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\ - Pre-conditioned Conjugate Gradient Algorithm.
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\- Pre-conditioned Conjugate Gradient Algorithm Y. Conjugate Gradient.

Y. Incomplete Cholesky Pre-conditioning Matrix.
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1) Initialization
a) Initialize &
b) Guess x.
c) Formr = b -Ax
d) Form p = Hr, Where H = (K.KT)’l
While ||z > € do
2) Form S = Ap.
3) Form g = pTr.
4y Forma = G/ (p'S).
5) Update x = x + asS.
6) Update r =1 - aS.
7) Form h = K'r.
8y FormB =h"h/0o
9) Update p = Kh + fp.
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