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Table 6.1 Preconditioned Conjugate Gradient Algorithm for Solving [A] x= b ' . a I 1

—

Step 1: Initialized x, =0

Step 2: Residual vector r “b(e r l;or “any” initial guess }:)

-y
Step 3: “Inexpensive” preconditioned Zo = [B i T

—

Step 4: Search direction (7; =2, -
Fori=0,1, 2, ..., maxiter

Step6: x,,, =

Step7: n,, =r—of

¥

Step 8: Convergence check: if

,+1“<”ro“'g => stop

Step9: z;, = B‘wl’}n
rlz
Step 10: ﬂ, = ~Lﬂi—'1’i
n g

Step11: d,,, = z,,, + Bd,
End for
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