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Lecture 26



Why you should precondition! 

- A bit of philosophy



Types of preconditioning. 

- Symmetric, left, right,



Use in iterative solvers

- Often requires some small changes

to optimize the behavior.



Examples of preconditioners

- Diagonal

- Polynomial

- Incomplete factorization

- Randomized factorization (new!)

- Sparse approx. inverse

- Multigrid (preconditioning the problem)
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