Conjugate gradient Method



General Algorithm

ﬂitialize Xy, To =b—Ax, po ="y \

repeat
r,?rk

A = =7 (Lemma. 3)
P APk

Xk+1 = Xk + APk
Tke1 = Tk — OxAPx (k41 = b — Axp41)
if 7.1 is sufficiently small then exit loop end if

_ TIZ+17”k+1
[ = T (Lemma. 3)

Pr+1 = Tk+1 + PrDk

!ntil stopping condition is satisfied /
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Input b, A
k=0, Initialize x
r=p-Ax
p=r

||r|| small enough
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