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Put ro=0— Ax,.
Solve Ap, = r( using some iterative method.
Set  q, = Ap,.
For k=0,1,...,m — 1 until the condition
| 7r+1 ||2< €roL || 70 ||2 holds, iterate:

(7%, qp)

(qx; Qk)’
L1 = T + Py,

ap —

Tk+1 = Tk — Qg(qy,
solve Azyy1 = rp11 using some iterative method,
Azpi1,q; .
B = Ak @)
(g, q;)
k

Prp1 = Zks1 + ) Bribss
i—0

k
Q1 = Az + Zﬁk,iqZ‘:
i=0
end for

Lo = L,

end repeat
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Fig. 1. Convergence history of preconditioned GCR(15).
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Table 1. Iteration counts and computation time of outer iteration.

Precondition Iteration counts | Computation time
Variable(SOR) 17 2.49 sec.
Variable(ILU-STAB) 69 38.6 sec.
Variable(ILU-GCR) Stagnation 00
ILU(0) Stagnation 00
ILU(1) Stagnation 00
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Fig. 2. The iteration counts of SOR at each outer iteration.
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Fig. 3. Convergence history of each inner solver.
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