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Algorithm of Parallel Nonlinear Conjugate Gradient Method
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and its Performance Evaluation
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When we need to compute some eigenvalues of a large sparse matrix numer-
ically, the Krylov subspace method is known to be the optimal choice. Com-
bining appropriate preconditioners with the some Krylov subspace method,
you can compute the eigensolutions more efficiently, although there are many
unsolved problems on the preconditioners. This study discusses the parallel
algorithm of the nonlinear conjugate gradient method, which is required for
eigenvalue problems, and their preconditioning, with their performance results
on some computer architectures.
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