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Abstract

For the non-Hermitian and positive semidefinite systems of linear equations, we derive
sufficient and necessary conditions for guaranteeing the unconditional convergence of the
preconditioned Hermitian and skew-Hermitian splitting iteration methods. These result
is specifically applied to linear systems of block tridiagonal form to obtain convergence
conditions for the corresponding block variants of the preconditioned Hermitian and skew-
Hermitian splitting iteration methods.

Keywords: Non-Hermitian matrix, positive semidefinite matrix, Hermitian and skew-
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1 Introduction

We consider iterative solution of the large sparse non-Hermitian system of linear equations
Ax =0, A € C"" nonsingular, A # A*, and z,b € C", (1.1)

where A* denotes the conjugate transpose of the complex matrix A.

Based on the Hermitian and skew-Hermitian (HS) splitting
1 1
A="H(A)+ S(A), with H(A) = §(A + A*) and S(A) = §(A — A",

Bai, Golub and Ng recently established a class of Hermitian and skew-Hermitian split-
ting (HSS) iteration methods in [3] for solving the non-Hermitian system of linear equa-
tions (1.1).

When the coefficient matrix A € C™*" is positive definite, i.e., its Hermitian part
H(A) € C™ " is Hermitian positive definite, they proved in [3] that the HSS iteration
converges unconditionally to the exact solution of the system of linear equations (1.1), with
the bound on the rate of convergence about the same as that of the conjugate gradient
method when applied to the Hermitian matrix H(A). Moreover, the upper bound of
the contraction factor is dependent on the spectrum of the Hermitian part H(A), but is
independent of the spectrum of the skew-Hermitian part S(A) as well as the eigenvalues
of the matrices H(A), S(A) and A. Numerical experiments have shown that the HSS
iteration method is very efficient and robust for solving the non-Hermitian and positive
definite linear systems, see [3].

When the coefficient matrix A € C™*" has the two-by-two block structure

A—<_Zz* g) (12)

with B € CP*P being positive definite (i.e., H(B) is Hermitian positive definite), C € C9*9
being Hermitian positive semidefinite and E € CP*? being of full column rank, Benzi and
Golub further proved in [8] that the HSS iteration method for the corresponding saddle-

point problem
. B FE vy _(f\_

also converges unconditionally to its exact solution. Note that the matrix A is now only
positive semidefinite with some special structure, namely, its Hermitian part

H(A) = ( o ) e grxn

is such that H(B) is positive definite and C' is Hermitian positive semidefinite.

In this paper, we give a necessary and sufficient condition for an arbitrary non-Hermitian
positive semidefinite linear system so that the preconditioned Hermitian and skew-
Hermitian splitting (PHSS) iteration method will lead to an unconditionally convergent
iteration sequence. This result is further specialized to linear systems of block tridiagonal
form to obtain unconditional convergence conditions for the corresponding block PHSS
(BPHSS) iteration method.
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2 The Preconditioned HSS Method

Instead of applying the HSS iteration technique directly to the system of linear equa-
tions (1.1), we may apply it to the systematically preconditioned linear system

Az =0, with A= R*AR™!, 2= Rz and b = R™*b, (2.1)

where R € C™ " is a prescribed nonsingular matrix and R~* = (R71)* = (R*)"!. Let
P = R*R. Then P € C™*" is a Hermitian positive definite matrix. This leads to the pre-

conditioned Hermitian and skew-Hermitian splitting (PHSS) iteration method as follows.
See also [2, 3, 4] and [8, 9].

The PHSS Iteration Method.

Let P € C™ " be a prescribed Hermitian positive definite matrix. Given
an initial guess 0 e cr, compute z®) for k=0,1,2,... using the following
iteration scheme until {z(*)} satisfies the stopping criterion:

(aP +H(A)z*2) = (aP —8(A)z® +b,
(aP + S(A)z*+) = (aP — H(A))z*T2) +b,

where o is a given positive constant.

Clearly, when P = I, the identity matrix, the PHSS iteration method reduces to the
HSS iteration method studied in Bai, Golub and Ng in [3]. When P # I, we can suitably
choose P and « such that the induced PHSS iteration method possesses fast convergence
and high computing efficiency. In addition, the Hermitian positive definite matrix P and
the positive constant « should be judiciously selected so that the two sub-systems of
linear equations with the coefficient matrices aP + H(A) and aP + S(A) can be solved
economically and rapidly.

In matrix-vector form, the above PHSS iteration method can be rewritten as
25 = £(a, P)a™ + G(o, P)b,  k=0,1,2,..., (2.2)

where
L(a, P) = (aP + S(A))(aP — H(A))(aP + H(A)) " (aP — S(A))

and
G(a, P) = 2a(aP + S(A)) HaP + H(A)) L.

Here, L(a, P) is the iteration matrix of the PHSS iteration method. In fact, (2.2) may
also result from the splitting

A= M(a,P) = N(a, P)
of the coefficient matrix A, with

{M(a,P) —  L(aP+H(A)(aP + S(4)),
N(a,P) = 5 (aP—H(A))(aP - S(A)).
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Therefore, the PHSS iteration method can naturally induce a preconditioner M(«, P) to
the matrix A. This preconditioner is called as the PHSS preconditioner. See [2, 4, 8, 9].

When A € C™™™ is a positive definite matrix, duplicating the proofs of Theorem 2.2
and Corollary 2.3 in [3] we can establish the following convergence theorem for the PHSS
iteration method. In the sequel, sp(X) represents the spectrum of the square matrix X.

Theorem 2.1. Let A € C™" be a positive definite matriz, H(A) = (A + A*) and
S(A) = $(A — A*) be its Hermitian and skew-Hermitian parts, respectively, and o be a
positive constant. Let P € C™*™ be a Hermitian positive definite matriz. Then the spectral
radius p(L(a, P)) of the iteration matriz L(c, P) of the PHSS iteration is bounded by

— )\
o(a,P) = max u.
Ajesp(PIH(A) [a+ Ay
Consequently, we have
p(L(0,P) < o(a,P) <1, Va>0,
i.e., the PHSS iteration unconditionally converges to the exact solution of the system of
linear equations (1.1).
Moreover, if Ymin and Ymax are the lower and the upper bounds of the eigenvalues of the
matriz P~ H(A), respectively, then
a— A
o+ A

1= argmin max
@ Ymin SA<Ymax

‘ } = v/YminVYmax

and

o(&, P) = VVmax — /Ymin _V /i(P_lH(A)) -1
7 v/ Ymax + /Ymin \/ K(P_IH(A)) + 17

where k(P~YH(A)) is the spectral condition number of the matriz P~1H(A).

(From Theorem 2.1 we see that the Hermitian positive definite matrix P € C"*"
should be chosen such that it is at least a good approximate to the matrix H(A). In this
situation, k(P~1H(A)) may be reasonably small so that the PHSS iteration method may
achieve a fast convergence speed. On the other hand, since we often have to solve the
two half-iterates z(**2) and z(*+1 inexactly by some iteration schemes, P and « should
be chosen such that both matrices aP + H(A) and aP + S(A) are well conditioned and
economically invertible. Hence, in a practical computation, it is crucial but a difficult
problem to determine a good preconditioner P and choose an optimal iteration parameter
a. For some discussions on this aspect, we refer the readers to [2, 4, 8, 9].

3 Convergence Theorems

In this section, we study the convergence properties of the PHSS iteration method when
the coefficient matrix A € C™*" is positive semidefinite. To this end, we call an eigenvalue
A of a matrix W € C™*™ a reducing eigenvalue if Wz = Ax and W*z = A*z. Equivalently,
W is unitarily similar to [\] ® Wy where Wy € C(»—1x (1),

The following theorem describes the convergence property of the PHSS iteration method
when the coefficient matrix A € C"*"™ is positive semidefinite.
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Theorem 3.1. Let A € C™ " be a positive semidefinite matriz, H(A) = (A + A*) and
S(A) = %(A — A*) be its Hermitian and skew-Hermitian parts, respectively, and o be a
positive constant. Let P € C™*™ be a Hermitian positive definite matriz. Then the spectral
radius p(L(c, P)) of the iteration matriz L(a, P) of the PHSS iteration is bounded by 1,
i.e.,

p(L(a, P)) <1, Va > 0.

The inequality becomes an equality if and only if the matrix A:= R AR has an (re-
ducing) eigenvalue of the form i€ with £ € R and i the imaginary unit, i.e., the null space
of H(g) contains an eigenvector of S(ﬁ) Here, P = R*R and R € C™*" is a prescribed
nonsingular matrix.

Proof. Evidently, we only need to consider the case when P = I, as otherwise, we can
turn to the preconditioned linear system (2.1) instead. Denote by

L(a) = L{o,T) = (od + S(A) " (o — H(A))(al +H(A)) (ol — S(A)),
which is similar to the matrix
L(a) := (al +H(A) Hal — H(A))(al +S(A) (al —S(A)).
Therefore, we only need to investigate the property of the eigenvalues of £(«).
Suppose that H(A) has eigenvalues
pr 2 2y > 0= flpgy =0 = pip = 0.

Then (al + H(A)) 1 (al — H(A)) is Hermitian and has eigenvalues

vi = (o — py) /(o + 1), i=1,2,...,n,

so that
“l<n< - <y <l=vg1 ==, (3.1)

Hence £(«a) has singular values
lvj| <1, i=12,...,n.

Consequently, B B
p(L(a)) < |L(e)| =1,  Va>0.

Suppose that A has an eigenvalue of the form £ with £ € R corresponding to a unit
eigenvector v. We show that i€ is in fact a reducing eigenvalue of A. To see this, let V' be
a unitary matrix such that V*AV is in lower triangular form with £ in the (1,1) entry,
and w as the first column. Then

H(V*AV) = V*H(A)V

is positive semidefinite with 0 in the (1, 1) entry and %w as the first column. It follows that
w =0 and U*AU = [i€] ® Ay for some Ay € C=1*(=1) je i€ is a reducing eigenvalue
of A. Now,

(oI +H(A) (oI —H(A))(al +S(A)) (al —S(A))v = \v
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with A = (o — 1€)/(a + §) such that [\ = 1.
Conversely, if £(«) has an eigenvalue A of modulus 1, then ) is an eigenvalue of the

matrix

(ol + S(A)) "ol — S(A))(al + H(A) (ol — H(A)).

Thus, there is a unit vector v € C" such that
(aI +S(A))"Hal — S(A))(al +H(A)) (ol —H(A))v = v,
Since |A| = 1 and (af + S(A))"H(al — S(A)) is unitary, we see that
(] +H(A)) (ol = H(A))v]| = [lv].

Suppose that {x;,Xa,...,X,} is an orthonormal basis for C™ consisting of eigenvectors of
H(A) such that H(A)x; = p;x; for j =1,2,...,n. Let v =377, ;x; with 6; € C. Then

1= 16;* = Ilol|* = [l (el + H(4) " (al —H(A))v|* = Z 1031705
j=1

By (3.1), we know that 6; =0 for j = 1,2,...,r. It follows that v =37, 0;x; and

U—ZQH ZHJIU,]X]—O

j=r+1 j=r+1

Furthermore,

o= (al +8(A) Hal —S(A))(al +H(A)  (af — H(A))v
= (al+ S(A)  (al — S(A))v.

Thus, v is an eigenvector of (al + S(A))~!(al — S(A)), and hence v is an eigenvector of
S(A) such that S(A)v = ifv with £ € R satisfying A = (a — i§)/(a + i§). As a result,
Av = i€v and A*v = —ifv. So, i€ is a reducing eigenvalue of A. a

Corollary 3.2. Suppose that A € C™ "™ satisfies the hypothesis of Theorem 8.1. If
p(L(a, P)) < 1, then A is nonsingular.

The contra-positive of the above corollary asserts that if a matrix A satisfying the
hypothesis of Theorem 3.1 is singular, then p(L(«, P)) = 1. Note also that such an A is
singular if and only if 0 is a reducing eigenvalue. This happens if and only if H(A) and
S(A) have a common null vector.

Note that in general, a matrix may have an eigenvalue of the form ¢£ which is not
a reducing eigenvalue. However, this cannot happen for matrices A such that H(A) is
positive semidefinite.

For matrices A such that H(A) is positive semidefinite, we need to determine whether
it has no (reducing) eigenvalue of the form i{ with & € R. The next proposition gives
some information along this direction.
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Proposition 3.3. Suppose that A € C™"*"™ satisfies the hypothesis of Theorem 3.1. Then
the following statements are equivalent:

(a) A does not have an (reducing) eigenvalue of the form i§ with £ € R;
(b) The null space of H(A) does not contain an eigenvector of S(A);
(c) If v is an eigenvector of S(A), then v*H(A)v > 0;

(d) Let V' be unitary such that V*H(A)V = Hy & 0, where H; is nonsingular, and let

vsv=( 5 B

Then the null space of E does not contain an eigenvector of So.

Proof. The equivalence of (a), (b) and (c) are straightforward. Now we consider (d).
Suppose that V' is unitary such that V*H(A)V = H; @ 0, where H; is nonsingular, and

v ( S )

Then a vector in the null space of H(A) must be of the form
0 . ¢
% . ) with «x € C".

Furthermore, it is an eigenvector of S(A) corresponding to the eigenvalue i§ with £ € R
if and only if Ex = 0 and Sex = i€x. Thus, (a) and (d) are equivalent. O

From Theorem 3.1 and Proposition 3.3, one can easily deduce the convergence results
on the HSS iteration method for positive definite matrices in [3] and on the PHSS iteration
methods for special positive semidefinite saddle-point matrices (1.2) in [2, 4, 8]. In the
former case, it is clear that no eigenvalue has the form £ with £ € R. In the lattter case,
under the assumption that F has full column rank, condition (d) in Proposition 3.3 cannot
hold.

The following example shows that even if A is in two-by-two block form with

H(A):(Ijoh 132> and S(A)z(_ii* é)

the relation between the null spaces of the matrices Hy, Ho, F and E* may not be too
useful in determining whether p(L(«, P)) < 1. See [8].

Example 3.4. Suppose that A € C"*" is such that

H(A)z(féo 130) with H0:<1 1)
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(a) If

5(A)=<_%* Jg) with E:((l) (1)>

then A has eigenvalues +i. So, p(L(c,I)) = 1. However, it holds that null(Hp) N
null(E) = {0};

(b) If

S(A):(_QE* g) with E:(é 8)

then A has no eigenvalue of the form i§ with £ € R. So, p(L(«,I)) < 1. However,
it holds that null(Hy) Nnull(E) = {0};

(o) If
S(A):(%O 500> with 50:<_01 é)

then A has no eigenvalue of the form i with £ € R. So, p(L(«,I)) < 1. However,
it holds that null(Hp) Nnull(£) = {0};

(d) T
5(A):<_ig* 5;) with 50=<_01 (1)>

so that ||E| is small, then A has eigenvalues close to 1. Thus, p(L(«, 1)) = 1.
However, we can choose E such that either null(Hp) Nnull(E) = {0} or null(Hy) N
null(E) # {0} holds.

If H(A) or S(A) is in diagonal block form
Bi®By@---® By, with BjeC%m(j=12,...10),
then one can consider
P=ol, ®ady, ® - &oly,, with o;>0(=12,...,0).

As long as A := P~1/2AP~1/2 does not have an eigenvalue of the form ¢ with £ € R, then
the iteration matrix L£(«, P) of the PHSS iteration method has spectral radius less than
one, i.e., the PHSS iteration scheme converges. In particular, when ¢ = 1, this conclusion
recovers the convergence theorem established in [8].

We remark that one may relax the condition that H(A) = 5(A+ A*) is positive semidef-
inite. In fact, if there exists a 6 € [0, 27) such that H(e?? A) = 3 (e A+ e~ A*) is positive
semidefinite, then one can apply Theorem 3.1 to €’ A. This latter condition is equivalent
to the fact that the numerical range of A defined by

W(A) :={v*Av:v e C", v'v =1}

D=

lies on a closed half plane defined by a line passing through the origin. In particular,
if @ = Z is such that H(e"A) is positive semidefinite, then the PHSS iteration method
resulted from interchanging the Hermitian matrix H(A) and the skew-Hermitian matrix
S(A) may still converge. Note that in this PHSS iteration method the right-hand-side

vector b is replaced by b, correspondingly.
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4 Applications

We consider the non-Hermitian system of linear equations (1.1) whose coefficient matrix
A € C™™ ig in the block tridiagonal form, i.e.,

Al E1 T b1
—Eik A2 E ) bo
—-E; 5, A B o1 be—1
-E;, C Ty by
where A; € C%*™ (j = 1,2,...,£ — 1) are non-Hermitian matrices, £; € C"*"+!

(1=1,2,...,4-1),C € C™*™ js a Hermitian matrix, z;,b; € C",andn; (j = 1,2,...,)
are positive integers satisfying nqy > n9 > -+ > ny and Z§:1 n; = n.

The block tridiagonal systems of linear equations may arise from many applications,
e.g., the remaining (linearized) Euler-Lagrange equations [24, 25] and a coupled DEM-
FEM formulation combined with Lagrange multipliers in the imperious porous material
with an incompressible pore fluid[20].

In particular, when ¢ = 2, the system of linear equations (4.1) reduces to the gener-
alized saddle-point problem (1.3). As is known, saddle-point problems correspond to the
Kuhn-Tucker conditions for linearly constrained quadratic programming problems, which
typically result from mixed or hybrid finite element approximations of second-order ellip-
tic problems, elasticity problems or the Stokes equations (see, e.g., Brezzi and Fortin[10])
and from Lagrange multiplier methods (see, e.g., Fortin and Glowinski[14]). A number of
structured preconditioners [12, 13, 21, 8] and iterative methods [11, 19, 4, 2| have been
studied in the literature for these problems. See also [23, 18, 17, 22, 16, 15, 6] and the
references therein.

In this section we consider the block tridiagonal systems of linear equations satisfying
all of the following assumptions:

e A is positive definite, i.e., H(A1) is Hermitian positive definite;

e A; (j=2,3,...,£—1) are positive semidefinite, i.e., H(4;) (j =2,3,...,£ —1) are
Hermitian positive semidefinite;

e E; (j=1,2,...,—2) are of full column rank;
e (' is Hermitian positive semidefinite;
e null(C) Nnull(Ey,_1) = {0}.
As shown below, these assumptions guarantee existence and uniqueness of the solution.

Proposition 4.1. Let A € C™ ™ be the coefficient matriz of the system of linear equa-
tions (4.1). Assume that Ay is positive definite, Aj (j = 2,3,...,¢ — 1) are positive
semidefinite, E; (j = 1,2,...,0 —2) are of full column ranks, C is Hermitian positive
semidefinite, and null(C') Nnull(Ey_1) = {0}. Then A is nonsingular.



10 Z.-Z. Bai, G.H. Golub and C.-K. Li

Proof. Let ¢ = (x7,25,...,2))* € C" be such that Az = 0, where z; € C" for
j=1,2,...,0. Then

Az + Erzg =0,
—E}Lll‘jfl + ijj + ijjJrl =0, j=23,....0—1, (42)
—Ej x4+ Cpxp = 0.
Because Ax = 0 implies both 2*Az = 0 and 2*A*z = 0, we know that 2*H(A)z = 0. As
H(Aj) (j=1,2,...,£—1) and C are Hermitian positive semidefinite, H(A) is Hermitian
positive semidefinite, too. Hence, = € null(H(A)), or equivalently,
Cxg=0 and H(Aj)z; =0 forj=1,2,...,0—1
The system of linear equations (4.2) then reduces to the following:
S(A1)z1 + Bz =0,
—E;_la;j_l + S(Aj)l‘j + Ej$j+1 =0, j=23,....,£—1, (43)
- 2;133‘5_1 = 0.

Since H(A;) is Hermitian positive definite, we see that ;1 = 0. Based on (4.3) and the

assumption that F; has full column rank for j = 1,2,...,/—2, we can successively obtain
zj=0for j=1,2,...,£ — 1. Thereby, (4.3) can be further reduced to
Eg,lafg = 0.

Since C'xy = 0, we conclude that xy € null(C)Nnull(E,_1), which is {0} by our assumption.
Hence, x; = 0. Therefore, the only solution for Az = 0 is the trivial solution, and A is
nonsingular. |

For the PHSS iteration method described in § 2, if we first specifically take the Hermitian
positive definite matrix P € C™*™ to be of block diagonal form, i.e.,

P = Diag (ﬂpl, Xp %Pg)
@ o o
with
aj >0 and P; € C"*" Hermitian positive definite, j=1,2,...,¢,
and then directly apply it to the block tridiagonal system of linear equations (4.1), the

following iteration scheme, called the block preconditioned Hermitian and skew-Hermitian
splitting (BPHSS) iteration method, can be obtained immediately.

The BPHSS Iteration Method.

Let P; € C%*" (j = 1,2,...,{) be prescribed Hermitian positive definite
matrices and o (j=1,2,...,/) be given positive constants. Given an initial
guess

70 = (xgo)*’xgo)*’ - ,xéo)*)* € C" with :cg.o) € CMiXni
compute

) = (xgk)*,xg"’)* ...,xék)*y € C" with :cg.k) e Cnixn

)

for k=0,1,2,... using the following iteration scheme until {x(k)} satisfies
the stopping criterion:
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e Solve £E§ +3) (j=1,2,...,0) successively from the sub-systems of linear
equations
(k+3) k « (K k
(Oéjpj + H(AJ))xj 27 = (Odjpj — S(AJ)) ( ) + E g )1 — Ej+1$§+)1 + bj,
j= 1,2,...,5,
(k+1) . . :
* Solve z; (j=1,2,...,0) from the system of linear equations
k+1 * k+1 E+1 (k+ )
(0jP; + S(A)a Y — B2l + Bt = (a5 — H(A))2) T 4,
j=12...,¢L.
Here, we have stipulated that Jj(()k) = x(()kﬂ) 0 and acéli)l :nyil) =0.

Note that in the BPHSS iteration method, for each fixed iteration index k, the block
k+1) . .
vectors x§ +2) (j = 1,2,...,¢) can be computed independently and, hence, the vector
2*+3) can be easily obtained on a multiprocessor system. Comparatively, the block
vectors 1:§-k+1) (j =1,2,...,¢) are more dependent, which may cause difficulty in solving
the second-half iterate z(**1) in parallel. However, there are efficient direct and iterative
methods for solving this special class of block tridiagonal systems of linear equations,
see [18, 5, 1, 7]. Therefore, the BPHSS iteration method can be easily and effectively

implemented in parallel on a multiprocessor system.

In addition, in actual computing it may be beneficial in solving the second-half iterate
z*+1) if we first execute block re-ordering for the system of linear equations (4.1), although

this does not change the sub-system of linear equations defining the first-half iterate 2 k+3)

The following theorem describes the convergence property of the BPHSS iteration
method.

Theorem 4.2. Let all conditions of Proposition 4.1 be satisfied. Then the BPHSS it-
eration scheme is unconditionally convergent; that is, the spectral radius of its iteration
matriz L(aq, o, ..., ap P) satisfies

p(L(ay, o, ...,0pP)) <1, forall ay,az,...,a;>0.

Proof. Without loss of generality, we only need to consider the case that P = I, as
otherwise, we can turn to the preconditioned linear system (2.1) instead.

To prove the unconditional convergence of the BPHSS iteration method, according to
Theorem 3.1 we only need to show that the null space of H(A) does not contain an
eigenvector of S(A). In fact, if there exists a nonzero vector x = (27, 23,...,2;)* € C",
with z; € C™ (j = 1,2,...,¢), such that H(A)z = 0 and S(A)x = i€z hold for some
£ER, e,

Cxy =0, H(Aj)xz; =0 for j=1,2,...,0—1,

and

S(A1)r + Errg = i€,
—E; 3 +S(Aj)xj+ Ejxjpq =i€x;  for j=2,3,...,0—1, (4.4)
—Ej w41 = i€xy,



12 Z.-Z. Bai, G.H. Golub and C.-K. Li

then from the Hermitian positive definiteness of the matrix H(A;) we know that z; = 0.
It then follows from the full-rank assumption of the matrices E; (j = 1,2,...,¢ — 2) that
zj=0(j=1,2,...,£ —1). Thereby, (4.4) can be further reduced to

Ey 1zy=0 and iz, =0.

Evidently, whether £ = 0 or not we can obtain zy = 0 due to the assumption null(C) N
null(Ey_1) = {0}. Therefore, x = 0, a contradiction. O

By suitable re-ordering or re-decomposing the block tridiagonal system of linear equa-
tions (4.1) can be reformulated as one with a two-by-two block coefficient matrix, or
in the form of saddle-point problems. But now the (1,1)-block of the newly obtained
two-by-two block matrix is not positive definite, even though its (2,2)-block is Hermitian
positive semidefinite and the overlapping set between the null spaces of its (1,2)-block
and (2,2)-block is {0}. Therefore, Theorem 3.1 in [8] can not guarantee the convergence
of the BPHSS iteration sequence. However Theorem 4.2 shows that the BPHSS iteration
method is convergent unconditionally to the exact solution of the block tridiagonal system
of linear equations (4.1).
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