSOR) method is studied for solving rank deficient linear least squares problem in [3, 7-11, 24]. In
[20, 23], the USSOR method is applied to solve the rank deficient linear least squares problem. However,
when the scale of coefficient matrix A is large, the calculation speed is relatively slow.
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In order to overcome this deficiency and improve the convergence rate of the USSOR method for
solving the rank deficient linear least squares problem (1), in this paper, we present the MUSSOR method
and give out the convergence analysis and optimal convergence factor. Furthermore, we demonstrate the
effectiveness of proposed algorithms by comparing the computing time to obtain the solution to (1). For
more comparison standards, see [1].

This paper is organized as follows. In Section 2, the MUSSOR method is proposed to solve the rank
deficient linear least squares problem (1). In Section 3, the optimal parameter and optimal convergence
factor of the MUSSOR method is studied. In Section 4, numerical examples are given out to show that
the efficiency of the theoretical analysis, and demonstrate that the MUSSOR method is far superior to
the USSOR method, with corresponding improvement of 63% in computing time under some conditions.
Finally, some concluding remarks are given in Section 5.

We briefly introduce some explanations of notations to be used in the paper. For A € C"*", the symbols
A*, AT, R(A), N(A), p(A), 6(A), A* and ||A|| stand for the conjugate transpose, transpose, range space, null
space, spectral radius, spectrum, Moore-Penrose generalized inverse and 2-norm of A, respectively.

2. The MUSSOR method

In this section, we develop the MUSSOR method for solving the linear system (1) and discuss its
convergence.

Firstly, we derive a new equivalent linear system of the (1).

Without loss of generality, assuming A has the 4-block partitioned form in [20],

Al An X
A= e CI™",
( An Ap ) ’

with Aj; € C;XV, Ap € Crx(n—r)[ Ay € C(m—r)xr, Ap = A21A1_11A12 € Cln=nx(n=n) 1t

A7l 0
=| “u
o=y il )
Then the linear system (1) is equivalent to the following equivalent systems
Aw =D, )

where

P I A _ 1
A_(AzlAl_ll Ax ),w—Q x

Obviously, if the solution w to the linear system (2) is known, then the solution x to the linear system (1) is
x = Qu.

In the following, we discuss the numerical solution of the linear system (2).
It is well-known that the least square solution of minimal norm to the linear system (2) is w = A*b. And
y € C" is the least squares solution to (2), i.e.,

b = Ayllz = min |b — Awll, 3)
weCn
if and only if [13]
6=b-Ay (4)

satisfies relation

A5=0,
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where [wll, = VX1, lw;f? for any w € C".

5097

Lety = (v}, v5)", 0 = (6],05)", b = (b},b5)", y1,b1,01 € C', by, 00 € C"7, y, € C"". According to (4), y

satisfies (3) if and only if

Az = f,
where
I 0 I, Ap n by
_| AnAy L 0 Ax __| & _| b
A= 0" Ay 10 P el 70
0 A, A, 0 2 0
This is a block 4 X 4 consistent system.
Split A into
I 0 0 O
_ A21A1_11 Iy O 0
A= 0 0 I ©
0 0 0 L
0 0 0 0 0 0 -, -Anp
0 0 0 0| [0 0 0 -Ax
0 —(AnA) 0 0 00 O 0
0 -A3, -Al, 0 00 0 L
=D-L-0.
Obviously, D is nonsingular.
Let

L=D'LU=D"'"Ut=w+d—-wd +#0.
Then the MUSSOR method for solving (2) can be defined by
Zin = So,0Zi + G,
where
Swo =T =dU) oL + (1 - I - wL) ol + (1 - w)],

and
c=1(-oU)'(I-wl)'D'f.
Let
— 1 —w * *
B = AnAj K=+ mAleu)B ,
. e, @ —w) . J-w -
K, = —(1 - a))l + w®B'B + WAHAH + a)wl — aA)AlelZB B.
. A-w . .
Ky = I- wa)(mAleu + Ir)B B,
~ 1 - " * T A C()CD *
K2 = a)cf)(l — LDAHAH + Ir)B ,K3 = -l + mAlelT
Then by direct computation, it can conclude for @ # 1
Sa),cf) =
1-71 (1 — w)tK4 (40} —TA1
0 1-79I-1-w)dtBB* 1B[(1 - ®) — wdB*B] 0
= 0 (w—-1)1B* (1 -1)I - wtB'B 0

)T px 0=1) px "
0 e w7V WA (I+wBB) 1

1-&

)

(7)
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K K>
L w®BB*B—-B |- w®BB*
€=t wB*B ~wB*
o(1-w) p» (1-w) g«
- 1—5 AzzB _wl—(f() Azz
By (8), we see

G(S(u,(f)) = {1 - T 1} U G(Ta),rb)r
where T, ; is

1-79I-(1-w)otBB*

Two = -1 -w)tB*

Ks -2 A1
OB 0
I 0
@ * 1
154 sl

B[(1 — &)I — w®B*B]
(1-1)-wtB'B

5098

fi

©)

(10)

Obviously, w = @, @ = 0, the MUSSOR method (7) will be reduced to the MSSOR method, the MSOR

method, respectively.

In order to more effectively utilize the MUSSOR method to obtain the solution of the (1), in the following,

we discuss the semiconvergence.

According to the definition of semiconvergence in [2], we need to find that w, & satisfies the following

three conditions:
(i) pSwe) <1;
(i) A €0(Sue)Nl=12A=1;
(iii) index(I — Sy ) <1

First, we look at the condition (iii). It is easy to conclude that

[ 1 —Cf)(l - a))K1 —K2 A12
_ 3 0 I+o(1—-w)BB* —(1-@)B+ w®BB*B 0
[=500 = T 0 (1-wh [+wBB 0
(1-w)? A« (1-w) 4+ D= —w A*
| 0 1—0(:, A3 a1—(:() AlZB B+ %—_d)Au 0
(1 0 R
0 I OB I —a)(l - a))K1 —K2 A12
= Tl o o I 0 I -B 0
0 0 %Aiz 0 (1-w)B I+wB'B 0
= FG.
Since T # 0 and
[ I —c?)(l - a))K1 —Kz A12 [0 AO
0 I @B
det| O I -B 0 00 I
|0 (1-w)B I+wB*B 0 00 %Azz
[ -0l -w)K; —@*(1-w)KiB-Kp + FLARAS,
= det| O I (w—-1)B
|0 (1-w)B I+1B'B
[ -0 -w)K -0*1-w)KiB - Ky + 72CA3,
= det| O I (0-1B
| 0 0 I+ BB
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According to results in Cline [6], index(I — S, ) < 1. Hence, (iii) follows.

From (10), it is easy to see that the submatrix T, of the Sw,» is the same as the submatrix T,, ; of the
Sw,e [20]. Based on the semiconvergence conditions, (9) and the above discussions, it is easy to conclude
the following semiconvergence conditions of MUSSOR method, which is consistent with USSOR method
[20].

Theorem 2.1. The MUSSOR method for solving the rank deficient linear least squares problem is semiconvergent if
w#l, &+ 1and

. . 2 .
Casel: >1,0<’L’<1+H*,

Casell: p <1,0<7<l

where i, i =1,2,...,m, is the eigenvalue of | = [ 0 B

B 0 ], = max; || = |1Blla = |Az A 2.

Although the semiconvergence conditions are consistent, the MUSSOR method for solving problem (1)
is much faster than the USSOR method [20]. This will be demonstrated in both the following algorithm
and numerical examples.

When w = &, we can obtain the following semiconvergence conditions of the MSSOR method for solving
the rank deficient linear least squares problem, which is consistent with SSOR method [24].

Corollary 2.2. The MSSOR iteration method for solving the rank deficient linear least squares problem is semicon-
vergent if

Casel: i >1,0<w<1- ,/ﬁ:—j,or1+ ,/Z:—:<w<2;
Casell: ;" <1,0<w<lorl <w<2.

where y* = max; || = |IBll = |An A7}l

Although the semiconvergence conditions are consistent, the MSSOR method for solving problem (1)
is much faster than the SSOR method [24]. This will be demonstrated in both the following algorithm and
numerical examples.

When @ = 0, we can obtain the following semiconvergence conditions of the MSOR method for solving
the rank deficient linear least squares problem.

Corollary 2.3. The MSOR iteration method for solving the rank deficient linear least squares problem is semicon-
vergent if

2

CaseI: u >1’0<w<ﬁ’

Casell: y"<1,0<w <1
where y* = max; || = |IBll = |A2n A7}l

In the following, we give out the algorithm of the MUSSOR method for solving the rank deficient linear
least squares problem (1). Firstly, we will show the relationship between the solutions of (2) and (5). Let
Z

z(xo) be the solution of (5). Then the solution can be represented as z(xy) = Z = A" f + e(xg), where
Zy
e(xg) € N(A). In order to compute the solution of (2) by (5), we need the following lemma.
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Lemma 2.4. Let S, be the MUSSOR iteration matrix induced by the splitting (6) of A. Then, we have
(I = S0,0) (I = Sw,0)z(x0) = A, (11)
wherew #1, 0+ 1, o+ —wd #0

Proof. The proof is similar to the Theorem 2.5 in [20]. Here we omitit. [J
By simple computations, it is easy to obtain that

(I - ga),(f))+(1 - g(u,([)) =AA= (12)
(I + A12A;2)_1 00 (I + Alezz)_lAlz
0 I 0 0
0 0 I 0

A;Z(I + A12A12)71 0 0 A;Z(I + A12A12)71A12

By [17, Lemma 2.4], (11) and (12), we can obtain
i = ([ + ApA},) 121 + Aza), iy = Alyily. (13)

By simple computations, we give out the following algorithm of the MUSSOR method for solving the
rank deficient linear least squares problem.

Algorithm 2.5.
(1) Give an initial vector yo € C";
(2) Using (4) to compute 6(10), 6(20), y(lo), y(zo);
(3) Fork=0,1,2,--- until convergence, do

6§k+1) - a))TB*(s(Zk) +[1-0)I- a)TB*B](Sgk) + wtB*(Bby — by),
SV = (1ol — 1By + by + OBE — o) + 7B,
y§k+1) = (1- T)]/(lk) - d)glf_(g))z‘\u/\;z(égkﬂ) - 5§k))
~0O% = 60) — tALyY + by — 6%,
T e

End
(4) Using (13) to obtain

w:A+b:[ ”31 ]
Uy

-1
(5) x:[ Aél (I) ]w

Comparing the Algorithm 2.5 with the Algorithm 2 in the [20], although the step (5) is added to the
Algorithm 2.5, we can see that the Algorithm 2.5 is simpler than the Algorithm 2 in the [20], because the
for-loop can reduce several times A} multiplication computation. Hence, the computation time of the
Algorithm 2.5 for solving the (1) must be less than the computation time of the Algorithm 2 in the [20], and
numerical examples in Section 4 will demonstrate our arguments.

When w = @, we can get the algorithm of the MSSOR method for solving the rank deficient linear least
squares problem (1).

When @ = 0, we can get the algorithm of the MSOR method for solving the rank deficient linear least
squares problem (1).
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3. Optimal parameter of the MUSSOR method

In order to improve the convergence rate, we further study the optimal parameter of the MUSSOR
method for solving (1).
From the proof process of Theorem 2.2 in [20], we can conclude that the following lemma.

Lemma 3.1. Suppose A is an eigenvalue of Ty, and T > 0, w, & # 1. If A and v satisfy
A-PRA-17)-™A+1-1)?%=0, (14)
then v € o(B*B). Conversely, if v € o(B*B), and A satisfies (14), then A € 0(T, ) holds.
Based on the Lemma 3.1 and Theorem 2.1, we can prove the following results.

Theorem 3.2. Let 0 < 7 < 1. Then

o(To) = { %T_annz + LallBlIBP — 41— 1) +7 -1, i A ”g”i; 20 15)
where AT, ||BII?) = ©2||B|]> — 4(1 - 7).
Proof. The two roots of (14) can be written as
Mi(z,v) = % [o(z,v) + T VW AT V)], Aa(z,v) = % [6(z,v) - T VW VAT V)], (16)
where
o(t,v) = 2(1 = 1) — v, A(T,v) = T%v — 4(1 - 7). (17)
Let

Az, v) = max{|A1(z, V)|, [A2(T, v)I}

Then we have the following two cases:

() If A(t, |IBII?) < 0, then A(7,v) < 0. Hence, A(t,v) = |A1(T,v)| = |Aa(T,v) =1 =1

(ii) If A(t, ||B|?) > 0, then there exists at least one v € o(B*B) such that A(7,v) > 0. From (17), we obtain
that

o(t,v) =-A(t,v)-2(1-1)<-2(1-1) <0.
So, from (16), it gets

Mz, v) = 1A2(T, V)] = —Aa(T, V).
Therefore, we obtain

p(Toe) = max {A(7,v)}

vea(B*B)

= max {-A(7,v)}
veo(B*B)

= 1 max {TZV 21 -1+t Vvt2v —4(1 - T)}

2 ves(B*B)

1
= E[TZIIBII2 -2(1 - 1) + Bl VIBIP - 4(1 - 1)]. O

In the following, we study the optimal parameter and corresponding optimal convergence factor.
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Theorem 3.3. Let the parameters (w,®) satisfy the conditions in Theorem 2.1. Then the optimal parameters
(Wopt, Dopt) of the MUSSOR method for solving the (1) satisfies

A

. —2+2+1+|BI?
a)opt + a)opt - a)opta)opt TS T S—

IIBII? '

and the corresponding optimal convergence factor is

G ) V1+IB|? -1
v )0 A‘IAD[ = B
ot T IBIE + 1

Proof. If A(t, ||BI[?) > 0, it is easy to see that A1(7,v)Ax(t,v) = (1 — 7)* from (14). Then, we have

(18)

M, v) = max{h (T, V)], AT V)I} 2 1 - T
Hence, from (9) and (15), it gets
v(sa),rb) =max{l -7, P(Tw,m)} =

3TUBIP + 37lBIl V2B =41 - 1) + 7= 1, if Az IBI?) 20,
1-71, if Ag|IBI?) <O.

(19)

Let A(7, ||B|*) = 0, that is 72||B||> — 4(1 — 7) = 0. Then its positive root is
-2 +2+/1+|B|?
To= ————
IBII?

which satisfies 0 < 7. < 2/(1 + ||B]]).
If ||B|| > 1, then we have that

Az, ||BI?) 2 0 iff 7, <7 <

1+Bll

and
A(T,||BI) <0 iff 0 <1 < 1..

Obviously, 7||B|, 2||B||* and 7 — 1 are increasing functions on the interval 7. < t < 2/(1 + ||Bl|), so that

%TZHBHZ + %T”B” \/TZHBHZ —4(1 — 1) + 7 — 1 is an increasing function. And 1 — 7 is decreasing function on the
interval 0 < 7 < ..
Therefore, the optimal parameters (wopt, @opt) satisty

. . -2 +24/1+||BJ?
Wopt + Wopt — WoptWopt = Te = T

and the corresponding optimal convergence factor is

v(swopf,a”)opt) = I}ng{v(gw,(b)}

{ %T—ﬂlf’nz + 3B VTIBIR - 41 - 7.) + 7. — 1, Z‘c 85:;@,
= 1-n7.
1+|B|2 -1
VI+IBE+1
Similarly, if ||B|| < 1, then we have

A(T,||BIF) >0 iff . <t <1
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and
A(T,||BI) <0 iff 0 <1 < 1..

In like manner, since 7||B||, 72||B||* and 7 — 1 are increasing functions on the interval 7. <t <land1-r
is decreasing function on the interval 0 < 7 < 7.. Therefore, from (19), the optimal parameters (wopt, @opt)
satisfy

. . -2 +24/1+||BJ?
Wopt + Wopt — WoptWopt = Te = T

and the corresponding optimal convergence factor is

V(Sap ) = rgiagl{v(s_w,@)}

V2B + e Bl VB —4(1— ) + .- 1, ift.<t<]1,
1-1, if0<t<mt,
= 1-7.

V1+IBI* -1

Vi+IBE+1
_ —2+2 \/1+HBH2’ that is 1— T, = \/1+HBH2—1

Based on the above discussion, it can be concluded that when 7. = .
= THIBIR+1

5 - V1+BIP-1 : .
U(Swyp i) takes the minimum value Vo which means the convergence speed is the fastest. [

The figures of parameters (w, ®) and the corresponding convergence factors v(S,,) can be described as
the following Fig.1 and Fig.2, where the abscissa and ordinate denote 7 and v(S,,»), respectively.

0.9 i

0.7f i

0.6 ]

0.4 ]

0.3f i

0.2 0.4 0.6 0.8 1

Figure 1: v(S,,0) for [|B|| > 1
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0.9r 1

0.81 1

0.6 1

0.5f ]

0.4r 1

0.3

0.2r 1

0.1 | | | |
0 0.2 0.4 0.6 0.8 1

Figure 2: v(S,,0) for ||Bl < 1

When w = @, from Theorem 3.3, we can derive the optimal parameters of the MSSOR method.
Corollary 3.4. Let

_ (OIC‘N)Z) U(d)l/z)r lf ”B” > 1/
‘”w‘{ 02, w#1, if [BI<1,

where
. 1Bl —1 Bl — 1
O NBIFT 2T VBl
Then the MSSOR method has two optimal parameters wopn and wepr, that are given by
B B
1B 1. lBI

———————, W —
1+ i+ B 7 1+ 1+ B2

And the corresponding optimal convergence factor is

Wopt1 = 1- (20)

L+|IBI* -1

v(gwo 11, n) = v(gwo 12, t2) = .
e e T+ |BIF +1

Proof. On the one hand, from Theorem 3.1, when & = w, we have T = 2w — w?, so that 0 < 7 < 1 if and only
if0 <w <2, w# 1. Similarly, 0 <7 <2/(1 +||Bl) ifand only if 0 < w < @y or @1 < w < 2.

On the other hand, by Theorem 3.3 and (18), we know that the optimal parameter w,,; satisfies the
equation

) -2 +2+/1+|B|?
20ppt = Wypy = ——————
opt = Fopt |IBI]2
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Solving this equation we obtain two optimal parameters w11 and wepr2, which are defined by (20). Therefore,
fori=1,2,it gets

1+|BIF-1

VI+|BE+1

When @& = 0, from Theorem 3.3, we can derive the optimal parameters of the MSOR method. When Q=I,
we can obtain the optimal parameter of the USSOR method [20] for solving (1). When Q=] and w = &, we
can obtain the optimal parameter of the SSOR method for solving (1), which is consistent with the Theorem
3.2 [3].

v(swapfi,wopn) =(1- a)opti)2 =

Remark 3.5. From the Fig.1 and Fig.2, it is easy to see that for the curve v(S,, ), the slope of the line on the left of
the optimal point T, = (=2 + 2~/1 + ||B|?)/||BI[* is less than the slope of the curve on the right. In fact, by simple
computation, we know that the on the left of the optimal point ., the slope of the straight line 1 — 7 is =1, and on the
right, the slope of curve %T2”B”2 + %’I”B” \/’czllBll2 —4(1 — 1) + © — 1 on the optimal point 7, is co. That is, on the
left of the theoretical optimal point ., the convergence is superior to the right. Since in the practical calculation, the
calculated final optimal value are often approximate optimal values. Therefore, in the practical example, the T smaller

than the T, = (=2 + 2~/1 + ||B|?)/||BI? should be taken as much as possible.

Remark 3.6. From Theorem 3.3, we know that the optimal values lies in the line wopt + @opt — Wopt@opr = (=2 +
2+/1+|BI?)/IIB|? in theory. And, from Corollary 3.4, for the MSSOR method, the optimal value is the two points
wopt = 1—||Bl/(1+ 1+ IB||?) and woprz = 1+ ||Bl/(1+ /1 + IBI?). From the computation process of the optimal
parameter, we know that there are two times of approximate calculation process possibly. The first time is that in the
computation of matrix B in the formula B = An A7}, In the general case, the calculation of inverse matrix Ay} is

approximate. The second time is that in the computation of \/1 + ||B|[. In the general case, the /1 + ||B||? is irrational
number, and its calculation is also approximate. Therefore, the calculated final optimal value in the practical examples
are approximate optimal values. Obviously, comparing with the MSSOR method, the freedom of the optimal value of
the MUSSOR method is bigger. And the bigger freedom may help us find the closer to the actual optimal value.

Remark 3.7. From Theorem 3.3 and Corollary 3.4, we see that the MUSSOR method is of the same optimal
convergence rate as the MSSOR method. However, from the Remark 1 and 2, we know that the closer to the actual
optimal value may be obtained when using the MUSSOR method, and corresponding calculated optimal convergence
rate may be much faster than that of the MSSOR method, which will be shown by numerical experiments in next
section.

4. Numerical examples

In this section, three numerical examples are tested to demonstrate the effectiveness and feasibility of
the MUSSOR method and show the advantages of the MUSSOR method over the USSOR method [20] from
two aspects: the iteration times (abbreviated as “IT”) and the elapsed computation time (abbreviated as
“CPU”, unit: second, abbreviated as “s”). For convenience, all tests are started from the initial zero vector,
are terminated if the current iterations satisfy |[|xi+1 — x| < 107°. All numerical experiments are realized by
Matlab 7.9 on Intel(R) Core (TM) i3 CPU.

Example 4.1. Consider linear system Ax = b, where A is the following 400 X 60 random matrix, D =
rand(400,55), A(:,1 : 55) = D, A(;,56) = D(:,16); A(:,57) = D(;,3) + 2 = D(;,8), A(:,58) = D(;,6) + D(:,9), A(:
,59) = D(:,10), A(:,60) = D(:,11)+ D(:,12), and b = [b1, b2], with b1 = round(100rand(55, 1)), b2 = round(100%
rand(345, 1)).

For Example 4.1, m = ||B|, = 469.4698, the USSOR method and the MUSSOR method for solving (1)
are tested. When using the USSOR method and the MUSSOR method, we use Theorem 2.2 in [20] and
Theorem 2.1 to obtain parameter w,®. The detail computational results are listed in Table 4-1, where k1
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and k2 denotes the iteration times of the MUSSOR method and the USSOR method, and the CPU1 and
CPU2 denotes the computation time of the MUSSOR method and the USSOR method, respectively. From
the Table 4-1, we can see that the CPU1 is less than CPU2. That is to say that the MUSSOR is superior to the
USSOR method under some conditions, and the corresponding improvement of CPU time is about 63%.

Table 4-1 The numerical results for Example 4.1
) [0} T ki CPUl k2  CPU2
0.0021 0.0021 0.0042 5985 5.003 5905 13.6800
19979 19979 0.0042 6123 5.1736 6675 15.6466
1.9976 1.9983 0.0041 6422 54540 6781 15.4365
0.0023 0.0018 0.0042 5985 5.1077 5905 14.1363
0.0030 0.0009 0.0039 6443 5.4141 6330 14.8008
0.0040 0.0002 0.0042 5983 5.1414 5892 13.5773
0.0033 0.0002 0.0035 6995 5.7533 7174 15.8530
0.0033 0.0009 0.0042 5983 4.8281 5930 13.3489

Example 4.2. Consider linear system Ax = b, where A is the following 600 X 60 random matrix, D =
rand(600,55), A(:;,1 : 55) = D, A(;,56) = D(;,18); A(:,57) = D(;,5) + 5 = D(;,8), A(:,58) = D(;,16) + D(:,9), A(:
,59) = D(;,20),A(:,60) = D(;,21) + 3 % D(;,20), and b = [b1,b2], where bl = round(100 * rand(55, 1)), b2 =
round(100 * rand(545, 1)).

For Example 4.2, the USSOR method and the MUSSOR method for solving (1) are tested. It is easy to get
rank(A)=55, m = ||B|l, = 184.4469. When using the USSOR method and the MUSSOR method, we can use
Theorem 2.1 in this paper and Theorem 2.2 in [20] to obtain the convergence parameter w, &, respectively,
and use the Theorem 3.3 to obtain the optimal parameter 7,y = wWopt + Dopt — Wopt@opr = 0.0108. The detail
computational results are listed in Table 4-2, where k1 and k2 denotes the iteration times, and the CPU1
and CPU2 denotes the computation time of the MUSSOR method and the USSOR method, respectively.
From the Table 4-2, we can see that the CPU1 is less than CPU2. That is to say that the MUSSOR method is
superior to the USSOR method, and the corresponding improvement of CPU time is about 50%. When the
optimal parameter 7,,; = 0.0108 is taken, the MUSSOR method is the best.

Table 4-2 The numerical results for Example 4.2
5 [0} T k1 CPU1 k2 CPU2
0.0054 0.0054 0.0108 2466  3.1141 2454 6.6939
0.0068 0.0040 0.0108 2466 3.015118 2376 6.4274
0.0045 0.0060 0.0105 2580  3.3933 2441 6.7401
0.0040 0.0060 0.0100 2709  3.4724 2568 7.1851
0.0075 0.0030 0.0105 2538 3.1763 2442 6.7254

Example 4.3. Consider linear system Ax = b, where A is the following 3000 x 520 random matrix, D =
rand(3000,480), A(:,1 : 480) = D, A(;,481) = D(:,16), A(:,482) = 3+ D(:,15), A(:,483) = D(:,26), A(:,484) = D(:
,13), A(;,485) = D(;,11) + D(;,32), A(:,486) = D(:,71) + D(;,92), A(:;,487) = D(;,145), A(;,488) = D(:,241) + D(:
,162),A(:,489) = D(;,151) + D(;,182), A(:,490) = D(;,161) + D(;,172), A(:,491) = D(;,206), A(:,492) = D(:
,315) + 2 = D(;,16), A(;,493) = D(:,360) + D(:,190), A(:,494) = D(;,125), A(:,495) = D(:,300) + D(:, 322), A(:
,496) = D(:,231) + D(:,242),A(:,497) = D(:,145),A(:,498) = D(:;,141) + D(;,162), A(:,499) = D(;,251) + D(:
,282), A(:,500) = D(:,361)+D(:,372), A(:,501) = D(:,16), A(:,502) = D(:,5)+2+D(:, 6), A(:,503) = D(:, 26)+D(:
,9),A(:;,504) = D(;,25), A(:,505) = D(;, 1)+ D(:, 22), A(:,506) = D(;,31)+ D(:,42), A(:,507) = D(:,45), A(:,508) =
D(:,41)+D(;, 62), A(;,509) = D(;,51)+D(:,82), A(:,510) = D(:,61)+D(:,72),A(:,511) = D(;,106), A(:,512) = D(:
,215)+2+D(:,6),A(:,513) = D(;,260) + D(:;,90), A(:, 514) = D(:,325), A(;,515) = D(:,100) + D(:, 222), A(:,516) =
D(:,331) + D(:,342), A(;,517) = D(:,445), A(:,518) = D(:,441) + D(:,462), A(:,519) = D(;,451) + D(:, 382), A(:
,520) = D(:,461) + D(:,472), b = (b1,b2)", where bl=round(500*rand(480,1)), b2=round(500*rand(2520,1)).
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For Example 4.3, the USSOR method and MUSSOR method for solving (1) are tested. It is easy to
compute ||B|| = 1.7204 x 10°. When using the USSOR method and MUSSOR method, we use Theorem 3.3 to
obtain optimal parameter Toyr = Wopt + Dopt — Wopt@opr = 0.0012. The detail computational results are listed
in Table 4-3, where k1 and k2 denote the iteration times, and the CPU1 and CPU2 denote the computation
time of the MUSSOR and USSOR method, respectively. From the Table 4-3, we can see that the CPU1 is less
than CPU2. That is to say that the MUSSOR method is superior to USSOR method, and the corresponding
improvement of CPU time is about 46%.

Table 4-3 The numerical results for Example 4.3
) @ T k1 CPU1 k2 CPU2

57108 x 107 59108 x 107  0.0012 24739 1977.1465 22806  3626.1143
56108 x 107  6.0108x 107  0.0012 24506 1965.3093 22424  3572.4748
55108 x 107 6.1108 x 107  0.0012 24100 19322157 22448  3574.0562

5. Conclusions

The USSOR method has been presented for solving the rank deficient linear least squares problem by
J. Song and Y. Song (CALCOLO, 54(2017) 95-115). However, the convergence rate is relatively slow. In
order to improve the convergence rate, the MUSSOR method is proposed, and the convergence theorems
are proved in this paper. Furthermore, the optimal parameter and optimal convergence factor are given.
Numerical examples demonstrate that the MUSSOR method is far superior to the USSOR method, and the
corresponding improvement of CPU time is up to 63% under some conditions. With reference to [4, 15], we
can construct MAOR method for solving the linear system (1) and give out the convergence theorems and
optimal convergence factor.
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