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Performance Estimation of a Norm-Scaled CG method

YUSUKE IKEDA,' SEIJI FuJINOit and TOMONORI YAMADA ttt

Conjugate Gradient method is often used with preconditioning for the purpose of gaining
high convergence. Incomplete Cholesky decomposition is most effective among a variety of
preconditioner in view of reduction of iterations. The sequential process, however, is involved
in the IC decomposition, and is not suited to parallelism. Therefore, diagonal scaling is effec-
tive as a preconditioner of CG method. Similarly, a norm scaling technique newly proposed

has the same property of diagonal scaling. In this article, performance of norm-scaled CG

method will be verified.
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