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The estimation of the diagonal of the inverse of a symmetric matrix,
A, is an important problem in many applications. Following the statistical
estimation approach of Hutschinson, several methods for this task (e.g. [1,
3]) depend on presence of an effective method for computing z>A−1z for
a suite of suitably selected vectors z. Recently, some of these techniques
were combined with conjugate gradients, iterative refinement and parallel
processing to produce a method that for large matrices gave substantially
better performance than previous approaches ([2]). In this paper we propose
solvers based on projections that exploit the multiple right-hand sides. We
discuss the design of these algorithms and show that they further improve
the performance of diagonal matrix inverse estimators.
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