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1 Introduction; Some Basic Facts from Linear Algebra

Numerical models are growing in size and complexity with increasing computational power being available.
Many of these models ultimately reduce to solving a system of linear equations

Axr=0b, AeR"™" or C""

of large dimension n' e.g., > 107. In this course we present a few of the methods devised that can be
efficiently applied to problems of this size.

Fist we recall of some of the most important definitions and results from linear algebra. For further
reading on these basic topics, the texts [2], [15], [22], and [23] can be recommended. The books [13]
and [19] are more specific to the topic of this lecture.

We are mainly concerned with real systems, i.e., real mappings (matrices) A € R™*™. Most techniques
can be applied to complex problems as well, but these are less ‘prominent’ in practice.

Further material from linear algebra is provided in later chapters, whenever necessary.

1.1 Vector norms and inner products

1. The Euclidean inner product of (column) vectors z,y € R™ is denoted in two alternative ways:
(z,y) = 2"y = iy,
i=1

The Hilbert-space denotation (z,y) is usually appropriate for theoretical considerations. The deno-
tation z"y is algorithmically oriented: The inner product is a special case of matrix multiplication
(‘row vector - column vector’).

The norm induced by the Euclidean inner product is the {?>-norm,
n
|25 = (z,2) = 2"z =) o}
i=1

which belongs to the family of [P norms defined via

- /
|, = (k)™ rpeno
p i=1

max |z;] if p=o0

i=1..n

2. The more general M -inner product
(@,y)y = (Mz,y)s =2"My

will also play a prominent role. Here we assume that M is a symmetric positive-definite (SPD)
matrix. > We note that, by symmetry of M,

(,y)y = (v, My) = (Mz,y) = (y, 7)),

and (z,),, is definite, i.e., (x,2)y > 0 for  # 0.

! Facetious definition of ‘large’: the problem, by applying most tricks, barely fits into memory.

2M € R™" is symmetric if M™ = M; it is positive semi-definite if z™M x > 0 for all x € R™; M is positive definite if
2Tz > 0 for all z # 0.
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2 1 INTRODUCTION; SOME BASIC FACTS FROM LINEAR ALGEBRA

The M -inner product induces the M -norm

2
||x||M = (xvx)M

Since in many applications the quantity %:ETM x represents an energy, the M-norm || - ||,, is often
called the energy norm.

3. norms on a vector space V over R, z,y € V satisfy by definition for all x,y € V
a) |laz| = |a|||z|]| VaeR (homogeneity)
b) [lz|| >0, and |z]|=0 < x =0 (definiteness)
&) llz+yll < llall + |yl (triangle inequality)

We recall that for arbitrary finite-dimensional vector spaces V' any two norms || - ||a, || - || on V are
equivalent in the sense that there exist constants ¢, C' > 0 such that

cllall, < llelly < Cllal, forall z €V

1.2 Matrix spectra and and matrix norms

1. Let A € R™™. A scalar A € C is called an eigenvalue of A if there exists an eigenvector v € C*\ {0}
such that Av = Av. The set
o(A) ={A € C: \is an eigenvalue of A}

is called the spectrum of A. If A is symmetric, then the eigenvalues of A are real, and the extremal
eigenvalues satisfy

. (Ax,x) B (Az, x)
)\mzn - Igl;ilol (,’,Ij, .CC) 9 )\Tn(l.’[’ - Igl;él())( (.’L', .I)
2. Each norm on R" induces a norm || - ||: R™™ — R on the vector space of nxn matrices via
A
141 = max 1320 o 1A
2£0 x| flzl=1

These induced matriz norms are submultiplicative,

IAB| < [IA[lIIB]| V A, B € R™™"
The case of the Euclidean || - ||2-norm is particularly prominent. We have
AT, = (1Al

n n
14115 SnmﬁXZlAzyjlz and || All; = [[AT] < nmax Y|4,
1=1

j=1
3. The spectral radius p(A) of A € R™*™ is defined by
p(A) = max(c(A)) = max{|A| : A € C is an eigenvalue of A}
If A is symmetric or, more generally, normal, then

1Ally = p(A)
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1.2 Matrix spectra and and matrix norms 3
4. The quantity
Al IIA7Y||if A is invertible
o (A) = 1Al 1A, A is
00 if A is singular
is called the [P- condition number of A. In particular, for symmetric positive definite matrices we
have A\
Fo(A) = 19T (1.1a)
Amin
5. For general (nonsymmetric) matrices with positive eigenvalues, the analogous quantity

fio(A) = Dz (1.1b)

)\min

is called the spectral condition number of A. Note that in general this does not equal ko(A) (except
for SPD matrices).

The spectral radius p(A) of a matrix A will be important for the analysis of many iterative methods.
We have (see, e.g., [10, Sec. 2.9]):

Theorem 1.1 Let A € R™™ or A € C*". Then:

(i) p(A™) = p(A)™ for all m € N.

(ii) For any norm || - || on R™. (or on C" if A € C"*") we have p(A) < ||A]|.

(111) For every € > 0 there exists a norm || - || on the vector space R™ (or C") such that

p(A) < [|A[l. < p(A) +e

(iv) For any norm || -| on R™ (or on C") we have

p(4) = Tim_[[A™ |/

m— 00

Exercise 1.1

a) Let A € R™"™ be normal. Then one can find a norm || - || on R™ such that p(A) = ||A||. Comment on the

special cases of symmetric and skew-symmetric A.

b) Show that ||A|l, = /p(ATA).

¢) Show that the Hélder-type inequality [|Al|3 < [|A], |||, is valid.

d) Give an example of a matrix A # 0 such that p(A) = 0. =

Iterative Solution of Large Linear Systems Ed. 2017



1 INTRODUCTION; SOME BASIC FACTS FROM LINEAR ALGEBRA

1.3

1.

Types of matrices and some matrix decompositions (factorizations)

Orthogonal matrices: A matrix A is orthogonal® if AAT = ATA = I. This means that the
columns of A are orthonormal to each other (the same is true for the rows of A). Note that this
implies AT = A~!. An important further property of an orthogonal matrix A is that ||Ax||, = ||z2
for all x € R™ i.e., an orthogonal matrix represents an isometric mapping.

The complex analog is a unitary matrix A € C™", characterized by AA”" = AYA = I. (Note
A= A7)

QR-decomposition: Let m > n. Every matrix A € R™*" can be written as A = QR, where
@ € R™*" has orthonormal columns and R € R™*" is upper triangular. Actually, this is the ‘reduced’
QR~decomposition, which may be extended to a ‘full’ QR-decomposition with @) € R™*™ R € R"™*".
The QR-decomposition can be computed in a finite number of floating point operations, e.g., using
Householder or Givens transformations or a [modified] Gram-Schmidt process (see [2]).

On the contrary, the similarity transformations involved in 3.-6. below which cannot be realized with
a finite number of operations, since knowledge of the spectrum (the eigenvalues) of A is required.

Schur form: Every A € C"™ " can be written as A = Q RQ", where @ is unitary and R is upper
triangular. Furthermore, the eigenvalues of A appear on the diagonal of R .

Orthonormal diagonalization of symmetric matrices: If A € R"™" is symmetric, then there
exists an orthogonal matrix ) (whose columns are eigenvectors of A) and a diagonal matrix D (whose
entries are the eigenvalues of A) such that A = Q D Q" (spectral theorem for symmetric matrices).

Unitary diagonalization of normal matrices: If A € R"*" is normal, i.e., ATA = AA", then
there exists a unitary matrix @) € C™*" (whose columns are eigenvectors of A) and a diagonal matrix
D € C™" (whose entries are the eigenvalues of A) such that A =QDQ".

Symmetric positive definite (SPD) matrices: If A € R™" is SPD, i.e., if (Az,x) > 0 for
all x # 0, then its spectral decomposition reads A = Q D Q" with @ orthogonal and D > 0 (all
eigenvalues of an SPD matrix are positive).

— The SPD property is also simply denoted by A > 0.

— With the extremal eigenvalues of an SPD matrix A, we have
)\TTLG,ZL'
Al = A 47y = Ahys and () = £ (see (1.1))

main’
min

— The matriz square root Az = QD% Q" satisfying A2 Az = A is well-defined and is also SPD.

For symmetric matrices, the matrix R from 3. is exactly D from 4. We also note that the decompositions
4.-6. are ‘characteristic properties’; i.e., the ‘if’ can be replaced by ‘if and only if’.

7. A nonsymmetric matriz A may also be (positive) definite, i.e. it may satisfy (Az,z) > 0 for
all © # 0. This is the case iff its symmetric, or real part Re A = %(A + A") is SPD, since

(A+ ANz, x) = (Az,x) + (z,Az) = 2(Az, x)

In this case we say that A is positive definite (in contrast to 'SPD’ which always means that A is also
symmetric). We have

(Az,x) > Apin(Re A) (z, x)

A general positive definite matrix is invertible, and the norm of its inverse can be estimated by

1
A, € —————— 1.2
47 < 12)
Exercise 1.2 Prove Assertion 7., in particular the estimate (1.2). .

3 A more appropriate terminology would be ‘orthonormal’.
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1.4 Cayley-Hamilton Theorem 5

1.4 Cayley-Hamilton Theorem

The Cayley-Hamilton Theorem (see, e.g., [10, Theorem 2.8.4]) states that any square matrix A € C"*"
satisfies it own characteristic equation, i.e., the characteristic polynomial y: z + det(zI — A), given by*

X)) =(=N) (=) =2"+c 2"+ ezt (1.3a)

tisfi
satisfies YA = A" 4 e A e At e, =0 (1.3b)

A direct consequence of the Cayley-Hamilton theorem is that — provided A is invertible — the inverse A~*
can be expressed as follows (after by multiplying (1.3b) by A™!):

1

1 -
Yy Uy B Y (1.3¢)

Cn Cn Cn

Note that ¢, = (—1)"det(A) # 0 by assumption. This representation of A~! in terms of a matrix
polynomial of degree n — 1 (with coefficients depending on the spectrum of A) may be a viewed as a
motivation for the class of Krylov subspace methods which we consider later on.

Remark 1.1 For diagonalizable matrices A, the Cayley-Hamilton Theorem is easy to prove: A = X DX 1
where D is a diagonal matrix with diagonal entries D;; = \;. For any polynomial 7, we compute
m(A) = X7m(D) X!, with (D) = Diag(m(\1), m(A\2), ..., 7(\,)), which implies the assertion of the Cayley-
Hamilton Theorem.

In the general case, one transforms A to Jordan normal form: A = X J X!, where the matrix J is block
diagonal, and the diagonal blocks J; € C"*™ 4 = 1...m, are upper triangular matrices and have the
eigenvalue \; on its diagonal. The size n; is less than or equal to the multiplicity of the zero \; of the
characteristic polynomial y. Next, one observes that y(A) = X x(J) X!, and x(/) is again block diagonal
with the diagonal blocks being given by x(J;). Since for each i we can write x(z) = m;(z)(z — \;)™ for
some polynomial 7;, the nilpotency property (J; — A; )™ = 0 implies x(J;) = 0. Thus, x(J) = 0. .

4The )\; are the eigenvalues of A; each eigenvalue with algebraic multiplicity k occurs k times in (1.3a).
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6 2 SPARSE STORAGE

2 Sparse Storage

In the introduction we have pointed out that we are targeting very large problems. One consequence of
considering systems of this type is that the coefficient matrix has a huge number of elements. On the other
hand, the matrices arising in most numerical simulations, for example, those based on Finite Difference
(FD), Finite Element (FEM), or Finite Volume (FV) methods, are sparse, i.e., only few matrix entries
are non-zero, due to the nature of the local approximations employed. (In practice, a matrix A € R"*" is
called sparse if the number of non-zero entries is O(n).)

The aim of sparse storage is to store only the non-zero elements of these matrices, but to do this in a
manner that still enables efficient computations to be performed, especially matrix-vector products.

The following two standard examples are sparse matrices arising from FD or FEM methods.

Example 2.1 Let Q = (0,1), h = 1/(n+1), and 2; = ih, i = 0...n+1. The FD discretization of the
two-point boundary value problem (BVP), with Au = u”,

—Au(x) = f(z) on 2, u(0)=wu(l)=0 (2.1)
is (with w; ~ u(z;), fi = f(x;))
—Uiq +2u; — Ui = A2 f;, i=1...n (2.2)
where we set ug = u,41 = 0. This is a system of linear equations of the form
Au=0b, AeR™", beR"

where the matrix A, which approximates —h?A, is tridiagonal and SPD with .. = 4sin2% =0(1)
and A\ = 4sin22(n—7jr1) = O(h?), such that the condition number is ro(A) = O(h™2).

For this problem, all eigenvalues and eigenvectors (eigenmodes; in view of application background: think

of ‘discrete eigenfunctions’) are explicitly known: For ¢ = 1...n, the vectors w; = ((wi)l, ce (wi)n)T with
entries .
(w;); = sin ST sin(irz;), j=1...n
n
s
are the eigenvectors associated with the eigenvalues \; = 4 sin? m, 1=1...n.
n

Small eigenvalues are associated with slowly varying eigenmodes; larger eigenvalues are associated with
increasingly oscillating eigenmodes. Clearly, the eigenvectors w; are mutually orthogonal since A is sym-
metric. "

Example 2.2 Let Q = (0,1)%, h = 1/(n+1). Define the nodes P;; = (z;;) = (ih,jh), i,j = 0...n+1.
Consider the BVP (Dirichlet problem) for the 2D Poisson equation
—Au(z) = f(z) onQ, w=0 on 0N (2.3)

The FD approximations u;; to the values u(x;;), based on the simplest 5-point discretization of the
Laplacian A (the so-called ‘5-point-stencil’), are the solutions of

2 .o
—Ui—1,5 — Wit1,5 — U j—1 — Ui 541 + 4ui,j =h fi,ju 1,)] = 1...n (24)

with f;; = f(x;;). The boundary conditions are enforced by setting ug; = tp41,; =0 for j =0...n+1
and w90 = Ujpt1 =0for e =0...n+1.
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2.1 Coordinate format (COO) 7

o0 o’
oee .
o0 .
o0 .
ece 0
313 .
o0 .
. *%ee %
Fe oce 0
101, o0 .
. o0 0
0 ese 0
. 313 0
. o0 .
. oo
0 o0 0
® S3%e o
S . o0 .
20 0 eo0 0
. 3 0
. o0 .
. ) .
o0 0
0 oo
. o0
° 3% %
F 0 3 0
30 . o0 .
0 Yy 0
o0 .
. oo .
. o0
0 ese 0
0 373 .
e 3% e
S O ) 0
40 0 o0 .
. eoe .
. o0 .
O ese .
0 eee .
. eoe .
. o0 .
. LU .
S . 13 .
50 . o0 .
O eoe 0
0 373 .
. o0 .
. o0 .
0 ) 0
. o
% *3%e
S 0 oo -
60 . 373
. o0
. o0
. . . . . La——_L
0 10 20 30 40 50 60

Figure 2.1: Sparsity pattern of the stiffness matrix A of a 2D Poisson problem

The system of equations (2.4) can be written in standard matrix-vector form A4 = b in the following
way: A simple numbering of the nodes (x;,y;) and the unknowns w; ;, ¢,j = 1...n, is the ‘lexicographic’
(row-wise) ordering: We set @(—1ynt; = u;;. Then the matrix A € RV*Y with N = n?, has at most 5
non-zero entries per row and column. An example of the sparsity pattern of A (for the case n = 8) can
be seen in Fig. 2.1. The matrix A is again SPD and the eigenvalue satisfy A\, = 8sin’ %h = O(h?),
Amaz = 8cos? It = O(1), such that ry(A) = O(h72).

In order to describe the (mutually orthogonal) eigenvectors of A, it is convenient to use ‘double index’
notation, i.e., the matrix A has entries A;; ;;, where 4,7, 7,7 € {1,...,n}. The eigenvectors (discrete
eigenfunctions) are then given by w; ;, i,7 = 1...n, with entries

-, -,
(w; j)ij» = sin ’;L:j; sin % = sin(imzy) sin(jmry;), i',7 € {1,...,n} (2.5)

s )T
The corresponding eigenvalues are \; ; = 4 (sinQW + sin2m>, ,7=1...n. .

For a Poisson equation in 3D (over a cube), a similar structure occurs. In this case, the resulting stiffness
matrix A has at most 7 nonzero entries per row and column.

In these Poisson examples, band matrices are involved.> A few of the more straightforward methods for
storing more general sparse matrices are considered in the following.

2.1 Coordinate format (COO)

The COO format consists of three one-dimensional arrays:®

AA - an array containing the nonzero elements of A € R™*"
IR~ an integer array containing their row indices
IC — an integer array containing their column indices

5Note, however, that the inverses of these matrices are dense.

6 For rectangular matrices A € R™*" all formats are defined in an analogous way.
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8 2 SPARSE STORAGE

Example 2.3
(2 -1 0 )
o 0 0 0
A=10 -2 4 -3 0
0O 0 -3 6 -2
o 0 0 -2 4

7
AA=[2 -1 9 —2 4 -3 -3 6 —2 —2 4]
IR =[1 1 1 3 3 3 4 4 4 5 5]
IC =[1 2 5 2 3 4 3 4 5 4 5] .

Here, the entries are stored in row-wise order (‘COOR’; ‘COOC’ can be defined in an analogous way).
We note that the array IR contains quite a lot of repeated entries; the format is easy to handle but
contains redundant information. A more economical way is to use the Compressed Row Storage (CRS) or
the Compressed Column Storage (CCS) format discussed in the following.

2.2 Compressed (sparse) Row [Column] Storage formats (CRS, CCS)

The CRS format consists of three one-dimensional arrays:

AA - an array containing the nonzero elements of A € R™*"
IC - an integer array containing the column indices of the non-zero entries of A
PR — an array of n+1 integer pointers;

— PR(i) is the position in AA and IC where the i-th row of A starts:
The non-zero entries of the i-th row are AA([PR(i):PR(i+1)-1])
and their column indices are IC([PR(i):PR(i+1)-1])

— If the i-th row of A contains only zeros, then PR(i) = PR(i+1)

— PR(n+1) = nnz+1, where nnz is the total number of non-zero entries of A

For A from Example 2.3 we have

AA=[2 -1 9 -2 4 -3 -3 6 —2 —2 4]
PR =11 4 4 7 10 12]
IC =[1 2 5 2 3 4 3 4 5 4 5]

This is useful as the matrix vector product y = Ax is simple to express (n is the number of rows in A):

for i = 1:n % MATLAB syntax
k1 = pr(i)
k2 = pr(i+1)-1
y(i) = AA(k1:k2)*x(IC(k1:k2))’ % inner product of row vectors AA and x
% IC(k1:k2) is a vector index

end
In this example, e.g. for i = 1, we have k1 = 1, k2 = 3, AA(kl1:k2) = (2,—1,9), and IC(k1: k2) = (1,2, 5)
such that the first component y; of y = Ax is evaluated according to

€1
AA(kl:kZ)*X(IC(kl:kZ))’:[2 1 9] -

X5
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2.2 Compressed (sparse) Row [Column| Storage formats (CRS, CCS) 9

The storage saving achieved with the CRS format increases with the size of the matrix. For a matrix of
dimension nxn with p or less elements per row it is required to store at most pn real values and (p+1)n
integers, i.e., the storage is proportional to n. For a 1,000 x 1,000 tridiagonal matrix, for instance, the
CRS format requires less than 7,000 elements to be stored, while the full matrix has 1,000,000 elements.

Remark 2.1 Most iterative solution methods are based on the user’s providing the matrix-vector mul-
tiplication = — Ax by means of an appropriate procedure — the coefficient matrix A need not even be
explicitly available for the algorithm to operate. The implication for the storage format is that (only) the
multiplication x — Ax has to be performed efficiently. Typically, one expects the storage format to be
such that the cost of x — Ax is proportional to the number of non-zero entries of A. This is the case for
CRS.

In special cases, in particular constant coefficient problems, no storage of matrix entries at all is required
for evaluation of x — Ax. Rather, this is realized by a simple loop incorporating the constant coefficients,
as is the case for instance for the FD discretization of the 1D and 2D Poisson equation with constant
meshwidth h. n

Exercise 2.1 Design analogously to the CRS format the CCS (‘compressed sparse column format’). Formulate
an algorithm that realizes the matrix-vector multiplication = — Azx. .

A wide variety of other sparse formats exist, often motivated from the particular structure of a problem
under consideration. A classical example are banded matrices.

Example 2.4 A matrix A € R™*" is said to be banded with upper bandwidth b, und lower bandwidth
b, it A;; =0for j >i+0b,and j <i—"b. If b =">0, = b, then b is called the bandwidth of A. The
storage requirement amounts to n(b, + b, + 1) real numbers. Typically, banded matrices are stored by
[off-]diagonals (cf. the diag command in MATLAB). .

Exercise 2.2 Design a data structure for data-sparse storage of a symmetric tridiagonal matrix and realize
matrix-vector multiplication. "

MATLAB includes many functions for use with sparse matrices.” The internal format is CCS (see
Example 2.1), which is also called the Harwell-Boeing format. To preallocate storage for a sparse ma-
trix A of dimension m xn with k£ non-zero elements the function A = spalloc(m,n,k) is called. The
non-zero elements of A can then be entered by indexing the elements of A as usual.

The sparsity pattern of the matrix A can be viewed using the function spy(A). In addition all the
MATLAB functions can be used with sparse matrices including the standard addition and multiplication
operations. Sparse vectors are also available but less relevant in practice.

Example 2.5
A = gallery(’poisson’,8);
spy (A)
This retrieves the 64 x 64- matrix A obtained by discretizing the Poisson equation with the 5-point stencil

(see Example 2.2) from the gallery of test matrices, and then plots the sparsity pattern shown in Fig. 2.1
on p.7. "

In general, the algorithms discussed from now on will be assumed to be using some appropriate sparse
storage technique.®

"see help sparse. MATLAB is a trademark of The MathWorks, Inc.

8For an overview of sparse matrix formats, see http://en.wikipedia.org/wiki/Sparse matrix.
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3 Direct Solution Methods

For ‘small’ problems, direct methods (i.e., variants of Gaussian elimination) are the method of choice.
While there is no general rule what ‘small’ means, sparse matrices arising from FD or FEM discretizations
with up to 100,000 unknowns are often treated by direct methods. Especially for 2D problems, direct
methods are quite popular. We refer to [8, 5] for a good discussion of such methods. The available solvers
are suitable for nonsymmetric problems and support parallel computer architectures.

Generally speaking, whereas Gaussian elimination of a (full) n x n-matrix requires O(n?) storage and
O(n?) operations, typical sparse matrices can be factored with work O(n®) for some 1 < a < 3 (for 2D
FEM-applications, we expect v = 3/2). Since o = 1 is not really achievable, iterative methods have to be
employed for very large problems.

The main practical issues in direct solvers are
e pivoting (to ensure numerical stability), and

e reordering strategies for the unknowns so as to keep fill-in small.

These two requirements are usually incompatible, and a compromise has to be made, e.g. by allowing non-
optimal pivot elements to some extent. Here we consider the important special case of sparse SPD matrices,
since these can be factored without pivoting in a numerically stable way via the Cholesky algorithm. For
SPD matrices, one may therefore concentrate on reordering strategies to minimize fill-in.

3.1 Fill-in
For an SPD matrix A € R"*" its envelope (or profile) is defined as the set of double indices
Env(A) ={(i,5) : Ji(A) <j <1}, where Ji(A) =min{j: A4;; # 0}

The envelope corresponds to a variable band structure which contains the indices of all non-zeros entries
of the (strictly) lower part of A. A key feature for sparse direct solvers is the observation that also the
Cholesky factor has non-zero entries only within the envelope of A:

Theorem 3.1 Let A € R™™ be SPD, and let L € R™" be its lower triangular Cholesky factor, i.e.,
LL"=A. Then L;; =0 for j <i and (i,j) ¢ Env(A).

Proof: The proof (an exercise) follows from inspection of the way the Cholesky decomposition is computed;®
see e.g. [2]. An analogous result holds for LU-decompositions of general matrices (provided the LU-
decomposition can be performed without pivoting). O

Example 3.1 Banded matrices are a special case: Here, J;(A) = max{1,7 — b} for all i, where b is the
bandwidth. The storage requirement is then O(nb). The factorization of A is done with work O(nb?). =

Theorem 3.1 shows that the sparsity pattern of a matrix A is roughly inherited by the Cholesky factor.
More precisely, the envelope is inherited. Indices (i,7) € Env(A) for which A;; = 0 but L;; # 0 are
called fill-in. Since, generally speaking, the majority of the (i,7) € Env(A) will be filled in during the
factorization, many efficient sparse direct solvers aim at finding a reordering of the unknowns such that
the envelope is small. In other words: they are based on finding a permutation matrix P such that
Env(PTAP) is small. The Reverse Cuthill-McKee (RCM) ordering (see Sec. 3.2) is a classical example.

9The Cholesky decomposition A = LL" is based on a modified elimination procedure, i.e., A = LU with additional
scaling of columns such that U = LT, and 1 # L, ; > 0.
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1 1 1 1
1 2 2 1
3 3
A=|1 2 3 15 18 L=|12 3 1
1 5 1
1 6 1
1 2 3 18 5 6 92 1 2345 6 1
92 6 5 18 3 2 1 9.5917
6 1 0.6255  0.7802
5 0.5213 —0.4180  0.7440
A=118 15 3 2 1 L=1| 18766 —1.5047 —2.1601 2.1327
3 3 1 0.3128 —0.2508 —0.3600 0.5899  0.6014
2 2 1 0.2085 —0.1672 —0.2400 0.3933 —0.7075  0.4644
1 1 1 0.1043 —0.0836 —0.1200 0.1966 —0.3538 —0.8444 0.3015

Figure 3.1: Top: arrowhead matrix A € R™" and its Cholesky factor L. = chol(A)’. Bottom: effect of
reversing the numbering.

Example 3.2 (fill-in) The 7 x 7 ‘arrowhead matrix’ A shown in Fig. 3.1 has a ‘good’ ordering: Since
all entries of A within the envelope are non-zero, there is no fill-in. Reversing the order of equations
and unknowns, which leads to the matrix A = PTAP with corresponding permutation P, gives rise to a
disaster: The envelope is the full lower part of A, an in L shows that complete fill-in has taken place. =

A closer look at fill-in for SPD matrices.

Fill-in takes place at (i, ) if A;; = 0 but L; ; # 0. Due to Theorem 3.1, fill-in can only occur within the
envelope of A. We now determine the fill-in more precisely by means of an inductive procedure describing
Cholesky elimination in a similar way as described in [2]: Let A € R"*" be SPD. Elementary calculations
then show (with a;; € R, a = A([2:n],1) € R™}, A = A([2:n],[2:n]) € R-Dx(D).

1 0
T 0 - aa’ a
a Jair n—1 a1 0 In—l
=?11 = A®@) :‘Z{

In this way we have eliminated the first row and column, and the rest of the job consists in continuing this

procedure by factoring the matrix'® A® = A — i aa™ € RO-DX(1 ip an analogous way. This gives

VR
0 A<3>]L2’

where A®) € R2x("2) ig again SPD, and L, € R"1*("1) has a structure similar to that of L. Thus,

A® =L, [ (3.1b)

1 0 LUy 1 0)
A=A = L, 01 0 LT (3.1c)
~— |0 L, 3 0 Lo ~~—~
o 0 0 A® ~
L LT
10 The matrix A® is again SPD since L 'AL; 7 is SPD, see (3.1a).
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Proceeding in this way, we obtain a factorization

A=1ILLy - Ly ILY |- LILT = LL*, with L= LiLy---L,_,

Remark 3.1 The k-th step corresponds to elimination of the variable z;. The factors L; are lower
triangular matrices with a special structure: (f/k)“ = 1 for ¢ # k, and the only non-trivial column of
Ly, is column k. Clearly, L = Ly --- L,_; is again lower triangular; moreover, we have L(:,k) = L;(:, k),
which is analogous to the case of standard LU-decomposition, where the lower factor L is nothing but the
recombination of elementary elimination matrices L with one one-trivial column k, see [2]. .

Constructing the Cholesky decomposition in this way is known as the ‘outer product variant’, since the
updates for the A®) are expressed by outer (dyadic) vector products; see (3.1a). This is formalized in
Alg. 3.1 representing the explicit algorithmic outcome of the inductive process indicated above.

Algorithm 3.1 Cholesky decomposition — outer product variant

% returns the Cholesky factor L € R™*" of an SPD matrix A = AD ¢ R™™

% note: unusual choice of indices (see (3.1)):

% the matrices A® € RO=F+1x(=k+1) are of the form (Ag?);fj:k
1: AV =A L=0eR™",

:fork=1...n—1do

Ly =1/ A;(fk;)C

L([k+1:n], k) = 7= AW([k+1:n],k) % column vector

AR ([k+1:n), [k+1:n]) =

AW ([k+1:n], [k+1:n])) — L([k+1:n), k) - (L([k+1:n],k))" % outer product
6: end for

AN

We see how fill-in arises: The first column L.; = - A([2 : n], 1) of the Cholesky factor L has non-zero

ail
entries only where the first column of A = A has non-zero entries, see (3.1a). The second column of L

has non-zero entries where the first column of the submatriz A® = A — ﬁ aa” € RO=Dx(=1) has non-zero

entries, and so on. In general, we expect L;; # 0 if Aﬁ’“,ﬁ # 0. From the update formula for the matrices
A®) (see lines 3-5 of Alg. 3.1), we have

W) _ 4G L) 4(k) —
A = A _FAMAM’ 1, =k+1...n
k,k

Hence, for i,j > k+1, we have AE?I) £ 0 if!

A 20 o AR AN 20
Another way of putting it is: AE@*” = 0 if either AE? £ 0, or if in A® the indices 7, j are connected to each
other via the index k, i.e., Afkk) # 0 together with A,(fj) # 0. Based on this observation, one can precisely
characterize the fill-in process for the Cholesky decomposition.

11n a strict sense, this is not an ‘if and only if’ situation since cancellation can take place, i.e., Az(-)kj) =1 AZ(.kk) A,(Ck;. This

AL
(unlikely) cancellation will be ignored.
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3.1 Fill-in 13

Fill-in from a graph theoretical point of view.

An elegant way to study fill-in is done in terms of graphs. A graph G = (V| E) consists of a set V' of nodes
and a set of edges E C V xV. Edges are denoted as pairs (v,v’) € V xV with two distinct !? elements.

The sparsity pattern of a general matrix A can be represented by a graph G = (V, E') with nodes V' and
edges F, its so-called adjacency graph. Here,

e the set V' of nodes is simply the set of unknowns {x;,i = 1...n} (or the corresponding indices i),

e two nodes z; # z; are connected by an edge (z;,z;) € E iff A;; # 0, i.e. if equation ¢ involves the
unknown z;.

In the general setting of nonsymmetric matrices this gives a directed graph where vertices x; and z; are
connected by a directed edge (x;, x;) if A;; # 0. A directed edge (x;, ;) is visualized by an arrow pointing
from node z; to node x;.

For a symmetric matrix A we have A;; = A;;, thus E is symmetric: (z;,z;) € E iff (z;,2;) € E, and
this is represented by {;,z;}. In other words: We use undirected graphs. An (undirected) edge {z;,z;}
is visualized by a line joining the nodes x; and ;.

The degree deg.(v) of a node v € V' is the number of edges emanating from v.

In the outer product variant of Cholesky decomposition, we denote by G*) = (V*) E(®)) the adjacency
graph of A®) ¢ R(—k+Dx(n=k+1) " The above discussion shows that the graph G+ for A*+1) is obtained
from the graph G*) by

removing the ‘pivot node’ xy, removing the edges emanating from xy, and adding edges {x;, x;} that
connect those nodes x;,x; that have the property that {x;, v} € E® together with {zy,z;} € E®.

We formalize this in Alg. 3.2. We call the sequence of graphs (G®))_, the elimination history.

Algorithm 3.2 Elimination pattern via graph transformation
% input: graph G = (V, E)
% output: graph G’ = (V', E’) obtained by eliminating node v € V/
LV =V \{v}
2: B' = {{v;, 02} € V'XV": {v, 05} € E or ({v1,v} € E and {v,v,} € E)}

Example 3.3 (See Fig. 3.2.) Let

(x| 0 [x] * x 0)
O|*x % 0 0 =
A A *x [ * 0 0 0
]| 0 [0] + 0 0
* 0 0 0 % O
0|+ O 0 * )

with G(l) = (V(1)> E(l))> V(l) = {xla X2,X3,T4,Ts, xG}a E(l) = {{xla 1’3}, {xla 1'4}, {xla 1'5}, {1'2, 1'3}, {xZa 1'6}}
Elimination of x; results in the 5 x5-submatrix

12'We point out that this implies that the graph has no ‘loops’ connecting a node with itself. In other words: Information
about the diagonal entries is not contained in the graph because it is of no interest for the study of fill-in.
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SN A

Figure 3.2: Adjacency graphs G and G® from Example 3.3

(x x 0 0 =*
x % *x x 0
A® = | 0 x % 0
0 = 0
*x 0 0 0 %)

with G(2) = (V(2),E(2)), V(2) = {$2,$3,$4,x5,$6}, E(z) = {{.Z'g,xg}, {x27x6}7 {,’L’3,ZI}'4} ,{x3,$5}, {LU4,Z1}'5}}.

Here, for instance, elimination of x; gives rise to fill-in at the position indicated by in A®, because
AS{ # 0 and A§1§, # 0. This, among others, generates the edge |{zs, 24} | € E®.

The above discussion shows that the elimination of node z; produces column L(:, k) of the Cholesky
factor L with the property that L;, # 0 iff {z;, 24} € EW®)_ Hence, the number of non-zero entries in
column L(:, k) is given by the degree of node x;, € V¥, The memory requirement to store the Cholesky
factor L is therefore given by

n n—1
Mem(L) = > Mem(L(:, k) =n+ > _ deggum (xx)
k=1 k=1

where n represents storage of the diagonal. However, it is generally very difficult to predict what the
precise amount of fill-in will be during the elimination process.

Elimination graph and reordering.

A reordering of the unknowns (and analogous simultaneous reordering of the equations) corresponds to a
permutation of the columns and rows of A, i.e., it leads to the SPD matrix P"A P for some permutation
matrix P. The graph G is (up to labeling of nodes) independent of the permutation P. In terms of
graphs, we note that if we eliminate the permuted nodes one by one (with Alg. 3.2), then we obtain a
sequence of graphs (G®)r_, that corresponds to the Cholesky decomposition of PTA P, and the permu-
tation P describes the order in which the nodes are eliminated. Hence, we arrive at the following result
concerning the fill-in for Cholesky decomposition with any ordering:
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o
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5 e—

Figure 3.3: Here, S = {4,5} is a separator.

Theorem 3.2 Let G = (V) EM) be the adjacency graph for an SPD matriz A. Eliminate sequentially
nodes vy, vy, . . ., vy using Alg. 3.2 and denote by G®, k = 1...n, the graphs obtained in this process. Then
the sequence (G®)_ represents the elimination history for the Cholesky decomposition of PTAP, where
P is determined by the order in which the nodes are eliminated. The location of the non-zero entries of
the Cholesky factor L of PTAP can be read off (G®)1_, : Fori > k there holds L;j, # 0 if {vi, v} € E®),
The total memory requirement to store L is

n—1

n -+ Z degGm ([Ek) (32)

k=1

Graph theory terminology.

Neighbors and degree: A neighbor of a node v is another node that is connected to v by an edge. By
Adj(v) we denote the set of all neighbors of v € V.'® Recall that the degree deg(v) of a node v € V is the
number of edges emanating from v, i.e., deg(v) = |Adj(v)|. More generally, for a subset V' C V| the union
of all nodes outside V' connected with some node v € V' is denoted by

Adi(V') = ] Adj(') \ V'

v eV’

Path: A path connecting a node v € V to a node v € V' is a tuple of nodes v;, i = 1...0+1, with v; = v
and vyyq = v’ such that each {v;,v;11} € .

Connected graph, diameter of a graph: A graph is connected if any two nodes can be connected
by a path. The distance d(v,v") between two nodes v, v’ is the length of the shortest path connecting v
with v'. The diameter of a connected graph G is diam(G) = max, ey d(v,?’), i.e., the longest distance
between two nodes .

Separator: A subset S C V is called a separator of G, if the graph G’ obtained from G by removing the
nodes of S and the edges emanating from S is not connected. That is, V' \ S has the form V' \ S = V; U V5,
and every path connecting a node v; € V; with a node vy € V5 intersects the separator S. See Fig. 3.3.

Eccentricity of a node v, peripheral node: The eccentricity e(v) of a node v € V is defined as
e(v) = maxyey d(v,v"). A node v € V with e(v) = diam(G) is called peripheral. A peripheral node is ‘far
outside’ because there exists a path of maximal length emanating from it.

13Note: since we have excluded {v,v} from the set of edges, we have v ¢ Adj(v).
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Figure 3.4: Example of Cuthill-McKee algorithm with non-peripheral starting node g.

3.2 Standard ordering strategies

As we have seen in Example 3.2, the order in which the unknowns are numbered can have a tremendous
effect on the amount of fill-in, which in turn affects the storage requirement for the Cholesky factor and
the time to compute it. Modern sparse direct solvers analyze the matrix A prior to factorization and aim
at determining a good ordering of the unknowns. Since the problem of finding a permutation matrix P
that minimizes the amount of fill-in is a very hard problem, various heuristic strategies have been devised.
Popular ordering methods are:

1. Reverse Cuthill-McKee: Realized in MATLAB as symrcm (symmetric version). This ordering may be
motivated by minimizing the bandwidth of the reordered matrix PTA P.

2. Nested dissection: This ordering originates from FD /FEM applications with substructuring.

3. (Approzimate) minimum degree: The approximate minimum degree ordering of [1] is currently the
most popular choice, realized in MATLAB as symamd (symmetric version). It aims at minimizing the
amount of fill-in.

We refer to [16, 5, 8] for good surveys on the topic.

[Reverse| Cuthill-McKee.

The Cuthill-McKee (CM) and the Reverse Cuthill-McKee (RCM) orderings can be viewed as attempts to
minimize the bandwidth of a sparse matrix in a cheap way. The underlying heuristic idea is as follows:

In order to obtain a small bandwidth, it is important to assign neighboring nodes in the graph G numbers
that are close together. Hence, as soon as one node is assigned a number, then all its neighbors that have
not been assigned a number yet should be numbered as quickly as possible — see Alg. 3.3.

This is a typical example of a ‘greedy algorithm’ based at a brute force, locally optimal strategy with
the hope that the outcome is also near to optimal in the global sense.

The choice of a starting node is, of course, important. One wishes to choose a peripheral node as a
starting node. Since these are in practice difficult to find, one settles for a pseudo (‘nearly’) peripheral
node, as described in [8].

It has been observed that better orderings are obtained by reversing the Cuthill-McKee ordering. In fact,
it can be shown, [16, p. 119], that RCM is always better than CM in the sense that |Env(Pgqy,APron)| <
|Env(PE,;APcy)|. The RCM algorithm is shown in Alg. 3.4.
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3.2 Standard ordering strategies 17

Algorithm 3.3 Cuthill-McKee
choose a starting node v and put it into a FIFO % ‘first in — first out’ — a queue, or pipe
while (FIFO # ) {

take first element v of FIFO and assign it a number

let V' C Adj(v) be those neighbors of v that have not been numbered yet;

put them into the FIFO in ascending order of degree (ties are broken arbitrarily).

}

I Y R
u
|
u
u
L

Figure 3.5: Example of Reverse Cuthill-McKee algorithm (example taken from [19]).

Algorithm 3.4 Reverse Cuthill-McKee

1: choose as a starting node v a peripheral or pseudo-peripheral node
2: determine the CM ordering using Alg. 3.3.
3: reverse the CM ordering to get the RCM ordering.

Nested Dissection.

The key idea of nested dissection is to find a separator S that is small. Recall that a separator S for the
graph G partitions the set of nodes V' into three disjoint sets,

V=Vulhus

with the property that no edges exist that connect nodes of V; directly with nodes of V5. If we number
the nodes of V; first, then the vertices of V5 and the nodes of S last, the matrix A has the following block

structure:
AVI W 0 AVl S

A: 0 AV2’V2 AV27S
Asv, Asv, Asgs

Theorem 3.1 tells us that the Cholesky decomposition of A will inherit the two 0-blocks which are outside
Env(A). Therefore it is highly desirable to choose the separator S to be small, because then these 0-blocks
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AVI W1

AVz,Vz

AV3,V3

Avi vy

| 25V |

Figure 3.6: left: nested dissection of a square. right: block structure of the resulting matrix.

are large. (In the extreme case S = () the adjacency graph of A is not connected, and A becomes block
diagonal.)

Nested dissection is usually applied recursively to the sets Vi and V3, resulting in a ‘fork-like’ structure
for Env(A) (see, e.g., Fig. 3.7), where the ‘prongs’ are the blocks created by the separators. The nested
dissection Algorithm is specified in Alg. 3.5.

Algorithm 3.5 Nested Dissection

% input: adjacency graph G' = (V| F) of A
% output: numbering for the vertices

1: select a separator S and sets Vi, V5 such that
a) V=V Ulhus,
b) S is small,
¢) no node of V; shares an edge with any node of V5.

2: number the nodes of V' by
a) numbering those of V; first (i.e., recursive call of this algorithm with V] as input),
b) numbering those of V5 second (i.e., recursive call of this algorithm with V5 as input),
c¢) numbering those of S last.

The ‘art’ in nested dissection lies in finding good separators. We illustrate that it is a feasible task. In
fact, for the 2D Poisson problem on a square (Example 2.2) the choice of good separators leads to very
little fill-in, namely O(N log N):

Example 3.4 We consider a uniform mesh as in Example 2.2. For simplicity, we assume that n is a power
of 2: n =2™. As indicated in Fig. 3.6, the unit square is split into 4 boxes. By our choice of n, the two
lines that split the square into 4 squares are mesh lines.

In this example, it is better to separate the unknowns into 5 sets V;, V5, V3, V}, and the separator S. This
splitting is done as indicated in Fig 3.6: All nodes in the box V; are numbered first, then those of the box
V5, then those of the box V3, then those of box Vj, and finally those that lie in the separator S. Then the
system matrix A has the block structure depicted in Fig. 3.6. Each of the matrices Ay, v;, ..., Ay, v, has
size ~ N/4 and is, up to the size, essentially the same as the original matrix A. The last block, Agy is of
size O(v/N) x N. Since the submatrices Ay, y, are similar to A, we can repeat the procedure recursively.
An idea of the structure of the resulting envelope can be obtained from Fig. 3.7, where the sparsity pattern
of the Cholesky factor for the case n = 30 is plotted.
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A careful analysis given in [7] shows for this model problem that with this ordering of the unknowns,
the memory requirement for the Cholesky factor is O(N log V), and the number of arithmetic operations
to compute it is O(N?/2). Thus the fill-in is considerably smaller than for straightforward lexicographic
ordering, where the memory requirement for the Cholesky factor is O(N3/2). -

Example 3.5 We again consider the 2D Poisson problem on a square (Example 2.2) with the original
numbering (‘lexicographic’ ordering). We observe that the bandwidth of the matrix A with this ordering
in b = O(n) = O(VN). The size of the envelope is then Ey = O(Nb) = O(N??), which is significantly
larger than that of nested dissection. Fig. 3.7 shows that virtually the full envelope is filled during the
factorization. .

Minimum degree ordering

RCM ordering aims at minimizing the bandwidth of a matrix A. The ultimate goal, however, is to minimize
the fill-in rather than the bandwidth. This is the starting point of the minimum degree algorithm. Finding
the ordering that really minimizes the fill-in is a hard problem; the minimum degree algorithm, [20], is a
greedy algorithm that aims at minimizing the fill for each column L., of the Cholesky factor separately.

The algorithm proceeds by selecting a starting node vy of V() and computes G®; then a node v, € V)
is selected, G is computed, etc. From (3.2), we see that the choice of node v, adds degow) (vx) to the
memory requirement for the Cholesky factor. The ‘greedy’ strategy is to select vy (given that vy,..., vk_4
have already been selected) such that degg) (vg) is minimized, i.e., we choose a node of minimum degree.
This procedure is formalized in Alg. 3.6.

Algorithm 3.6 Minimum degree ordering

set up the graph G for the matrix A = A
: for k =1:N do

select a node of V) with minimum degree and label it z,

determine the graph G*+1) obtained from G*) by eliminating node a;,
end for

sy

The minimum degree algorithm is quite costly — various cheaper variations such as as the approximate
minimum degree algorithm of [1] are used in practice.

Example 3.6 (fill-in) The matrix A € R*%%0 of Example 2.2 with n =230 has 5 non-zero entries per
row. Different orderings have a considerable effect on the amount of fill-in (see Fig. 3.7): Whereas the lower
part of A has 2,640 non-zero entries, the Cholesky factor of A has 27,029; using RCM ordering reduces
this to 19,315. Nested dissection ordering is even better with 13,853 non-zero entries. The best is the
approximate minimum degree ordering with 10,042 non-zero entries. see Fig. 3.7. Calculations are done
in MATLAB with: A = gallery(’poisson’,30); p = symrcm(A); Lrem = chol(A(p,p)); (approximate)
minimum degree ordering is obtained by setting p = symamd(A). .
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A, 2D Poisson problem
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Figure 3.7: Fill-in for gallery(’poisson’,30) and various ordering strategies.
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4 A Fast Poisson Solver Based on FFT

For systems with special structure, fast direct solutions can be designed on the basis of the Fast Fourier
Transform (FFT), a fast implementation of the Discrete Fourier Transform (DFT), see [2]. Classical
examples are systems represented by circulant matrices. Another important class are Toeplitz matrices,
with a constant value along each diagonal. The FD matrices A for the 1D and 2D Poisson equation
(Examples 2.1 and 2.2) are Toeplitz matrices; moreover, their eigenvalues and eigenvectors are explicitly
known. This information can be exploited to design fast solvers for such special problems, which are often
called Fourier-spectral methods.

In this section, the imaginary unit is denoted by ¢, in contrast to ¢ which is used for indexing.

4.1 The 1D case

The FD matrix from Example 2.1 reads

Since A is tridiagonal and SPD, the solution of!* Au = b can be performed in O(n) operations by
straightforward elimination (Cholesky), i,e., with optimal computational effort.

Nevertheless, we consider another fast algorithm, a spectral method, mainly as preparation for the 2D
case. This is based on the spectral decomposition (i.e, the orthonormal diagonalization)

A=QDQ" (4.2a)

with 1
(wj)i s
[[w;ll, 2(n+1)

Here h = 1/(n+1) is the stepsize and x; = ih = i/(n+1) is the i-th grid point, see p.6. Thus, the solution
of the system Au = b amounts to evaluation of

= ¢, sin(jma;), D; = \; = 4sin® (4.2b)

Qij =

u=A"=0QD'Qb=QD Qb (4.3)

(note that in this example, the matrix () is not only orthonormal but also symmetric). Here, two matrix-
vector multiplications @ - v are involved, with O(n?) effort if performed in a naive manner. However,
this can be realized in a fast way based on the Discrete Sine Transform related to FFT as explained
in the sequel. This leads to an evaluation algorithm for (4.3) with effort O(nlogn) according to the
computational complexity of FFT.

4 Here we write u for the discrete solution approximating a continuous function u(x).
151n (4.2b), the eigenvectors have been normalized such that @ is indeed an orthogonal matrix. Note that

2
n—+1

en = llwilly = - = llwnll, =
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The Discrete Sine Transform (DST).

Consider a vector v = (vy,...,v,)" € R" and 0 = Qv = (01, ...,0,)" with @ from (4.2b),

@R:ZQMUJ-:anSin(k‘ﬂxj)vj, k=1...n (cn:,/%ﬂ) (4.4)
j=1 J=0

The transformation (4.4) is called the Discrete Sine Transform (DST);' the transformed vector © repre-
sents the expansion coefficients of v w.r.t. the orthonormal basis represented by (). Here, sin(kmx;) is the
imaginary part of e?*™®i_ hence

@k:cn1m<Zeikwijj>, k=1...n

=0
In the usual notation from the DFT (Discrete Fourier Transform), we write

n n

. ) . . _mh 271 .
g MR g = g whiv;,  with w = entT = e2n+2 = (2n+2)-th root of unity
J=0 J=0

This a ‘half part’ from the sum appearing in the inverse DFT (IDFT) of the extended vector
V= (Vo,Vi,..os Vo)™ := (0,01, ..., 0,,0,...,0)" € R**?

Thus
2n+1

n

kj,, kjys.
E wy; = E w™V;
j=0 j=0

With a fast O(nlogn) [i1fft implementation of the [[|[DFT available, for computing ¢ = Qv we can
proceed in the following way:

— Extend v = (v1,...,v,) to V.= (Vo,Vi,..., Vops1) = (0,v1,...,0,,0,...,0)
— Compute V = Cn(‘A/O,‘A/l,...,‘A/Qn+1>

~

~ Set o =Im(Vi,...,V,)

This corresponds to the version available in MATLAB: dst and its inverse idst for the direct and fast
evaluation of (4.4).

Remark 4.1 As a word of warning, note that the usual implementation of such transformations do not
use orthonormal scaling, This parallels the usual ‘non-orthonormal representation’ of classical Fourier
basis functions, with the main purpose of avoiding computation of square roots like in ¢,. For instance, in
MATLAB, the functions dst and idst carry a different scaling. To use them correctly, you have to check
this in the documentation. .

16 The sine transform is identical with its inverse, a property which parallels the fact that Q is symmetric.

The related Discrete Cosine Transform (DCT) is, e.g., also used in image compression algorithms (e.g., underlying the
classical jpg digital image format).
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4.2 The 2D case

For the 1D case above, the spectral solver based on the DST is slightly less efficient than tridiagonal
Cholesky. For the 2D case (Example 2.2), the situation is different. Here, the FD matrix takes the
block-sparse form (see Fig. 2.1)

(T —1I
-1 T —-I
A= o K e RVN N =p? (4.5a)
-1 T —I
-1 T
with the tridiagonal n xn blocks
(4 -1 \
-1 4 -1
T = e R™" I =1xn (4.5b)
-1 4 -1
\ —1 4 Y,

The bandwidth of the large matrix A is n, and when applying Cholesky decomposition a certain amount
of fill-in is encountered, even when applying reordering strategies from Sec. 3.

For deriving an alternative direct solution method based on a 2-dimensional DST, we write vectors
v € RY = R™ in analogous partitioned form,

r U(l) \ NN
e) !
(4)
. U2
v=| eRY, with @ =1 : e R" (4.6)
: (4)
U(n_l) Un'—l
o)
™) .

Vs

Then, the linear FD system Au = b can be written in the block form
—uD Ty — ) =0 =1 .n (4.7a)

where we set (¥ = ¢! = 0. From the 1D case we see that T has the spectral decomposition

T=0Q5Q"
with (see (4.2b))
(wy); y .9 T
Qi = L = ¢, sin(jrx;), S;=:0; =2+ 4sin , i=1...n
T gl 2(n+1)
With y® = Qu, multiplying the systems (4.7a) by Q gives
—yD 4 5y — g+ — Qp) i =1...n (4.7D)

with the diagonal matrix S = diag(oy, ..., 0,) replacing 7" from (4.7a).
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1 [] o]

] ] (111

[ ] [ ] (1711
(] ] (11

5 ] [ 5 (1]

] [] ] 1]

[] [] (] (1T

] ] ] (1T
] [ ] EEN
10 (] [ (] 10 (]
] ] (] 1]
g " " " H NEEs
= [] (] [] = (1711
15 n ] ] — 15 (1]
] ] ] 1]
[] [ ] [ ] (11
(] ] ] 1T
] ] ] 1T
201 n n n 20 (1]
[] [] (1]
] [ EEN
] ] (111
[] ] (11

2571, : : : ] L 251, : : : : L]

1 5 10 15 20 25 1 5 10 15 20 25

column column

Figure 4.1: 2D Poisson system transformed via 1D-DST, followed by reordering of equations and unknowns.

This latter system decouples via reordering the unknowns: Let us permute vectors v € RY = R™

from (4.6) according to

v IO
o2 Yi
o
v b= . with 0@ =] : e R"
1 (n—1)
{}(n—l) Yi
o
Q) i /

Vs

i.e., by switching from lexicographic row-wise to lexicographic column-wise ordering of the unknowns of the
computational grid. Then, the set of linear systems (4.7b) transforms into a set of independent tridiagonal
systems of dimension nxn,

(0.1

—1

—1

02

-1

—1 On—1
-1

3

-1

On )

e R™" (4.7¢)

This corresponds to a permutation of the system represented by (4.7b); see Fig. 4.1 for a visualization
The right-hand sides @ 6@ can be evaluated via the 1D-DST in n-O(nlogn) operations, and the resulting
tridiagonal systems are of the same type as for the 1D Poisson case and can be solved by tridiagonal
Cholesky in n - O(n) operations. Finally, the solution vectors ) are recombined into the original order,
and the resulting ¥y are transformed back using 1D-DST to yield the solution components u® = Qy®.

If, in the solution step, we replace Cholesky by the 1D spectral method, the outcome is a pure 2D spectral
method applied to A = Q DQ7, realized by a 2D-DST transform.

The overall computational and memory effort for this fast Poisson solver is O(n?logn) = O(N log N),
nearly optimal in the problem dimension N = n?. However, one should keep in mind that the reordering
steps may be nontrivial to implement on parallel computer architectures, since global communication takes
place for larger problems. (This challenge is also typical for most FFT-based computational techniques.)

In MATLAB, an implementation of this solver is available via the function poisolv contained in the
Partial Differential Equations Toolbox. 3D Poisson solvers of a similar type can also be designed. See
also [12] for a discussion of related methods, e.g., for more general problem geometries.
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5 Basic Iterative Methods

5.1 Linear iterative methods, convergence analysis

We consider solving linear systems of the form!”

Az =b, AcR™™ pcR" (5.1)

and assume that A is invertible. Many iterative methods!® for solving (5.1) have the form of a fized point
iteration
Ty = Pag;b), k=0,1,2,... (5.2)

with some mapping ®, starting from an initial value zo. Solutions z, of equation z, = ®(x,;b) are called
fized points of (5.2). Since the iteration mapping @ is kept fixed, this is also called a stationary iteration.

Definition 5.1 The fized point iteration (5.2) is said to be

e consistent with the invertible matriz A, if for every b the solution x, = A™'b is a fized point
of (5.2);

e convergent, if for every b there exists a vector x, such that for every starting vector xy the sequence

(zx) = (1), defined by (5.2) converges to ;"

e linear, if ® is an affine mapping of the form ®(x;b) = Mx + Nb, i.e.,

M is called the iteration matriz.?°

The matrices M, N from (5.3) need to satisfy certain conditions in order to ensure consistency with a
given matrix A. We have:

Lemma 5.1 Let A be invertible. Then the fized point iteration (5.3) is consistent with A if and only if
M=I-NA & (I-M)'N=A"

Proof: With x = Ab the fixed point equation is equivalent to x = M x + N Ax for arbitrary x, and this
is equivalent to I = M + N A. O

We will see that the asymptotic convergence behavior of the iteration (5.3) for k — oo is determined by
the spectrum of the iteration matrix M. We start with the following special (linear) variant of the Banach
Fixed Point Theorem:

Theorem 5.1 Let p(M) < 1. Then there exists a unique fized point x, of the iteration (5.3),
.= —-M)"'NbeR"

and the iteration converges to x, for any starting value xq € R".

17The results of this section are easily generalized to the complex case A € C™*".
18See also [2, Ch. 7).
19We stress that we require a) convergence and b) a unique limit x, — independent of the starting vector xg.

20Later we will see that in typical situations the matrix N should be invertible; N ! is then called a preconditioner.
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Proof: Since p(M) < 1, we conclude 1 ¢ o(M), i.e., there exists a unique fixed point z, = (I — M) 'Nb €
R". By e, we denote the error of the k-th iterate, e, = x, — z,. By subtracting the equations z,,; =
Mz, + Nb and x, = Mz, + N b, we obtain a recursion for the errors ey, :

erp1 = Mey, = M?ep_y == M"e, (5.4)

By Theorem 1.1 we can find a norm || - ||, on R™ such that |[|[M||. < p(M)+e < 1. In this norm, we obtain
from (5.4)

k+1
lexsall. = [1M* eol. < MM leoll. < IMI1Z7 [leo .

Since || M]|. < 1, we conclude that the sequence (e;)p2,, converges to 0 in the norm || - [|.. Since all norms

on the finite-dimensional space R™ are equivalent, we conclude that the sequence (xy)%2, converges to .

in any norm. 0]

Corollary 5.1 Let the fized point iteration (5.3) be consistent with the invertible matriz A, and p(M) < 1.
Then for every starting value xo the sequence (xy)52, converges to the solution x, of Ax, =b.

Conversely, it is straightforward to show that for p(M) > 1 the iteration does not converge or converges
to different fixed points depending on xg.

Remark 5.1 The natural interpretation of the matrix N is that of an approzimate inverse, i.e., N ~ A"
in some specific sense — but is essential that N (and M) can be efficiently evaluated. N = A~! (together
with M = 0) would solve the problem in one step (direct solution). For N ~ A~! the matrix M = — NA
is expected be ‘small’, as required.

The invertibility of N is necessary for convergence: Otherwise the matrix [ — M = NA would have a
nontrivial kernel and eigenvalue A\ = 0, which contradicts the convergence condition 1 ¢ o(M).

A fixed point iteration (5.3) consistent with A can be formulated in three (equivalent) ways:
(i) First normal form (5.3): wpy = May + Nb, with M =1 — NA.

(ii) Second normal form: z;., = xp + N(b— Axy). This shows that the correction added to zy is a
linear image of the residual
b— A{Ek =Tk

(iii) Third normal form: W(x;.1 — ;) = b— Axy, with W = N~ W is an approximation to A.

This shows that the correction 6y := x4, — 2 is obtained by solving the linear system W o = ;.2
| ]

The third normal form reveals the heuristic idea behind a consistent iteration. For W a A, a sufficiently
good approximation to A, we may expect

W, —Wap ~ Av, — Axp, =b— Axp =1y

which motivates the choice for xy,q.

For the error e¢;, = z;, — x,. we have
Crt+1 = Mek (55)

and the residual r, = b — Ax; satisfies r, = —Aeg. Thus, also ;1 = M7, holds. If the iteration
matrix M = I — NA satisfies p(M) < 1, then we call p(M) the (asymptotic) convergence factor of the
iteration (5.3). The expression — log,, p(M) is called the (asymptotic) convergence rate. This measures
the number of correct decimal digits which are gained in each iteration step (in an asymptotic sense).

21 Note the formal analogy to a [quasi-] Newton method for solving a nonlinear system F(x) = b, with residual b — F(zy,).
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Remark 5.2 The convergence result from Theorem 5.1 supports the expectation that the error is reduced
by a factor ¢ € (0,1) in each step of the iteration. However, in general this is true only in an asymptotic,

or ‘mean’ sense: Consider 1/k
q = limsup e
k—oo \ |l€0ll
where || - || is a norm which we are interested in, since (asymptotically) the error is reduced by a factor ¢
in each step. From (5.4) we obtain
lexll = 1M ol < |M*][|eo

and therefore

Jeel ) 1M leoll \
g = limsup ( Ck ) < limsup <J> = limsup HMkHl/k = p(M)
k— 00

oo\ lleoll ko0 leoll

by Theorem 1.1. We note that the precise choice of norm is immaterial for the asymptotic convergence
behavior.?? The meaning of the asymptotic convergence rate — log;, p(M) is the number of steps required
to reduce (asymptotically) the error by a factor 10. .

Remark 5.3 In general, for a given norm, e.g. for || - ||,, the behavior of the error in a single step may
have nothing to do with the size of p(M) < 1. For (highly) non-normal M, ||M]||, may be > 1 (even > 1).
In other words: The spectral radius p(M) only determines the asymptotic convergence rate in general. A
trivial but instructive example is the Jordan block

(0 m )

0 m
M = e R™™

m

0)
Here, p(M) = 0, M™ = 0 (nilpotency), but [|M|[, = [[M|l, = | M]|, = |m].

In such a situation the convergence behavior of the stationary iteration will be non-monotonic or erratic,
in particular in the initial phase. .

5.2 Splitting methods

Early iterative methods (including the classical Jacobi and Gauss-Seidel methods to be discussed in the
sequel) are splitting methods for solving (5.1). A splitting method is determined by writing

A=G—-H
and using the approximate inverse N = G~! ~ A~!. Equivalently, this is obtained by rewriting equa-
tion (5.1) as
Ar=b & Gez=Hzr+b & =G 'Hz+G'b
which has fixed point form (5.3) and is, by construction, consistent with the matrix A. The corresponding
fixed point iteration reads
Tpy1 = G 'H T + G th= (I - G_IA) T + G b= Ty + G_l(b — Al’k)
=M =N
In practice, the approximate inverse N = G~! is, of course, not explicitly computed; only the action z

G~z needs to be realized computationally. For efficient methods, the action z — G~!z, or equivalently,
the solution of the correction equation G0 = i, needs to be ‘cheap’.

2ZWe refer to [19, Sec. 4.2] for a more detailed discussion.
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Richardson, Jacobi, Gauss-Seidel.

e Richardson: We start with a trivial, basic case: A = [ — (I — A). This leads to the Richardson
wteration: Tr = 1+ (b— Azy) (5.6)

Here, N = I is taken as an ‘approximate inverse’ for A.

Remark 5.4 We note that the second normal form of a (consistent) linear iteration shows that every linear
iteration for a system Ax = b can be interpreted as the Richardson iteration applied to the transformed
problem NAz = Nb. In this interpretation we call N (or N~1) a preconditioner; we need N ~ A~1 to
expect convergence of the preconditioned Richardson iteration. .

In the following we throughout write A = D+ L+ U, where D, L, U are the diagonal, the (strictly) lower,
and the (strictly) upper part of A, respectively.

e Jacobi: Choose G = D and H = —(L + U). The approximate inverse is N = D~! and the Jacobi
iteration is given by

Tl = T + l)_1 (b - Al’k) =4 Dl’k_H = Dl’k + (b - Al’k) (57&)

This means that, for ¢ = 1...n, the i-the equation is solved for the i-th component, where the other
components take the values from the previous iteration step. The inversion of the diagonal matrix D
(which must be invertible) is trivial. In component notation, the Jacobi iteration can be written as

1 - .
(Jik+1)i = (l’k)l + A— (bz - ZAi’j (l’k)j>, 1=1...n (57b)
1, =1

e Gauss-Seidel: We choose G = (L + D) and H = —U. The approximate inverse is N = (L + D)™,
which leads to the forward Gauss-Seidel iteration

Lha1 :$k+(L+D)_1 (b—Al’k) = Dl’k+1 :D$k+(b—LJIk+1 - (D—FU)JIk) (58&)

Provided that D is invertible, the action z — (L + D)™ z is easily realized by forward substitution since
L + D is lower triangular. In component notation, the Gauss-Seidel iteration can be written as

1 i—1 n .
(‘rk+1>i = (l’k)l + A (bl - ZAi’j (Jik+1)j — ZAi’j (l’k)j), 1=1...n (58b)
b j=1 j=i

The method works like Jacobi but, in the inner iteration, the updates (xj+1), immediately replace the old
values (zy),.
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Completely analogous to the forward Gauss-Seidel iteration is the backward Gauss-Seidel iteration, which
corresponds to the splitting G = (D + U), H = —L, and thus

T =ap+ (D+U) (b= Axy),  ie, N=(D+U)" (5.9)

Remark 5.5 The Richardson and Jacobi methods are independent of the numbering of the unknowns;
the forward and backward Gauss-Seidel methods are not. E.g., the backward Gauss-Seidel method is
obtained from the forward version by reversing the numbering of the unknowns. The Jacobi method has
much more potential for parallelization. On the other hand, Gauss-Seidel is more economic concerning
storage and, as we will see, usually has more favorable convergence properties. .

Damped Richardson, Jacobi, SOR, SSOR.

Each of the above methods can be modified by damping, where a given approximate inverse N is replaced

by wN,
Tpe1 = T + wN(b— Axy) (5.10)

Here, w € R is the damping (or: relaxation) parameter. E.g., for N = I, we obtain the damped Richardson

method, Tpy1 = T +w (b — Axy) (5.11)

and for N = D~! we obtain the damped Jacobi method,
Tpp1 = +wD (b — Axy) (5.12)

The so-called SOR method (successive overrelaxation??) is obtained in a slightly different manner, by
introducing a relaxation factor w in the component formulation (5.8b) of the Gauss-Seidel method,

i—1 n
w .
(wrs1); = (2a); + 5= (bz' = Aij(zen); — > Aij (xk’)j>7 i=1...n (5.13a)
1,0 =1 =i

In matrix notation, this reads

Dl’k+1 = Dl’k —i—w(b - Ll’k_H - (D + U)l’k)
< Dy =(D+wl)ap+w(b— Lxg, — Axy)
& sy =apt+w(D+wl) N (b— Axy), ie, N=w(D+wl)™? (5.13b)

Of course, instead of the forward Gauss-Seidel method, one could start from the backward Gauss-Seidel
method — then, the matrix U replaces L in (5.13b).

A disadvantage of the Gauss-Seidel and, more generally, the SOR methods is that the iteration matrix
M is not symmetric even if the original matrix A is symmetric. This can be overcome by defining a
symmetric version, the SSOR (Symmetric SOR) by applying first a step of SOR based on the forward
Gauss-Seidel method and then an SOR step based on the backward Gauss-Seidel method:

Tppd = Tk + w(D+wL) ™ (b— Axy),

5.14a
xk+1ka+%+w(D+wU)_l(b—Amk+%) ( )

A short calculation shows

23 More precisely: the choice w > 1 is called overrelazation whereas the choice w < 1 corresponds to underrelazation. In
the examples we will consider, overrelaxation is advantageous.
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T =2+ w2 —w)(D+wlU) 'D(D+wL)™ ' (b— Axy) (5.14b)
with symmetric iteration matrix for symmetric A, i.e., for U = L™.
If A is SPD, then D > 0 and the SSOR iteration matrix is also SPD:
(D+wLl") 'D(D+wl) ' z,2) = (DD +wl) " z,(D+wl) " z) >0 for z#0

We collect the iteration matrices M for these methods:

method iteration matrix M =1 — NA approximate inverse N

damped Richardson | MFich =T — wA wl

damped Jacobi M7« =T - wD'A wD™!

forward Gauss-Seidel | M@ =T — (D+L)"'A (D+L)™!

SOR M5OR =T — w(D4wL)'A w(D+wL) ™

SSOR MSSOR = — (2 —w)(D4wU) 'D(D4wL)™'A  w(2—w)(D+wU) ' D(D+wL)™

Jacobi, Gauss-Seidel, SOR and SSOR in the SPD case.

For the case where A is SPD, a fairly general convergence theory can be established for these methods.
First we collect some properties of symmetric and/or SPD matrices.

For a symmetric matrix A € R™" we write A > 0 if A is positive semidefinite, and A > 0 if A is positive
definite. For two symmetric matrices A, B € R"*" we write A > B if A — B > 0; we write A > B if
A—-B>0.

Lemma 5.2 Let A, B € R™*" be symmetric. Then:

(i) A>[>]0 < CTAC >[>]0 for all invertible C € R™"*".
(ii)) A>[>|B < CTAC >[>]C"BC for all invertible C € R"*".
(i) A,B>[>]0 = A+ B >[>]0
(iv) N[ <A<AI & o(A) C(N\A) (analogous assertion for <)
(v) A>[>]B>0 & 0<A!<[<]B™!
Proof: We will only prove (v), the remaining cases being simple (exercise). If you, e.g., prove (i), observe
the meaning of this assertion (a simple ‘change of coordinates’-argument).

For (v), we will only show that A > B > 0 implies B~! < A~1. Since B is SPD, we can define the SPD
matrix B~2. Then, by (i), we infer that A > B implies X := B 3AB~3 > I. Hence, all eigenvalues of
the symmetric matrix X are > 1 (see (iv)). Thus, all eigenvalues of the symmetric matrix X! are all
<1,ie,I> X' = B2 A'Bs. Multiplying both sides by the symmetric matrix B~z and recalling (i)
gives B~t > A~L, O

For an SPD matrix A = QAQ" > 0 with ) orthogonal and A > 0 diagonal, the square root A%,
Az = QA2 Q"

and its inverse A~ = QA_% Q" are also SPD. Furthermore,?* each SPD matrix A defines an ‘energy
product’ and associated energy norm,

24 Vectors and matrices are understood in original coordinates in R™. On could also use transformed coordinates; i.e.,
z = A"2A%z € R" has coordinate vector & = A2z with respect to the canonical A-orthogonal basis A_%, and a linear
mapping represented by M € R™ ™ is represented by M = AZMA~% in these new coordinates. This notation is used
in (5.15a),(5.15b) and in Exercise 5.1.
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(2,9)4 = (A,y) = (,9), 2], = (Az,2)2 = |12, (5.15a)

A SRS 1 : . :
where & = A2z, y = Azy. The corresponding matrix norm is

1M]|,, = || A2 MA™=||, = || M|, (5.15b)

We note some further properties of general inner products (energy products) (u,u) , = (Au,u), generalizing
well-known identities from the Euclidean case:

Exercise 5.1

a)

Let A € R™*" be SPD. Show: The adjoint M4 of a matrix M with respect to the (-, -) 4 inner product is given
by

MA = AT MTA (5.16)
Note that M is A-selfadjoint iff M"A = AM < A"3MTAS = A3 MA_%, ie., if M = A3 MA™3 is symmetric.

An ‘A-orthogonal’ pair of vectors x,y, satisfying

('mvy)A = (Al’,y) = (i'vg) =0

is also called [A-/conjugate. A-orthogonality of a linear mapping represented by a matrix @ is defined in the
usual way:

(vaQy)AE(x>y)Av i'e'7 QTAQ:A
Show that this is equivalent to Q4 Q = I.
A matrix P satisfying
PYAP =1, ie., the columns p; of P are pairwise A-conjugate: (p;,p;), = (Api,p;) = (i, Dj) = 0ij

is called [A-]conjugate. Show that this is equivalent to PAP = AL "

The diagonal part D of an SPD matrix A satisfies D > 0 because D, ; = (Ae;, e;) > 0. In the following
theorem, a stronger property in the sense of ‘diagonal dominance’ is involved.

Theorem 5.2 Let A € R™"™ be SPD. Then,

p(M]*“)<1 & 0<A<2D

Proof: M/% =T — wD™'A is not symmetric but A-selfadjoint (see Exercise 5.1):

(M) = AN (M)A = A™(I —wAD ) A=T— wD A = MJ™

Equivalently, Az M7 A~2 =] — wA2D~'Az is symmetric with real spectrum. We have

o(M) = o (ARMI* A73) = (1 — w A D1 A})

From Lemma 5.2, (iv) we obtain

p(MI*) <1 & —I<I-wA:D'A> <] & 0<wAiD'Az<2]

& 0<wD'<24™ & 0<A<2D

which concludes the proof. 0J
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Under the condition of Theorem 5.2, the damped Jacobi iteration is contractive in the energy norm: For
the error e, = z;, — x, we have

1A e ], = [|AZMI% e, ||, = [|AZMI®“ A2 AT ey, < [|AZMI“ A3, [|AZ e,

or equivalently, e
lerslla < [[M5 4 Nlexl] 4
—

<1

This strictly contractive behavior does, in general, not hold in the Euclidean norm.?

Theorem 5.2 shows that, due to D > 0, choosing the relaxation parameter w > 0 sufficiently small
(depending on A) will guarantee that the damped Jacobi method converges for every SPD matrix A. Note,
however, that an estimate for the rate of convergence, or contractivity factor, i.e., for p(MJ*) = || MJ*| ,
is not available from the theorem. For w | 0 we have M7% =T — wD™'A — I; in the limit, convergence
is assured but must be expected to be slow. We return to the question of convergence rates later on.

The regime of damping parameters for which the damped Jacobi method converges depends on the
problem. This is in contrast to the SOR method, which converges for arbitrary SPD matrices for any
value of the relaxation parameter w € (0,2), see Theorem 5.3 below.

Exercise 5.2 Let A, N be SPD and consider the iteration xj,1 = x5 + N(b — Axy). Let M =T — WA
(W = N~1) be the iteration matrix. Assume that W is SPD and even satisfies

2W>A>0 (5.17a)

a) Shows p(M) = [ M], < 1.
b) Show: If for some 0 < A < A there holds
0< AW <A<AW
then o(M) C [1 — A, 1 — )], and thus,
p(M) < max{|1 — X, |A — 1]}

c¢) Show: for w € (0,1}, the damped SSOR method (5.14b) converges for all SPD matrices A.

d) Show that a) can be weakened in the following way: We do not require that N, W are symmetric, but we only
assume that W is positive definite, i.e., 2ReW =W + W™ > 0, and replace condition (5.17a) by

W+W'>A>0 (5.17b)

Then, p(M) = [M]], < 1.
Hint: Use (5.16) and express N + N™* by means of W + W™,

Theorem 5.3 Assume w € R and A € R™*™ SPD. Then,

p(MEOH) = |MECH||, <1 for we(0,2)

25 Also for other classes of iterative methods to be discussed later, energy estimates are often more natural (and easier to
derive) in the SPD case.
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Proof: We make use of Exercise 5.2, d). For the SOR method we have
W=N'=w'D+L and W+W'=2w"'D+L+L"

Thus,
WH+Wr—A=20'D+L+L"-D—-L—-L"=Q2w'-1)D

which is > 0 iff w € (0,2). O

Remark 5.6 An alternative more technical proof, based on direct investigation of the spectrum of M5%,
reveals that p(M59%) < 1 if and only if w € (0,2). .

Convergence of SSOR(w).

Exercise 5.2 shows that SSOR(w) converges for w € (0,1]. In fact, it converges for all w € (0,2) as the
following exercise shows.

Exercise 5.3 Let A be SPD and denote by M59% =T — w (D +wL)"'A the iteration matrix of the (forward)
SOR method and by MS59% = T — w(D + wL")"'A the iteration matrix of the backward SOR method. The
iteration matrix MS55OR = MSOR M SOF of the damped SSOR method is given by

MISOR T — w2 -w)(D+wL™) 'D(D+wL) A

a) Show: MSOF is the adjoint of MSOF with respect to the (-,-)4 inner product, i.e., MSO% = (MS5OR)A,
Conclude that o(M599F) C RY, i.e., the spectrum is non-negative.

: 2
b) Using b), show: |MS5OF| , = || MSOF|%. .

Exercise 5.3 shows that for an SPD matrix A SSOR(w) converges (even monotonically in the energy
norm) if SOR(w) converges monotonically in the energy norm. Due to Theorem 5.3 this is indeed the case
for w € (0,2).

Jacobi and Gauss-Seidel for diagonally dominant matrices.

Definition 5.2 ([ir]reducible matrix) A matriz A € R"*" is called reductble if there exists a permu-
tation of the indices, i.e., a permutation matrix P such that

prap— |4 Y (5.18)
| A3 A '

where Ay and As are non-empty square subblocks. Matrices that cannot be transformed in this way a called
irreducible.

Reducibility of A means that, after an appropriate reordering, the system Ax = b can be split into
two subsystems where the subsystem involving A; can be solved independently. On the other hand,
irreducibility means that the system is ‘fully coupled’.

Definition 5.3 (directed adjacency graph) (cf. Sec. 3) Let A € R"*". The graph
G=GA)=(V,E) with V={1,....,n} and E={(i,j): A,; #0}
1s called the directed adjacency graph of A.
The index j is said to be adjacent to i if (i,j) € E, i.e., if variable x; is present in equation i.
The index j is said to be connected to i if there exists a chain of indices i1,1s,...,1x such that

(iail)a (i1>i2)> ) (ik—laik)> (le]) € k.
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Lemma 5.3 A matric A € R"™" is irreducible iff each index j € {1,...,n} is connected to each i €

{1,...,n}.

Proof: Let A be reducible. Then, after relabeling (permutation) of the indices it takes the form as
on the right-hand side of (5.18), with A; € KIMXIMI =4, ¢ KIN2xINel where? N, = {1,...,n;} and
No={ny+1,...,n}. Let i € Ny and j € Ny. We claim: j is not connected to 7.

Suppose otherwise. Then there exists a sequence (i,41), (i1,142), ..., (ix,J) € E, i.e., every A; ;. , # 0 for
[ =0...k (weset ig =1, ig 1 = j). Since i € Ny, j € Ny and NJUN, = {1,...,n}, there must exist at
least one pair (4;,%41) with 4, € Ny and 4,41 € N,. However, the structure (5.18) implies A; ;» = 0 for all
i € Ny, j' € Ny, which leads to the desired contradiction.

Conversely, suppose the existence of ¢ and j such that j is not connected to i. To show that A is
reducible, we distinguish the cases j # ¢ and j = 1.

— Case j # i: We partition the index set: {1,...,n} = N;UN,, where

Ny = {i} U {i': 7 is connected to i},
No={1,...,n}\ Ny ={j": (i #)j" is not connected to i}

By assumption, Ny # ().
We claim: Ay =0 for all i' € Ny and j' € Ns.
Suppose otherwise. Then there exists i/ € Ny and j' € Ny such that Ay # 0, ie., (i,j) € E.

Thus, since ¢’ is connected to i, we conclude that j’ is connected to i. In other words: j* € Ny, which
contradicts j' € {1,...,n}\ N;.

Now we may renumber the indices such that those of Ny are listed first and then those of Ny to obtain
the desired reducible structure (5.18).

— Case j =1i: As in the case j # i, we define Ny = {¢’: ¢’ is connected to i} and Ny = {1,...,n} \ N; =
{#: ' is not connected to i}. By assumption, i € Ny, thus Ny # (. If Ny # (), then we may reason as
in the first case that Ay ; = 0 for all i/ € Ny and j' € N,. It therefore remains to consider the case
Ny = (). This means A, =0 for all ¢/ € {1,...,n}, i.e., the matrix A has a null row.

Renumbering the indices such that i appears last guarantees again that we obtain the structure (5.18)
with 4; = 0 € K and 4, € K=Dx(n=1), o

Definition 5.4 (strict and irreducible diagonal dominance) A matriz A € R™*" is called strictly
diagonally dominant if

Z |Ai,j‘ < ‘Am’|, 1=1...n
j=1
J#i
A is called trreducibly diagonally dominant if
(i) A is irreducible,
(i1) A is weakly diagonally dominant, i.e., Z |A; ;] <|Aiil, i=1...n,

j=1
n J#i
(iii) 3i€{1,...,n} such that Y |Ai;| < |Ausl.
=1
e

26 Indices are already relabeled here.
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Exercise 5.4 Show that the matrices for the 1D and 2D Poisson problem (i.e., the matrices of Examples 2.1
and 2.2) are irreducibly diagonally dominant. "

For strictly diagonally dominant A we have A;; # 0 for all 2. Thus, D is invertible, and therefore the
Jacobi and Gauss-Seidel methods are well-defined. More generally, we have?’

Theorem 5.4 Let A € R™" be strictly diagonally dominant or irreducibly diagonally dominant. Then,
A as well as its diagonal D are invertible.

Proof:
e Let A be strictly diagonally dominant. Then D is invertible. We claim: A is also invertible.

Suppose otherwise. Then Az = 0 for some x # 0. Without loss of generality we assume ||z|_ =1,
with |z;| = 1 for some index i. Then, 37 | A; jz; = 0 implies

n n
<Y Az <Al
—1 =1

J_ =
J#i J#i

| Al = [Aiizi| = ‘ZAM%‘
j=1
J#i
which contradicts strict diagonal dominance.
e Let A be irreducibly diagonally dominant. We claim: A is invertible.

Suppose otherwise. Then Az = 0 for some x # 0. Without loss of generality we assume |z|_ = 1.
We partition the index set: {1,...,n} = N;UN,, where

Ny ={k: |v| =1}, No=A{k:|w| <1}
Here Ny # 0. If No = (), then x # 0 is constant up to signs &, which implies » 7 +4;; = 0 for

1 =1...n. Thus, n n

j=1 j=1

J#i J#i
which contradicts assumption (iii) about A. Thus, also Ny # ). Due to irreducibility (assumption (i))
there exists at least one pair of indices ¢ € Ny and k € Ny with A; , # 0. Together with |z;| < 1 this

implies n "
Al <Azl <> 1A
j=1 =1
J#i J#i
which contradicts weak diagonal dominance (assumption (ii)).

We claim: D 1is also invertible.

Suppose otherwise. Then A;; = 0 for some index ¢. Then, by diagonal dominance, the i-th row of
A is zero, which contradicts the invertibility of A. O

Exercise 5.5 Let A be strictly diagonally dominant or irreducibly diagonally dominant with positive diagonal
D > 0. Show that all eigenvalues of A have positive real part. (In particular, if A is also symmetric, then A must
be SPD.)

Hint: Let A € C be an eigenvalue of A with associated eigenvector x € C”. Assume without loss of generality
that ||z||,, = x; = 1 for some index . Derive an upper bound for |\ — a;]|, following a similar strategy as in the
proof of Theorem 5.4. -

27 All results in this section are equally valid for A € C"*".
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Theorem 5.5 Let A € R™™" be strictly diagonally dominant or irreducibly diagonally dominant. Then

p(M7) <1 and p(M®) <1

Proof: We consider the error propagation e — M e.

— Step 1. We show [[M7%| < 1 for A strictly diagonally dominant. From M7 = | — D7'A =
D' (D — A) we obtain

n

(M7*e), = —Z%ej, i=1...n

o3 i
J#
This gives
47 ], = ma | (M7 e),| = max | 372 e, < fell (519)
s A
;éz

Thus, p(M7%) < |[[M7*| <1

— Step 2. We show p(M%) < 1 for A strictly diagonally dominant. Let A be an eigenvalue of M =
I — (L+D)'A = —(L+ D)™'U with corresponding eigenvector z. Without loss of generality we
assume ||z|| = 1, with |2;| = 1 for some index i. Then, —Ux = A(L + D)z, i.e.,

_ZAinj = AA;iw; +)\ZAi,jCL’j, 1=1...n
J>i j<i

This implies
| >0 Aij| - > jsilAigl
‘Ai,ixz} ‘ZKZAH%} | A il _Zj<i‘AiJ| ’

where the denominator is positive due to strict diagonal dominance. Thus,

Al <

1=1...n

Ai
‘)\| < Z]>z| ]| <1
3o il + [\Am =3 14l —Z\AH}
7> 1<t
>0

again due to strict diagonal dominance.

— Step 3. We show p(M7%) < 1 for A irreducibly diagonally dominant. To this end, let A € C with
|A| > 1. We show that A cannot be an eigenvalue of M7 i.e., we show that M® := M7% — \T is
invertible:

Since A is irreducible, the same is true for D — A and M7% = D7Y(D — A) as well as MW, Due to
diagonal dominance of A we have

E M| = (M| = E 4
i=1
J#z

]_
J#Z JFi

= M|, i=1...n (5.20a)

(20

since M7% has diagonal 0. Furthermore, by assumption on A, for at least one index i = 7 we have ‘< 1’
instead of ‘< 17 in (5.20a). This shows that M® is also irreducibly diagonally dominant and therefore
invertible (Theorem 5.4), which concludes Step 3.
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— Step 4. We show p(M%%) < 1 for A irreducibly diagonally dominant. We proceed in the same way as
in Step 3, with MM = M — X1, |\ > 1:

The matrix M® = —(L + D)™'U — X is invertible iff M® = X\(L + D) + U is invertible. M® is
irreducible since A = D + L + U is irreducible and X\ # 0. Due to diagonal dominance of A we have

(A (A ,
DM = 1A Z Al 3 A < |A|Z Al < Al = 1M7], i=1...n (5.20b)
Jj=1 Jj=i+1
jF#i J#Z
In the same way as in Step 3 we conclude that M® is irreducibly diagonally dominant and therefore
invertible. ]

Remark 5.7 For the strictly diagonally dominant case, (5.19) provides an upper bound for ||M7%¢||, < 1
in terms of the matrix entries, which depends on the ‘degree of diagonal dominance’. It can also be shown
that, in this case, we have || M| < | M7 < 1; see [2, Sec 7.6].

A more detailed analysis shows that for diagonally dominant and irreducibly diagonally dominant ma-
trices, we have p(M%%) < p(M7%) < 1, i.e., the Gauss-Seidel method converges faster than the Jacobi
method; cf. [10],[13]. For certain (other) types of matrices, this can even be quantified: For example, for
consistently ordered matrices (see Sec. 5.3 below) one can show p(MES) = (p(M7)) if p(M7%) < 1. Tt
is a good rule of thumb to expect the Gauss-Seidel method to be superior to the Jacobi method. .

5.3 Model problem and consistent ordering

A shortcoming of the results obtained so far is that they do not provide useful quantitative estimates
for the convergence rate, in particular for the Gauss-Seidel method. It is also not so clear whether the
introduction of the relaxation parameter w for the Gauss-Seidel method can improve things substantially.
For a class of matrices with a special [block-]band structure, it turns out that it is possible to choose the
relaxation parameter w in such a way that the convergence is significantly sped up.

In the literature, matrices to which this special type of analysis applies are called consistently ordered (see
Def. 5.5 below). This definition is motivated by the special structure of the matrix A for the 2D Poisson
problem in (see Example 2.2). In fact, the 2D Poisson problem provides the example par excellence of a
consistently ordered matrix. This special property is usually not retained for more general finite difference
matrices; in this sense, the theory based on consistent ordering is sort of a model problem analysis. From
a historical point of view, this analysis was a significant step towards a deeper understanding of the
convergenc properties of SOR, at least for one highly relevant class of application problems.

In a nutshell, the results are:

e The (by far) most prominent example of a consistently ordered matrix is the matrix arising from the
2D Poisson problem (Example 2.2).

e For consistently ordered matrices, the Gauss-Seidel method (i.e., w = 1) converges at twice the rate
of the Jacobi method (if it converges): p(M%%) = (p (]\/[J“C))2 (see Theorem 5.6).

e For consistently ordered matrices, the optimal damping parameter w,,; for the Gauss-Seidel method
is available explicitly in terms of 8 = p(M7%) < 1 (see Theorem 5.7): wopr = 2/(1 + /1 — 3?)
and p(MfgtR) = wept — 1. For the case [ close to 1 one sees that the optimal damping leads to

a significant improvement: Let 8 = 1 — ¢ for some (small) 6 > 0. Then, wy = 2 — O(V6) and
p(MSOR) = 1 — O(/3)
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An illustration of the performance of the optimally damped SOR method for the 2D Poisson problem is
given in Example 5.3 below. In particular, we will see that p(M7%) = 1 — O(h?), whereas p(MfgtR) =
1—0O(h).

Consistent ordering.

Definition 5.5 A matriz A € R™*" with diagonal D, strict lower part L, and strict upper part U is said
to be consistently ordered if the eigenvalues of A(z) = 2D L+1 D71 U are independent of z € C\{0}.

Example 5.1 A first class of matrices that are consistently ordered are block tridiagonal matrices of the
form

(D Ty )
Ty Dy Tas
A= Ty D3 - =L+D+U
Tp1p
\ Tpp— Dp )

where the diagonal blocks D; are themselves diagonal matrices. To see this, we verify that DL + D~'U
and zD'L + L D' U are similar matrices for all 0 # z € C:

( ] 3
2zl
DL ADU=X(DL+ DTU)X T for X = 21

p—1
2P .

Tridiagonal matrices (e.g., those arising in Example 2.1) fit into the setting of Example 5.1. The 2D
situation of Example 2.2 does not. However, the matrix of Example 2.2 is also consistently ordered as the
following example shows:

Example 5.2 Block tridiagonal matrices whose diagonal block 7; are tridiagonal matrices and whose off-
diagonal block are diagonal matrices are consistently ordered. To see this, consider such a matrix in the
form

( Ty Dy )
Doy Ty Do
B = D3y T3
Dp—Lp
\ Dp,p—l Tp J
We proceed as above by similarity transformations, with X = Diag(I, 21, 2%1,...,2P71I) as above. A
calculation shows
( T Z_1D12 )
ZD21 T2 Z_1D23
XBX! = zD3y T3
Z_le—l,p
2Dpp1 1, )
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So far, we have neither exploited the assumption that the off-diagonal blocks are diagonal nor that the
diagonal blocks are tridiagonal. The next similarity transformation is again done by a block diagonal
matrix, C' = Diag(Cy, Cs,...,C,), where the matrices C; (all of the same size n € N) are given by
C; = Diag(1,z,2%,...,2"1). Observing that the off-diagonal block D; ; are diagonal matrices then allows
us to conclude

(C\T.C7Y 27Dy )
2Dy CyT, C’Z_l 27 ' Dys
CXBX'C™!= zDs  C3T3C5"
2D, 1,
2Dy, C,T, C'p_1 J

\

Next, the fact that the diagonal blocks T; are tridiagonal matrices implies that, upon writing 7; = L; +
D;+U; (lower, diagonal, and upper part), we have C; T; C; ' = D;+zL; + % U;. From this, one can conclude
as in Example 5.1 that the original matrix B is consistently ordered. .

For the class of consistently ordered matrices, the following theorems have been proved by D.Young;
see [19].

Theorem 5.6 Let A be consistently ordered. Then, p(MS%) = (p(MJ“C))z. In particular, the Gauss-Seidel
method converges iff the Jacobi method converges.

Theorem 5.7 Assume:
(1) we(0,2),
(ii) M7 has only real eigenvalues,
(iii) B = p(M7*) <1,
(iv) A is consistently ordered.

Then: p(MSOR) < 1, with
/ w252

w—1 for wep <w <2

where wep 15 given by

(5.21b)

2
Wopt = —————
1+ /1=

The value wo, minimizes p(M5°"), which then takes the value p(MSOF) = wop — 1.

Corollary 5.2 (SPD case) Let A be SPD and consistently ordered. Let w € (0,2). Then o(M7%) C R
and p(M7%¢) < 1, and therefore the assertions of Theorem 5.7 hold.

Proof: Theorem 5.3 implies p(M%®) < 1. Theorem 5.6 then gives p(M7%) < 1. Furthermore, the
spectrum of M7 is real, since o(M7%) = (I — D™'A) = o(I — D2 AD3) C R because I — D"2AD™2
is symmetric. 0
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SOR

p(M7™") as a function of w

wo pt

Figure 5.1: Asymptotic contraction rate p(M5°%) of SOR in dependence of w.

Discussion of Young’s theorem.

By Example 5.2, the matrix for the 2D Poisson problem of Example 2.2 is consistently ordered. Hence,
Young’s theorem is applicable. We can compute o(M Jac) explicitly: According to Example 2.2, we have

o(A) = {4 sm2 ” + 4s11r12 ”T : 1 <1,57 < n}. Since the diagonal D of A is given by D = 41, we easily
compute ,

o(M’*)=0o(I — D7'A) = {1 —sinQ% —sm2 I 1<i,j<n}
From this we can conclude, with h = ? and some ¢ > 0 independent of h (and thus of the problem size):

p(M7%) =1 —ch?* + O(h?)
This allows us to compute the optimal relaxation parameter

2
Wo,
" /T (p(M))?

=2-ch+0O(h?), ¢ >0 suitable

We conclude that
p(Mf{StR) =1-ch+ O(h?)

Thus the SOR-method with optimally chosen relaxation parameter leads to a significant improvement of
the convergence rate.

Example 5.3 We consider the matrix A from Example 2.2 for the cases n = 10 (i.e., h =~ 0.1) and
n =100 (i.e., h =~ 0.01). The right-hand side b is chosen as b = (1,1...1)"; zy = (1,1...1)". We compare
the Jacobi, the Gauss-Seidel, the optimally relaxed SOR-method and the CG method (see Chap. 8).

Fig. 5.2 shows the residual in the || - ||2-norm versus the iteration count. We note that the Jacobi
and Gauss-Seidel methods converge (visible for n = 10, invisible for n = 100); indeed, the Gauss-Seidel
method converges at twice the rate of the Jacobi method, and the optimally relaxed SOR-method is
significantly faster. We also observe that the CG method is vastly superior; here we also observe a
superlinear convergence behavior. n
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Poisson problem, problem size N = 100

Poisson problem, problem size N = 10000

2 Tt
10 ~. .~
10° = S - —
0 s
10 CIE
— 101 N o S~ -
glo‘2 T E Tl
g : g’ )
—_ \ bt
S ' ~. ks
g 10 Jacobi RS E 10t
5 S e Jacobi *
s - - - -Gauss-Seidel S o .
10 "+ AN E 1072k |- - - -Gauss-Seidel
- --optimal SOR N . *
I (N S i optimal SOR \
— ---CG S - N
10° | ST 10° | ---ca
B N B
5 10 15 20 25 30 35 40 45 50 20 40 60 80 100 120 140
iteration number iteration number

Figure 5.2: 2D Poisson problem: Comparison of Jacobi, Gauss-Seidel, optimal SOR, and CG method

Remark 5.8 In practice, § is not known and therefore also w,,. A possible technique is as follows:
Choose w < wgp (€.g., w = 1). Perform a few SOR-steps and monitor the behavior of the iterates
|zk1 — Tkl,- This gives an indication of p(MS9®) and therefore, using (5.21a) (note: w < wey), of S.
With the aid of (5.21b) one can then get an improved estimate for wyy. As long as w < wyy one can
proceed in this fashion. Since (see Fig. 5.1) the function w + p(M59F) has a very steep slope for w < wyp,
one should tend to choose w slightly larger than an (estimated) wp. n

Classes of consistently ordered matrices; ‘Property A’.

The property of a matrix to be consistently ordered does depend on the ordering. It is therefore of interest
to identify matrices A for which permutation matrices P exist such that PTA P is consistently ordered.
Examples of such matrices are those for which a suitable renumbering of the unknowns leads to block
tridiagonal form, where the diagonal blocks are diagonal matrices (see Example 5.1), which is addressed
by the term ‘Property A’.

Let us see under which conditions on the adjacency graph G of A such a structure can be achieved.
To this end, let A be a block tridiagonal matrix with p blocks on the diagonal. This numbering of the
unknowns corresponds to a partitioning of the set V' of vertices of G into p pairwise disjoint sets .5;,
i=1...p: V=5USy --US,. The fact that the diagonal blocks are diagonal matrices and that A is
block tridiagonal implies:

— No node of a set S; is connected to another node within the same S;.

— Nodes of S; are only connected to nodes of S;_; or S;;1.

Example 5.4 In Fig. 5.3 we illustrate the situation for the special case p = 2. In particular, we note
that for the matrix A of the 2D Poisson problem, we can find a numbering which brings A to the desired
form: The ‘red-black ordering’ (or: chequerboard ordering) as shown in the right part of Fig. 5.3 yields a
partition of the indices that realizes the splitting S;USy with the desired property. The sparsity pattern
of the reordered matrix is shown in Fig. 5.4. Since the reordered matrix is again consistently ordered,
the convergence results related to Young’s Theorem apply also to the reordered system, in particular for
Gauss-Seidel and SOR.

We also note that, due to this reordering, the update steps for the (reordered) ‘black’ unknowns z; in
the first half step of the iteration can be computed independently, because the i-th equation involves
only values of ‘red” unknowns x;, j # 4, available from the previous iteration step. In the sequel, also the
updates for the red unknowns are independent from each other. Thus, red-black ordering also enables an
efficient parallelization of the SOR steps for this example. .
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Figure 5.3: Left: illustration of property A. Right: partitioning (‘red-black coloring’) for model problem
of Example 2.2 that realizes Property A
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Figure 5.4: Sparsity pattern for 2D Poisson problem after red-black ordering

Optimal damping parameters for Richardson and Jacobi (SPD case).

The choice of optimal damping parameters for the Richardson and Jacobi methods is much simpler. We
start with the Richardson method:

Lemma 5.4 Let A € R™™ be SPD, with smallest and largest eigenvalues Apin, = Amin(A), Amaz =
Amaz(A). Then the optimal damping parameter for the Richardson iteration (iteration matriz M =
I —wA) is given by 9 b (R Aas — A
Wopt = ~——————, WL ) =
P! )\mam + )\mm P ovt )\max + )\min
Proof: The spectrum of M%h is given by o(MEih) =1 —wo(A) C [1 — wAnaz, | — WAmin]. Hence, for
real w, we obtain p(MF") = max{|1 — wAnaz|, |1 — WAnin|}- Graphical considerations then show that

p(MEr) is minimal for 1 — wApin = —(1 — W Apaz), 1.6, W = Wopr = oo With
)\min - )\max )\mam - )\min
1-— Wo, )\max =5 1 > and 1-— Wo )\min =5 .
P )\ma:r + )\min Pt )\max + )\mm
See Fig. 5.5. 0

If 0 < [N, A] D [Min, Amaz)s 1-€., with lower resp. upper bounds for A, and Ape., then wy, = /\J%A is the

)_A—A

: : : Rich
appropriate choice, with p(M = 45

Wopt

One may proceed analogously for the Jacobi method. Assume that

AD < A<SAD
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Figure 5.5: Visualization of the proof of Lemma 5.4, with Ay = 1, Mgz = 100 1 — wA i (upper thin
line), 1 — WAy (lower thin line), max{|1 — wAyinl, |1 — WApaz|} (thick line).

for some A > A > 0. Then, from Lemma 5.2 we have o(MJ%) = (I —wD7'A) C [1 —wA,1—w)]. Then

the optimal damping parameter for the Jacobi method is again given by we, = /\J%A, with
A=A
MJac —
p( wopt) A + )\

Block versions.

The Jacobi method and the Gauss-Seidel method can also be employed in block versions. Namely, let A
be partitioned in the form ) .

A Aip
Asy Agy

AP,P J

where the entries A, ; are matrix blocks.

The block Jacobi method consists then in defining the block diagonal matrix

A

p,p

and performing the iteration zz; = zx + D7*(b — Ax). The block Gauss-Seidel and the block SOR
methods are defined in an analogous way. Convergence theories exist for these cases as well.

If A corresponds to a FD or FEM matrix like in the 2D Poisson example, with original lexicographic
ordering of the unknowns, then the diagonal blocks A;; are tridiagonal matrices, and inversion of D
amounts to solving one-dimensional problems represented by small tridiagonal systems, e.g. via Cholesky
decomposition. The higher effort for such a block iteration is usually paid off by a faster convergence rate.

In the context of FD methods, such a version of block relaxation scheme is also called ‘line relaxation’,
where the coupling of unknowns in one of the coordinate directions is retained. Another variant is ‘alter-
nating direction line relaxation’ (ADI), where the ordering of unknowns varied in in an alternating fashion,
similarly as in SSOR; cf. e.g. [19].
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6 Chebyshev Acceleration and Semi-iterative Methods

Choosing the optimal relaxation parameter w,, is not an easy task in general. Chebyshev acceleration and
its variants are an alternative, not uncommon tool to accelerate the convergence of a sequence (zy);—,.
Let this sequence be generated by the primary iteration

We assume p(M) < 1, such that (6.1) is convergent. We ask: Can we construct, for every k, an approxi-
mation Zj, based on xy, ...,z such that the new sequence (Z),-, features faster convergence towards the
fixed point z, = (I — M)_le of (6.1)7 To this end we make an ansatz for a secondary iteration in form

of a weighted sum, .

B = G Tm (6.2a)

m=0

for some parameters ay,, to be chosen. With the explicit (discrete variation-of-constant) representation
for the z,,,

T =M"20+Y M"'Nb
=1

and the polynomials

k

k m
pe(t) = Z agmt™ € Py, Qe—1(t) = Z Qkm Z tmt e Py

m=0 m=0 (=1
the secondary iteration (6.2a) can be written as

with the matrix polynomials py (M) and g,—1(M). Of course we require that the parameters ay,, be chosen
such that a fixed point of (6.1) is reproduced, i.e., if we would consider (zy),-, to be the constant sequence
(z4)7—y, then the sequence (Zy),—, defined by (6.2a) should be the same constant sequence. Thus, we
require the consistency condition

k
1:Zak7m:pk(1) V keNy

m=0
i.e., all 7 are weighted means of the x,,, m = 0...k. Under this assumption we can express the error
ér = T — x4 of the secondary iteration in terms of the primary error e, = xp — T, :

k k k
€p =T — Ty = Z ak,m<xm - I*) = Z Akom €m = ak,mMmeo = pk(M) €o (63)

m=0 m=0 m=0

This formula for the error gives an indication of how the coefficients ay,,,, or, equivalently, the polynomials
pi should be chosen: we should choose py such that ||px(M)|| is small (or even minimal) in some norm of
interest. Since sometimes information about location of the spectrum of M is available, we state:

e By Exercise below 6.1, o(p(M)) = p(c(M)) for any matrix M and any polynomial p. Thus,
p(p(M)) = max{[p(N)] : A € (M)} (6.4)
e Normal matrices M satisfy ||M||, = p(M). Hence, for normal matrices M, since p(M) is also normal,

there holds p(p(M)) = ||p(M)]|, for all polynomials p. In particular, this is true for symmetric
matrices M.
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e Let A be SPD and let M be ‘A-normal’, i.e., MAM = MMA, eg., M is A-selfadjoint. Then,
analogously as for the case of normal M we have p(M) = ||M|| ,, and p(p(M)) = ||[p(M)]|| , for all
polynomials p.

These considerations suggest that it is reasonable to seek p, € Py as the solution of the minimization
problem

i A 6.5
Jnin - max, IPk(N)] (6.5a)
pr(1)=1

Since this problem is still hard to solve, we settle for less: If I' is a closed subset of the open unit disc in
C such that (M) C T, then we could seek to solve the minimization problem

Jnin max |pi(2)| (6.5b)

pr(1)=1
Of course, this still requires some a priori knowledge about the location of the spectrum. Here we consider
the case that 0(A) C I' = [«, 5], an interval on the real line. In this case, the minimization problem (6.5b)
can be solved explicitly (Corollary 6.1 below). As we will see in Sec. 6.2, the numerical realization can
also be achieved in an efficient way:.

Exercise 6.1 Let M be an arbitrary square matrix, and let p be a polynomial. Show (e.g., using the Jordan
form): o(p(M)) = p(o(M)), i.e., the eigenvalues of p(M) are given by p(A), where A runs over all eigenvalues
of M. "

6.1 Chebyshev polynomials

The Chebyshev polynomials of the first kind, T}, € Py, are defined by the three-term recurrence

T =1, T =¢ and Ty(§) =26Th(§) — Th1(§), k=1 (6.6a)
It can be verified by induction (see [2]) that these polynomials can be expressed in closed form as
cos(k arccos §), €| <1
(&) =4 | — S (6.6D)
P E+VE-D +(E+vE-1T, =1

Among the numerous remarkable properties of Chebyshev polynomials, we note that they are the solutions
of an optimization problem of the form considered in (6.5b):

Theorem 6.1 Let [, 5] C R be a non-empty interval, and let v be any real scalar outside this interval.
Then the minimum

min max t 6.7a
Jnin - max Ip(t)] (6.7a)
p(v)=1

is attained by the polynomial *°

T(1+255)

M0 =G0 = )

(6.7b)

Furthermore, the minimizer is unique.

28For [£] > 1, the Tk () can also be expressed in terms of cosh and arcosh, see [2].
29Here, Ck(y) = 1. Note that for ¢ € [, 8] we have 1 + 2% € [-1,1].
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1.5+ |

=

0.5+

Figure 6.1: Chebyshev polynomials of the first kind

Proof: A detailed proof is given in [10, Sec. 7.3]. Here we show that Cy(t) from (6.7b) indeed solves the
minimization problem (6.7a); uniqueness follows along the same lines.

By affine transformation of ¢ (which does not change the L*-norm || - ||o), we may restrict ourselves to
the standard interval [o, f] = [—1, 1], with |y| > 1. Then, Cy(t) = C,T}(t) with constant C, = 1/T} (7).
The Chebyshev polynomial Ty (&) = cos(k arccos §) attains the values £1 at the points §; = cos(in/k),i =
0...k, and it alternates between 1 and —1 (i.e., T}(&;) and T} (&;11) have opposite signs). Furthermore,
||Tk||Loo[_171} = 1, implying ||Ok||L°°[—1,1] = |G-

Assume now the existence of m € Py such that 7(y) =1 and ||7| oy ) < [|Ckll gy 1) = [C5- Then,
the polynomial » = C} — 7 changes sign k times in the interval [—1,1] [sketch]. Thus, r has at least k
zeros in [—1,1]. Additionally, 7(v) = 0. Hence, r € Py, has at least k+1 zeros; thus, r = 0, which leads to
a contradiction. O

It will be relevant to have quantitative bounds for the minimal value in (6.7a):

Corollary 6.1 Under the assumptions of Theorem 6.1 and with o < < 7y, we have

1 y -1 -
min max|p()|: — =2 c = c:\/E , k=19
PPy t€fad] Ty(1+2%=) 1+¢ VE+1 -8
ply

The same bound holds for the case v < o < 3, if Kk is replaced by k = 3_;5
Proof: The key is to observe that |T;(§)| < 1 for £ € [—1,1]. This implies that the polynomial Cj
from (6.7b) satisfies

1
max |C =
t&[of] 1Gu®) |Tk(1+2g:—§)|

The assertion then follows from the explicit representation of T}, given in (6.6b) and some manipulations
(see, e.g., [10, Sec. 7.3.3] for details). O
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6.2 Chebyshev acceleration for (M) C (—1,1)

We now assume o(M) C (—1,1) (corresponding to the case of a convergent primary iteration with M
having a real spectrum). Moreover, we assume that parameters —1 < a < 8 < 1 are known such that
o(M) C [a, B]. With these parameters «, f and v = 1, we use the polynomials

pr(t) = Ci(?)

explicitly given by (6.7b) to define the secondary iteration (6.2a). This results in a ‘Chebyshev-type
accelerated’ iteration scheme. Note that this is a consistent choice since Ci(1) = 1 for all k.

Improved convergence behavior of the Chebyshev iterates in selfadjoint cases.

To quantify the convergence behavior of the secondary Chebyshev iteration, we consider the case that
the iteration matrix M is B-selfadjoint with respect to the energy product (-,-)p for some SPD matrix
B, ie., (Mz,y)p = (x,My)p (MB= M). Any such matrix has a real spectrum. Furthermore, we now
assume knowledge of p € (0,1) such that o(M) C [—p, p]. We then choose the polynomials py defining the
secondary iteration (6.2b) as pi(t) = Ck(t) with a = —p, B = p, and v =1, i.e.,

k
T Z e T, = Di(M) xo + qre—1(M)ND, ap.m = coeflicients of py (6.8a)
m=0
with ( o
Tk 142 ___ T (t
pi(t) = Cult) = ) _ Tili/o) (6.5b)
T +222) ~ Tll/p)
We then obtain from Corollary 6.1
20 VE—1 L+p
M)) = A)| < N =—— <2, c= =_—
p(pi(M)) e [Pk (V)] _Agg;fp]\pk( )| e Ly L

The assumption that A is B-selfadjoint implies ||p(M)||z = p(p(M)) for all polynomials p. Hence, for
the primary and secondary errors ey, €, we have (see (6.3))

1
Jeell s\ !
(52) < A, = p(a),
leolls

<||ék||3>‘1“ < |lpe(M)]

lleoll

=
IA
[\
I
o
IA
o

b = (p(p(M))

In Remark 5.2, we have seen that the convergence factors

1
Qprimary = limsup (Hek’HB)k S p(M)’
koo \leolls

~ 1
. € %
qChey = limsup <|| kHB>k <c
koo \leolB
are good measures for the asymptotic behavior of the convergence speed. To compare gprimary With gcnen,
let us assume that the parameter p is the best possible choice, i.e., p = p(M) < 1. The interesting case is

p=1-—¢ for small § > 0. With ¢ = }:;ﬁ and k = %ﬁ, some analysis shows ¢ < 1—v2V6+6/2 = 1-cV/0

with some ¢ > 0. We therefore arrive at

Qprimary S 1— 57 qdCheb S 1 - C/\/g (69)

In practice we typically have g¢rimaery = p, such that for small 6, Chebyshev acceleration will noticeably
improve the convergence behavior.
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Numerical realization.

At first glance, a drawback of Chebyshev acceleration appears to be that the definition of zj according
to (6.8a) requires knowledge of all primary iterates xo,...,z;. In view of storage restrictions, this may
be difficult to realize in practice. However, exploiting the three-term recurrence (6.6a) for the Chebyshev
polynomials T}, removes this restriction.

The polynomials pj, from (6.8b) also satisfy a three-term-recurrence: A brief calculation shows

2 g
Pra(t) = = tpr(t) —
P Hk+1 k41

Hik—1

pr-1(t), k>1, with p =T(1/p) (6.10a)

and initial functions
Ti(t/p) . t/p _y

po(t) =1,  pi(t) = == (6.10D)
T(i/p) ~ 1/p
i.e., app=1and a;g=0,a;; = 1. We also observe
2
Pyl = ;#k — HE—1 (6.10c)

which follows from pg(1) = 1 for all k together with (6.10a). We are now ready to implement Chebyshev
acceleration. With (6.10a) and x, = limy_,, xx we obtain from the error equation é, = py(M)ey:

Thal = T + €111

= Ty + pry1(M) eg

2 Ly _

= 2+ L Mp(M)eq — P p i (M) e
P k41 k41
2 N -1 .

— 42 ok Mk_,uklek—l

(&
P Hk+1 HE+1

2 N 1,
— ro+ = M@ — ) - B — )
P Hk+1 Hk+1
2 - -1 . 1 2
Sl Mz, — Hrt Tp_1+ <Mk+1 — = M + Mk—1>$*
P Hk+1 Hk+1 Hr+1 P

We now exploit the fact that z, is a fixed point of the basic iteration, i.e., x, = Mz, + N b. This together

with (6.10c) allows us to remove the appearance of z, and to obtain a direct three-term recurrence for the

Tk, without explicit use of the primary iterates xy:

2 _ 2

ik+1 = - i M{fk— i li’k_1+— His Nb, with {fo = 2o, {fl = I :M$Q+Nb
P Hk+1 Hk+1 P Hk+1

Algorithm 6.1 Chebyshev acceleration

% input: primary iteration xy,; = Mz + Nb;
% assumption: o(M) C [—p, p] C (—1,1)
1: Choose g € R™

2: Lf‘ozxo, Lf‘l = :M$0+Nb
3: o =1, =1/p;
4: for k=1,2,...do
5. g1 = %,uk — pr—1 % use recursion for py instead of definition py = Ty(1/p)
T =20 g — By 1o HE g
P k41 ME+1 P Hk+1
6: end for

Ed. 2017 Iterative Solution of Large Linear Systems



6.3 Numerical example 49
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Figure 6.2: Chebyshev acceleration for the 2D Poisson problem (Example 2.2) applied to Jacobi iteration
(p = p(M7%)) and symmetric Gauss-Seidel (= SSOR(1)) with p = p(M72)%.

6.3 Numerical example

We illustrate Chebyshev acceleration again for the model problem of Example 2.2. Since we require the
iteration matrix to have a real spectrum, we would like it to be selfadjoint. For the model problem
of Example 2.2, the iteration matrix M7/ = I — D7'A of the Jacobi method is indeed symmetric.3°
For Chebyshev acceleration of the Jacobi method we assume that the parameter p has been chosen as

p = p(M7*).

We also employ Chebyshev acceleration for the Gauss-Seidel method. Since (M%) is not necessar-
ily real, we consider its symmetric variant, i.e., SSOR with w = 1. From Corollary 5.6 we know that
p(MES) = p(MSORM)) = p(M72¢)2, For our calculations, we employ p = p(M”%)* since we heuristically
expect p(MSOFMY) < p(MF5)? (note: SSOR(1) is effectively two Gauss-Seidel steps). Fig. 6.2 shows
the performance of various iterative methods including the Chebyshev accelerated versions of the Jacobi

method and of SSOR(1). We observe that Chebyshev acceleration does indeed significantly improve the
convergence.

30For a general SPD matrix A, M7 is A-selfadjoint; cf. the proof of Theorem 5.2.

Iterative Solution of Large Linear Systems Ed. 2017



50 6 CHEBYSHEV ACCELERATION AND SEMI-ITERATIVE METHODS

A brief discussion is in order. We have already seen that p(M7%) =1 — ch? + O(h?). Hence, from our
discussion in (6.9) we infer that limsup,_, . (p(px(M79)))/* =1 — 'k + O(h*/?) for some suitable ¢’. For
the Chebyshev acceleration based on the SSOR(1) method, we have chosen p = p(M7%)%; again we get
p=1—ch*+ O(h?®) and thus conclude that the Chebyshev accelerated SSOR(1) has a contraction rate
of 1 —"h + O(R*?).

Exercise 6.2 Formulate the Chebyshev acceleration algorithm for the general case that the iteration matrix M
satisfies o(M) C [a, B]. Let MS99F be the iteration matrix for the symmetric Gauss-Seidel iteration applied to
the matrix A for the 2D Poisson problem. Compare the convergence behavior of the SSOR(1) method with the
accelerated version. .

Remark 6.1 Formally comparing primary and secondary iterates,

shows that Chebyshev acceleration is a more global technique, aiming at an optimal solution in the subspace
spanned by

span{zg, Mz, ..., MFzy} CR"
Such a subspace is called a Krylov space. In later sections we study an important class of so-called
Krylov subspace methods, where optimal iterates (optimal in some specific sense) are more systematically
constructed as elements of Krylov spaces span{zg, Ay, ..., A¥xzy} for increasing k. .
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7 Gradient Methods

Motivated by the rather slow convergence of classical iterative methods, and in view of the sensitivity of
acceleration with respect to estimated parameters, a variety of alternative methods have been proposed.
We first consider methods applicable to SPD matrices A, which often arise as a result of the discretization
of elliptic operators, e.g., the matrices of Examples 2.1 and 2.2. Later on we relax this condition and
consider nonsymmetric equations. Recall that an SPD matrix A > 0 satisfies

Az = (z,Azx) = (Az,z) = (x,2), = ||z]|}, >0 Yz #0

In particular, all eigenvalues of A are positive.

The aim of gradient methods is to minimize the quadratic functional ¢: R" — R,
¢(z) = 2(Az,z) — (b, x) (7.1a)
for given b € R™. This is related to the linear system Az = b in the following way: Due to
¢ +h) — ¢(x) = 3[(A(z + h), (x + h)) — (Az,2)] = [(b,z + h) — (b,2)]
=1[(Az,2) + (Az,h) + (Ah,z) + (Ah, h) — (Az,z)] — (b h)
= (Az,h) + (Ah,h) — (b,h) = (Az — b, h) + O(||n||*)
we identify the gradient of ¢ as the (negative) residual®!
Vo(x) =—(b— Ax) (7.1b)
Moreover, the Hessian of ¢ is given by the Jacobian of V¢,
Ho(x)=J(Vo)(x)=A>0 (7.1c)

Thus, the functional ¢ has a unique minimum at x,, the stationary point of ¢, satisfying Ve (z,) =
Az, —b=0. We conclude that

For A >0, solving Ax = b is equivalent to finding the minimum of ¢(x) from (7.1a).

Exercise 7.1 Let z, be the solution of Az =, A > 0. Show that
o(a) — 6(w.) = H(Ale —2.)x —2.) = Lz — 2.} (7.2
and conclude again that ¢ has indeed a unique minimum. "

Exercise 7.1 also shows that

Minimization of ¢(r) over any subdomain D C R"
1s equivalent to minimization of the error e = x — x, in the energy norm.

Remark 7.1 The equivalence of solving Ax = b with A > 0 and minimization of ¢(z) from (7.1a)
parallels the variational formulation of a selfadjoint elliptic PDE. The simplest 2D example is the Poisson
equation (2.3) with homogeneous Dirichlet boundary conditions, with the corresponding energy functional

o(u) = a(u,u) — (f,u) 20, with  a(u,v) = /QVu Vv dx (7.3)

31 For general A € R"™*" we have V¢(z) = (ReA)z — b, ReA = 1(A+ A").
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In the Sobolev space H}(Q2), the unique minimum of ¢(u) from (7.3) is attained for u, = weak solution
of the boundary value problem (2.3). This is also referred to as the Dirichlet principle. In this context, Vu
may be considered as an analog of the discrete object Az z, and [ull g1 0y = alu, u)z = | Vul|12(q) is the
corresponding energy norm. The integration-by-parts identity [, (—Au)v dz = [, Vu - Vudz = a(u,v)
(for u,v € HL(Q)) corresponds to the identity (Az,y) = (Azx, A2y) = (x, Y) 4- .

Simple iterative schemes for minimizing ¢ from (7.1a) are ‘descent methods’ and proceed as follows:
Starting from an initial vector xg, the iteration is defined by

Tpy1 = T + O dy, (74)

where the search direction 0 # dj, € R™ and the step length a; € R are to be chosen. Typically, once
a search direction dy # 0 is chosen, the step length oy is taken as the minimizer of the one-dimensional
minimization problem (a so-called line search):

Find the minimizer oy € R of o — ¢(xp + ady). (7.5)

This minimization problem is easily solved since it is quadratic and convex in a: Define ¥ (a) = ¢(z+ady).
Application of the chain rule gives
1#’(0[) = (V(b(l’k + Oédk), dk) = (A(Jik + Oédk) — b, dk) = (OéAdk — Tk, dk) = Oé(Adk, dk) — (T‘k, dk)

with the residual

re =b—Axy = V() (7.6)
Moreover, ¥(«) is of course convex: ¢"(a) = (Adg,dr) > 0. The condition on a minimizer ay of ¥ is
Y'(ag) = 0. Thus,

(dk, 72) (d, Tx)

= - (7.7)
(diydi)y  lldill%

Exercise 7.2 Show that the choice of aj in (7.7) leads to an approximation zy1 = ) + oy dg such that

L |(d, i)
(1) — P(ak) = —35 (7.8)
! 2 |ldil%
Thus, if dj is chosen such that (di, ) # 0, then indeed ¢(rg+1) < d(zk)- .

Remark 7.2 Some of the basic iterative methods are related to descent methods, or are descent methods
‘in disguise’:

For A € R™ ", consider the case where the first n search directions dy, ..., d,_; are chosen as the unit
k

!
vectors, d, = (0,...,1,...,0)". Then we obtain from (7.7):
. (dkaTk) o (T’k)k
A — 5 =
ldell%  Ark
hence (rs)
Tk+1 = Tk + AIZ:

which exactly corresponds to the k-th update in the inner loop of a Gauss-Seidel step (5.8a). Note that
n of these updates result in a single Gauss-Seidel step, and further steps are obtained by repeating this
procedure with cyclic choice of search directions (= unit vectors).

dp,

In the simplest version of the Richardson iteration (5.6) we simply take dj = 7, and oy = 1, but this

does not minimize ¢ in the search direction 7. The locally optimal choice (7.7) corresponds to the choice
I3
[ENA
sequel. .

W= qp = for the relaxation parameter and leads to the steepest descent method discussed in the
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Figure 7.1: SD convergence path for a 2x2 matrix A with condition number xy(A) = 3

7.1 The Method of Steepest Descent (SD) for SPD systems

We need to specify the search direction dj, in the iteration (7.4). As shown in Exercise 7.1, most choices
of dy will lead to ¢(xg11) — ¢(zx) < 0. The steepest descent method is a ‘greedy’ algorithm in the sense
that it chooses dj as the local direction of steepest descent, which is given by

d = =Vo(xy) =14,

This choice for the search direction, together with the step length a4 given by (7.7), leads to the Steepest
Descent (SD) Algorithm formulated in Alg. 7.1.3

Algorithm 7.1 Steepest Descent (SD)

: Choose g € R”

: for k=0,1,... do
T, = b— Al’k
A = (Tk,’/’k)/(ATk,Tk)
Tht1 = Tk + OTg

end for

S Wy

Orthogonal search directions.
A consequence of our choice for the step length «y in (7.7) is that
In SD, consecutive search directions are orthogonal to each other.

To see this, we observe

dk+1 =b— Aka =b— A(l’k + Oékdk) =T — OékAdk
Inserting the definition of ay, given by (7.7) gives, with dy = 7y,

(71 1)

(i1, di) = (e, di) — o (Adi, di) = (re, ) — (Arg, i)

(ATk,Tk) =0 (79)

This behavior is visualized in Fig. 7.1.

32 Basically, the idea of SD is applicable to any convex minimization problem.
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Convergence of the SD method.

In order to quantify the speed of convergence of the steepest descent iteration, we use the Kantorovich
inequality as a technical tool. Let A > 0 be a real SPD matrix, and Ao, and A, its largest and smallest
eigenvalues. Then, for all x € R”, the Kantorovich inequality states

(Az,z) (A 'z, 2)  (Npin + )\mm)Q

7.10
('I7 I‘) (JI, JZ‘) - 4)\mm )\mam ( )
For a proof see [19, Lemma 5.1].33
Now we study the magnitude of the error vectors e, = x), — , in the energy norm | -||,. Note that
Aey, = —r, where 1, = b — Axy, is the k-th residual. From (7.2) and (7.8) we obtain with dy = ry:
1(re,me)]? 1
HlewsalFy = olaeer) = 60.) = (@) = 6(00) + (0l — 9(o.)) = —3 T 4 Zfally (7110)
A
Now we use the Kantorovich inequality (7.10) and identity r, = —Aey to estimate
Tk, T 2 Tk, T 2 4)\min )\mam — 4)\min )\mam 4)\mm )\mam
‘(k k2>| _ |< k k>| Z 2(A 1Tkark): Q(GR,AGIQ): 2||6k||,24
Hrk HA (A Tk, ,rk) <)\min + )\ma:p) <)\min + )\ma:p) <)\min + )\ma:p)
Together with (7.11a) this gives
2 2 4)\min )\ma:p ) 2 <)\mam - )\min>2
< 1-— =
lewsalfy < flealls (1= 50 ) = el (225
)\mam — )\min 2 2 "Q2(A> - 1>2 2
() el = (i p) el (7.11b)

with the condition number k3(A) = Mgz /Amin. From this reasoning we obtain

Theorem 7.1 For the SD iteration applied to an SPD system Ax = b, the error e, after k steps is bounded
in the energy norm by

leul < (22957) Teol (7.12)

Le., the asymptotic convergence rate is bounded by :2%’:;;1 .

Hence e, — 0 as k — oo. Evidently, the speed of convergence depends on the spectrum of A. In
particular, when the condition number ko(A) is large, the contours of the functional ¢, which are elliptic
in shape, are long drawn-out, and the poor convergence rate suggested by (7.11b) is graphically explained
by ‘zig-zag’-paths similar to the one shown in Fig. 7.2. This illustrates a worst case,3 which occurs for an
initial error close to the eigenvector associated with \,.z.

33 The Kantorovich inequality is an example for a ‘strengthened Cauchy-Schwarz (CS) inequality’. Using CS together with
lAlly = Amazs ||A’1H2 = 1/Amin we would obtain the elementary, larger bound Az /Amin = K2(A) on the right-hand side

. . ko (A)—14k/2
of (7.10). In (7.12), this would result in the larger factor (ZZT)

gains a factor = 1/4, and with ¢ = 1/k this gives the following bounds for the asymptotic convergence rates: ~ 1 — 2¢
(Kantorovich) vs. 1 —e/2 (CS).

34 The best case: For ey = any eigenvector of A, the SD iteration always would find the exact solution z. in one step,
independent of the problem dimension (simple proof!). This is, of course, in no way a practical situation. Moreover, as
illustrated in Fig. 7.2, a small deviation from the eigenvector associated with Apax will lead to a very poor convergence
behavior for the case of large k2(A).

. For k = k2(A) — oo the Kantorovich inequality
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Figure 7.2: SD convergence path for a 2x 2 matrix A with ks ~ 25

Example 7.1 The performance of the SD method can now be compared with that of the Jacobi and
Gauss-Seidel methods. The convergence paths for these three methods are shown in Fig. 7.3. The system
considered is again that of Example 2.2, i.e., the matrix A arises from discretizing the 2D Poisson equation
with the 5 point finite difference stencil over an 8 x8 mesh or an 11 x 11 mesh. The right-hand side b is
taken as b = (1,1,...,1)", and the starting vector is o = b. We are only plotting a 2D projection of the
solution vector in Fig. 7.3, and therefore the steepest descent orthogonality property is not graphically
observed. Note that the SD iteration slows down with increasing k. .

The SD method does not prove to be a great improvement over the classical iterative methods. Never-
theless, it comes with a number of new concepts including formulating the given problem as a minimiza-
tion problem and considering the relationship between consecutive search directions in a minimization
procedure. These concepts are extended in the following in order to generate more successful iterative
procedures.

Poisson problem, problem size N = 100

Jacobi Gauss—Seidel Steepest Descent LR *é?fsbs'_sddel
3 3 3 1074, -0-' steepest decent| |
25} 25¢ 25}
s
2 2 2 3
¢
«~ 15 ~ L5 «~ 15 5
1>} ™ 0 £
X x x =
1 1 1 s
0.5 0.5 0.5 -
0 0 0
-0.5 -0.5 -0.5 ‘
0 1 2 0 1 2 0 1 2 10" . . . . . . . . .
X X X 5 10 15 20 25 30 35 40 45 50
1 1 1 iteration number

Figure 7.3: Convergence paths for the Jacobi, Gauss-Seidel and SD methods for the Poisson problem from
Example 2.2. Left: case N = 49. Right: case N = 100.
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7.2 Nonsymmetric steepest descent algorithms

In the steepest descent algorithm we have required A to be SPD in order for the functional ¢ to have a
unique minimum at the solution of Az = b. Variations on the steepest descent algorithm for nonsymmetric
systems have also been developed, see [19]. The most general, but by far not computationally cheapest or
most efficient requires only that A be invertible. Then, since A"A is SPD, Alg. 7.1 can be applied to the
normal equations

A"Az = A"

This procedure is called the residual norm steepest descent method, and the functional being minimized in
this case is

U(x) = %(Ax,Ax) — (Az,b)

This method minimizes the ly-norm of the residual, ||Ax — b||3. However, in view of the convergence
result (7.11b), it is now the condition number of AA, which is typically much larger than that of A, that
controls the convergence rate of the iteration.?®

7.3 Gradient methods as projection methods

One of the main characteristics of the SD method is that consecutive search directions (i.e., the residuals)
are orthogonal, (7.9), which implies that the {5-projection of the new residual onto the previous one is
zero. Another way of putting it is: The approximation x. is defined as the solution of

Find zy,1 € x + span{r;} such that rp.; L 7.

This is a local condition concerning consecutive residuals only; the ‘search history’, i.e., the information
about the previous search directions r¢,...,r,_; is not exploited. One may hope that including this
information in the method leads to faster convergence, similar as for semi-iterative acceleration (see Sec. 6).

Krylov subspace methods are based on this idea: the approximation xj,; is constructed such that the
residual 7141 is ‘orthogonal’ (in some appropriate sense to be specified below) to all previous residuals,
search directions, or a related set of vectors.

Remark 7.3 Brief review on orthogonal projectors:

Let R* = K @ K+, with K 1. K+, be an orthogonal subspace decomposition of R". Let
K = span{uy, ..., un}, K* = span{vi, ..., Uh_m}

with (u;,u;) = &4, (vi,v;) = d;;, and (u;,v;) = 0. The union of the u; and v; is an orthogonal basis of
the full space R™. For given € R" we consider the corresponding Fourier expansion

m

x:Z(x,ui)ui+§(x,vj)vj = Pr+Qu (7.13)
j=1

=1

This defines a pair (P, Q) of orthogonal projectors. We say that P projects onto K along K+, and vice
versa.

35 As before, (7.11b) represents only an upper bound for the error. Nevertheless, the bound describes the overall convergence
behavior quite realistically.
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From (7.13), and with

(1] ) (1 )
] | || |
U=] w | u 5 Uy, | € R™™, V=1 v | v : Up—m c R (n=m)
] | || |

C ) L )

we obtain the matrix representations for the projectors P, () € R"*":
Zul( Z HDe=UU'r=PreK
i=1 i=1

and analogously for the orthogonal complement,

v (v (vjv J)x—VVTx—QxEKL
1

3

Jj=1 J

From the orthonormality relations UU = Iyxm, V'V = In—myx(n-m), and UV = 0 (men), VU =
0 (n—m)xm We obtain the characteristic identities for a pair of orthogonal pI‘OJeCtOIS

PQ:P:PT7 QQZQ:QTv PQ:QPZOan
An orthogonal projector is idempotent and symmetric.

We also note the Pythagorean identity

2 _ 2 2
2]y = 1P ]y + [|Qll; .

Exercise 7.3 [See Exercise 5.1]3¢

Consider a decomposition R® = K @ K14 analogously as above, with (+,-) throughout replaced by (-,-) 4, and
A-conjugate bases {u1,...,um}, {V1,...,Vn—m}, i.e,, (us,uj), = 6ij, (vi,v5), = 6ij, and (us,v5), = 0. Le,,
U and V are A-conjugate matrices, satisfying UTAU = Lyysm, VAV = I )< (n—m)>, and UTAV = 0,5 (m—n)>
VTAU = O(n—m)xm

Show that the corresponding pair (P, Q) of ‘A-conjugate’ projectors onto K and K14 is given by
P=UU'A, Q=VV"'A

and P and @ satisfy
PP=P=P' @=Q=0Q" PQ=QP =0
where M4 is the adjoint of a matrix M € R™ " with respect to (-,-) 4, i.e. (see (5.16))
M4 = A" M"A

Check the Pythagorean identity
2 _ 2 2
2[4 = [Pxly +[1Q=% .

36For 2 € R™ one may also denote 7 = TA = (Ax)", with (z,z), = 2"z, but this notation is not standard and we do
not use it in the following.
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8 The Conjugate Gradient (CG) Method for SPD Systems

8.1 Motivation

The Conjugate Gradient method is the example par ezcellence of a Krylov subspace method. The idea
underlying this class of methods can, e.g., be motivated by the Cayley-Hamilton Theorem, which allowed
us in Sec. 1.4 to construct the inverse of the matrix A as a polynomial in A (with coefficients depending
on A). Let us write the solution x, of Az = b in the form

e =20+ A1
with rg = b — Axg. In principle, we can construct A=!ry using the Cayley-Hamilton Theorem as
A—l’f’o = (dl 1 + dgA + ..+ dn—l An—l) To = Qn—l(A> To (81&)

where the coefficients are defined in terms of the characteristic polynomial y(A). However, this is not
feasible in practice. We note that this formula implies

A7 ry € K, = span{rg, Arg, A%rq..., A" g} (8.1Db)

and therefore the solution z, satisfies
Ty € To + lCn

More generally, for m > 1 we define the m-th Krylov space of A with respect to an initial residual rq as
Ko = KA, ro) = span{ry, Arg, A%rg, ..., A" 'rg}, with dim(K,,) <m (8.2)
Krylov subspace methods aim at finding, for some m < n, an approximation
T € To + K

which is close to the exact solution z,.

We start with the most prominent and historically earliest example, the Conjugate Gradient (CG)
method for SPD systems,?” developed by Hestenes, Stiefel, and Lanczos from 1950 on. The CG method
is, compared to SD, a more clever descent method for the minimization of ¢(z) = 2(Ax, z) — (b, z).

8.2 Introduction to the CG method

Let A € R™*" be SPD. The CG method may be motivated and described in different ways (we come back
to this later on). A first idea is to try to proceed in a similar way as in the Steepest Descent method, but
using search directions which are — in contrast to (7.9) —A-orthogonal®® to each other, i.e.,

(dk+1, dk)A = (Adk+1, dk) = O7 k = 0, 1, e (83)

with dy := rg. Let us first motivate this choice.

37The CG method was elected as on of the ‘Top 10 Algorithms of the 20th Century’ by a SIAM committee in 2000.

38Instead of ‘A-orthogonal’ we will also use the term ‘A-conjugate’ or simply ‘conjugate’. ‘Orthogonal’ means “/-
orthogonal’.
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Figure 8.1: The CG method for n = 2.

The special case n = 2: geometric interpretation

For n = 2, the contour lines Cy —const. of ¢(z) = 2(Az,x) — (b, z) are ellipses® centered at z.. Suppose
1 € C = C4 —const. 1s obtained by one SD step starting from zy € R2?, with r, = b— Ax; L ry. We do
not know the error e; = z1 — x,, but we know the direction tangential to C': For a local parametrization
x = x(s) of C' (with z(0) = z;) we have

d :
0= —o(x(s)) = (Vo(a(s)), 2'(5)
Hence the tangential vector t; := 2’(0) to C' at z; satisfies

tl L V(b(.l’l) = Al’l —b= Ael, i.e., tl 1 1, tl J_A €1, and tl H To

In particular, t; is A-conjugate to the error e;. Now, a single line search along the direction A -conjugate
to t; will yield the exact solution z,, because the directions of t; and of Ae; correspond to a pair of
conjugate diameters of the ellipse C, such that Ae; points in the direction of the center z, of the ellipse.
We can realize this procedure in an explicit way (see Fig. 8.1):

(i) Choose dy = ry and perform a line search along dy (first step as in the SD method),

(doﬂ’o)
ol

1 = g+ Qp do, with Qp —

and evaluate the new residual
T1 :b—A{L'l =Ty —OéoAdQ

(ii) Instead of choosing r; L rq as the new search direction as in SD, we apply one step of Gram-Schmidt
orthogonalization w.r.t. (+,-)4 to construct a search vector dy L 4 do, i.e.,

(d07 Tl)A

d1:7’1+60d0, with BO:_ D)
oI’y

39 Note that, due to (7.2), ||e]| , = const. along each contour.
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As argued above, the exact solution z, is now given by

(dlﬂ"l)
EAH

To =21 +ordy, o=

For a formal, algebraic proof of this fact we note that x5 has the form

(doﬂ“o) d (dlﬂ“l)
2 %0 2
[dol|’s 1[4

To9 = Xg + O do + aq dl =Xy + dl (84&)

with agdy € K1(A, 1) and agdy+ oy dy € Ko(A, o). Now we compare this with the Fourier representation
of z, — zp in the A-conjugate basis {do, d;},

T, =To + (x* - mO;dO)A o+ (x* - xo;dl)A .
ol s 1]’y
(do,b—AJfo) (dl,b—A.I'o)
= 2o D) 0 3 1
[dol|’4 [y
(dO,TO) (d1,7’0)
=Ty + do + d; 8.4b
T AT (8.40)
do, di,r1 + agAd
:l’o—F(OTg)dO—F(lrl O;O O>d1
o’y ]’y
d d
g+ oato) gy W07 )
[dol| s a4

This is identical with (8.4a), which shows that the procedure indeed yields the exact solution x, after two
steps. Note that the basis {dy, d; } was not given a priori but was constructed in course of the iteration by
one step of Gram-Schmidt orthogonalization.

The ingenious idea behind the CG method is that this procedure can be generalized in a very efficient
way to arbitrary dimension n by means of a simple recursion. This results in a direct solution method for
SPD systems which terminates latest at x,, = x,. But we will also see that the z,,, m = 0,1,... show a
systematic convergence behavior vastly superior to the SD iterates.

Fourier expansion with respect to conjugate directions.

For n = 2 we have realized requirement (8.3) in a constructive way, ending up with a direct solution
procedure o — 1 — x2 = x,. Before we discuss the generalization of this procedure leading to the CG
method, we assume for the moment that we already know a pairwise A-conjugate basis

{do,dl, e 7dn—1} in Rn, with dj J_A dk for j % k

Then, for any given initial guess xy, the solution z, of Ax = b can be written in terms of the Fourier
expansion? of z, — zy = —eg as (see (8.4b))

n—1
€o,dkA dkz,To
0o+ dy, = xo +
g%dw% i Xhmm

40For the special case xo = 0 we have eg = —x, and r9 = b.
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We see that using the energy product enables an explicit Fourier representation of x, in terms of ry and
the dy, where the required inner products can be expressed without explicit reference to x,. This would
not be possible for a representation w.r.t. a basis orthogonal in /5.

Now, for m < n, we consider the truncated Fourier expansion

m—1
dy, T
T = To + (d g) dr =: o+ zm € xo + span{dy, ..., dn_1} = o+ Ky, (8.5)
o Nl
Here,
(d s dy,)
2 = Z kuTO 607 k k _ Pm . (—60) c Km

part ”dkHA o Hdk”A

is the A-conjugate projection of —ey onto K,,, = span{dy,...,d,_1} (see Exercise 7.3). By P,,: R" — K,
we denote the corresponding projector.

Thus, z,, satisfies the the minimizing property

2y, = argmin ||z — (—eg)]| 4
z2€Km
With z,, = ¢ + 2, and z,, — (—eg) = (T, — 20) — (¥x — T9) = Ty, — o, this shows that z,, is the solution
of a minimization problem; namely,

Ty, = argmin ||z — x|, (8.6)
rexo+Km
For the error e,, = x,, — r, we have
em=¢€eo+2zm=U—Pp)eg =: Qmeo La K, (8.7)
Thus, e, is the A-conjugate projection of ey onto the complement K4 = span{d,,,...,d,_1} of K,,,

which becomes ‘smaller’” with increasing m.

The corresponding matrix representation is obtained as follows: With the normalized basis vectors dy, =
di/||d|| , and D,, = [CZO‘ }Jm_l) we have P, = Dmf); A, see Exercise 7.3. Thus,
Ty = Lo+ Zm = Tg — Ppeg = 19 — ﬁmD,TnAeo =x0+ DmD,Tn o (8.8)
which is identical with (8.5).
Producing iterates x,, in this way may be called a ‘method of conjugate directions’, a simple and straight-
forward projection method. However, in view of practical realization we observe:

e We may not expect in general that a (problem-dependent) A-conjugate basis is a priori known.

e Such a basis may, in principle, be generated by a Gram-Schmidt process starting from an arbitrary
basis.*! However, for larger values of m storage requirements, in particular, will become restrictive,
because all dy must be stored in memory to perform the orthogonalization.

This raises two questions:

e Can we generate an A-conjugate basis?? on the fly in course of an iteration zg — 1 — ..., e.g.,
from the successive residuals?

e If yes, can we limit the complexity (in terms storage and flops) of the resulting iterative process?

For the CG method described in the sequel, both goals are achieved in a very satisfactory way for the
case of SPD systems. Here, the basis K,, will depend on the initial guess z.

41 One might think about the question what it would mean to start from the Cartesian basis.

42Recall that the SD iteration on the fly generates a sequence of orthogonal search directions (residuals).
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8.3 Derivation of the CG method

In its essence, the CG method may be viewed as a clever realization of the idea to expand with respect to
conjugate directions. Starting from an initial guess xg, the z,, are constructed as elements of the affine
Krylov spaces xg + Kpy, K = Kin(A,10) (see (8.1b)) of increasing dimension. Here, Krylov spaces come
into play because, in each iteration step, one multiplication with A is performed to compute the current
residual. We will see that the IC,, are spanned by the successive residuals (gradients) 7y, as well as by
successive ‘conjugated gradients’ dj (the search directions) constructed from the 7.

The start is the same as for n = 2, from xy with 0 # rg = b — Axg € K;.

e First step g — x1: Choose dy = 9 € K1 and perform a line search,

d 2
T1 = X9+ apdy € 1o + lCl, = ( O7Tg) = ||TO||§ 7& 0 (89&)
Idolly  lldoll
and compute the new residual
r1 =19 —apAdy € Ky (8.9Db)

Stop if r; = 0. Otherwise, {rg, r1} is an orthogonal basis of ICy, since the new residual r; is orthogonal
to the previous search direction dy = ry.

As a preparation for the next iteration step, we compute the new search direction d; by the A-
conjugate Gram-Schmidt orthogonalization step

d 2
di =11+ Bodo € Ky, 50:—( 07T12)A = Hrl”% 0 (8.9¢)
[doll’s [[roll;
where the latter identity for f, follows from (dy,r1), = alo (g Ady, 1) = aio (ro —r1,71) (see (8.9b))

together with (8.9a) and r; L ry. By construction, {dy, d;} is an A-conjugate basis of K.

e We now proceed by induction, which leads to a complete description of the CG algorithm and its
essential properties. Each iteration step is analogous to step (ii) for the case n = 2, see (8.12a)
below.

For m > 2 we inductively assume that we have recursively computed x, 7, and dj, fork=1...m—1
by successive line search in the same way as for the first step, and that the following identities hold

e (s, i) _ sl
1, T Tho
T = Tp—1 + Qp_1dp—1 € xo + Ky, apg = —=t Tkgl = 240 (8.10a)
-1l [ dy—1[%
with the residuals
Ty =Tp—1 — Qgp_1 Adk_l € Ick+1 (810b)
and the line search directions
dp_1,7 rill?
Qo= it feordis € Kpwr, By = —iomtda _ inella (8.10c)
el lre-ll3
We also inductively assume that, for k=1...m — 1,
{ro,r1,...,7} is an orthogonal basis of Ky
(8.11a)
{do,d1,...,d} is an A-conjugate basis of Ky 1
which automatically implies that all the K, are of maximal dimension k.
In particular, note that
T'm—1 uE lCm—l; dm—l J-A Icm—l (811b)
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e Now we take a step m —1 — m and verify that all the properties assumed inductively remain valid.

The next iterate is defined via the current search direction d,,_; (already determined in the preceding
step),

(dm—larm—l) o Hrm—ng

2 2

ldmlla lldm-alls

The first expression for «,,_; comes from the line search (minimization of ¢ along x,, 1 + ad,,_1).
The second identity for «,,_; follows inductively from the definition of r,,_; and d,,_; together with
Tm—1 L dy_o (orthogonality of the new residual with respect to the old search direction in line
search):

£0 (8.12a)

Tip = Typ—1 + Q1 dm—l € xp + Icm7 Am—1 =

(dm—b Tm—l) = (Tm—l + Bm—2 dm—27 Tm—l) = (Tm—la Tm—l)
The new residual evaluates to

T'm = Tm—1 — Qm—1 Adm—l € Icm+1 (812b)

If r,, = 0, the iteration stops with z,, = x,. Otherwise, we again have 0 # r,, L d,,_1, but even
more:

Claim: r,, L K,,.

Proof: Since, by construction, r,, L d,,—1 and K,,, = K,,_1 @ span{d,,_1} it remains to show that
Tm L Ky_1. The vector r,, is a linear combination of r,,_; and Ad,,_;. From (8.11b) we have

T'm—1 L lCm—la Adm—l L ]Cm—l
which immediately yields r,,, L K,,_1, as proposed.

Now we perform the same A-conjugate Gram-Schmidt orthogonalization step as before to construct
a new search direction d,, which is conjugate to d,,_1:

(dm—1,7m) HrmH2
DomiA 240 (8.12¢)

dm =Tm+ Bm—l dm—l € ICm—i—la Bm—l = - 2
ldmalls  lrm-ally

where the latter identity for £, follows from (dp,—1,7m) 4 = ﬁ (1 Ady1,mm) = ——
Tm, Tm) (see (8.12b)) together with (8.12a)) and r,, L ry,_1.

Claim: d,, L4 KC,,.

Proof: Since, by construction, d,, La d,—1 and K,, = K,,—1 @ span{d,,—1} it remains to show
that d,, La K,—1. The vector d,, is a linear combination of r,, and d,,_;. From (8.11b) we have
dpm—1 La Kp_1. Concerning r,,, we exploit the symmetry of A and identity (8.10b) to compute, for
an arbitrary basis vector dy_; of IC,,,_1, 1.6, for k=1...m — 1:

(rm, di—1) 4 = (AT, di—1) = ﬁ(”m g1 Ady_y) = ——

(Tm,Tk—1—7’k):0, k=1..m-—1
k-1 \ ,

(S /C"L

Together with r,, L IC,,, which has been proved before, this yields d,, 1. 4 K,,_1, as proposed.
This completes the induction. In particular, we again have (see (8.11a))

{ro,m1,...,7m} is an orthogonal basis of K,,.1 (8.13)
{do,d1,...,d,} is an A-conjugate basis of ;11 .
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Algorithm 8.1 Conjugate Gradient (CG) method

% input: A SPD, b, x,

1: Compute rg = b — Axy and set dy = g
2: for £ =0,1,..., until convergence do
3: Qp = (Tk,’/’k)/(Adk,dk)
4 Compute zp11 = x5 + apdy
5. Compute ryy; =1 — ay Ady
6: if rx1 = 0 then stop
7 B = (Thst, Th1)/ (Th: Tx)
8:  Compute dj1 = 441 + Bidy
9: end for
Remark 8.1

e In the last step of the proof, the symmetry of A plays an essential role (apart from the fact that the

SPD property of A ensures that the conjugation process is well-defined and does nor break down
unless a zero residual is encountered).

The single, ‘local’ orthogonalization step within each iteration automatically leads to complete or-
thogonal and conjugate bases of the Krylov spaces according to (8.13). This is in sharp contrast to
a general Gram-Schmidt procedure, where all orthogonality relations have to be explicitly enforced
— a global process.

This short recurrence generating a sequence of conjugate vectors is formally closely related to short
recurrences generating orthogonal polynomials of a real variable t (see, e.g., [2, Chap. 6]). In this
analogy, multiplication with the real variable ¢ = ¢ raising the power of a polynomial parallels
multiplication with the symmetric matrix A = AT raising the dimension of the Krylov subspace. See
also Sec. 9.3 below.

Later on we give an alternative explanation of this outstanding feature of the CG iteration.

e Actually, ‘Conjugate Gradients’ is a misnomer (a translation error?): The gradients (residuals) ry

are not conjugate but orthogonal; they are conjugated to become A-conjugate (in form of the d).

e The CG algorithm is a very simple recurrence formulated in Alg. 8.1. There exist alternative formu-

lations of this iteration; e.g., the recurrence for the z; can be extracted from the recurrence for the
r, without explicit reference to the dy; cf. e.g. [19].

e By construction, zy € 2¢+Ky = xo+span{rg, Arg, A%rg, ... ,Ak_lro}; the successive powers emanate

from the computation of the residual (8.12b) in each step, which enters the definition of dy and xy.
In the absence of roundoff error, there are two possibilities:
— If a zero residual r, = 0 is ‘luckily’ encountered in course of the iteration, the exact solution
T = X, € xg + K has been found.

— Otherwise, the ), form an increasing sequence of subspaces of increasing dimension k,
2 k—1 .
xp — xo € Ky = span{rg, Arg, A%rqg,..., A" rq} = span{ro,...,r} = span{do, ..., dy}

This shows that, in principle, CG is a direct method: The exact solution z, is found after n steps
at the latest. However, we will see that we can prove a estimate for the error ¢, = x, — x, after k
steps, similarly for the SD method (but with a significantly better quality); see Sec. 8.5 below.
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The computational complexity of CG is usually dominated by the residual evaluations, in form of a
single computation of Adj, per step. In many practical situations the cost for evaluating the residual
is O(n) and comparable to the other vector operations involved.

The storage requirements are moderate, namely also O(n); only a few vectors have to be kept in
memory at the same time.

As we have seen, the orthogonality /conjugacy relations (8.13) are inherent to the CG iteration, but
only if exact arithmetic is assumed. In practice, these relations will be contaminated by roundoff
error, with a certain effect on the convergence behavior. .

8.4 CG as a projection method and its relation to polynomial approximation

Let us recapitulate the essential approximation properties of the CG iterates.

e In Sec. 7, our starting point was to interpret the solution z, as the minimizer of the quadratic form

o(x) = 3(Az,2) — (b,2) = d(x.) + 5 llo — 2.}

see (7.1a),(7.2). The CG method realizes an iterative line search starting from z, and locally minimiz-
ing ¢(x), in a sequential fashion, i.e., minimizing ||z — .|| , along successively constructed conjugate
directions dy emanating from zy_;, with span{dy,...,d,—1} = K,,, resulting in (cf. (8.12a)):

m—1

(di, 7
_x0+Zakdk—xo+Z dkkd: dy € xog + IC,p, (814)

This is the same as (8.5), with K, = K,,, = K,,(A, o), and thus, (8.6) holds true:

Ty, = argmin ||z — x|, (8.15a)
rExg+Km

For the error e,, = x,, — x, this implies

e, = argmin ||el| , (8.15Db)

eceg+Km
which also shows monotonic convergence in the energy norm.

Thus we have identified CG as a projection method — which was essentially our goal formulated in
Sec. 8.2 — with the A-conjugate projector P, onto /C,, (cf. (8.7)),

T = o — Pp(xg — xy) =29 — Ppeg € xo + Ky,
For the error e,, = x,, — r, we have

(I - ) Qm €o
with the A-conjugate projector @,, onto 4.

By construction, we have e,, = eg — P,eq € ¢y + K,,. Thus we can write z,, and e,, in terms of
matrix polynomials,

Tm = Xo +pm_1(A) o € To + lCm, (816&)
em = €0+ Pm-1(A)rog = (I — pm-1(A) A)ep =: gm(A)eg (8.16b)
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Here, p,,—1 € Py, is called the CG polynomial. Comparing (8.16a) with identity x, = xo + A~1rg
we see that p,,_1(A) is an approximation to A~! which depends on z and varies from step to step.

The optimality property (8.15b) can now be re-interpreted as a statement on the optimality of the
matrix polynomial ¢,,(A) =1 — p,,_1(A) A, where

Gn(A) =1 —=pp1(MNA € Py, with ¢,(0) =1 (8.17)
We want ¢,,(A) to be ‘small’ for good convergence.

We collect these findings in the following theorem.

Theorem 8.1 The error e,, = x,, — x, of the CG iterate x,, is the A-conjugate projection of the initial
error eg onto K4 along K., = K (A, 7o),

em = Qmeo = qm(A)eg La KCp, (8.18a)
and it satisfies
= = < ] . .
lemlly = min flell, = min flq(A)eoll 4 < min [lg(A)ll, - lleolls (8.18b)
q(0)=1 q(0)=1

The error is related to the the spectrum o(A) via

llemll 4
< max |g,, = min max 8.18¢c
feolls = 22528 V1 = 2, st [0 (8.18¢)
q =

Proof: Relation (8.18c¢) follows from (8.18b) together with

la(A)ll, = max |q(N)|

since ||q(A)[| 4 = ||la(A)]|, = p(¢(A)) for A SPD, and because the eigenvalues of g(A) are ¢(\), A € o(A),
cf. Exercise 6.1. O

Note that, in course of the iteration, the CG matrix polynomial p,,_1(A) is not explicitly constructed
in form of a matrix. It is ‘inherent’ to the process; the CG iteration realizes the appropriate image of rq.
Explicit computation of the projection matrices is useless and would also be numerically expensive.

The projection property of the CG iteration may also be stated in the following way, cf. Fig. 8.2.

Corollary 8.1 The m-th CG iterate x,, is uniquely characterized as the solution of the projection problem
Find x,, € o+ K,, such that the error ¢,, = x,, — x, satisfies ¢e,, L, K,,. (8.19a)
This is equivalent to Galerkin orthogonality,

Find x,, € xo+ K,, such that its residual r,, = b— Ax,, satisfies r,, L K,,. (8.19b)

In Sec. 9 we will derive the CG method in an alternative fashion, by requiring the optimality property
formulated in Theorem 8.1 or Corollary 8.1, respectively, and algorithmically realizing the corresponding
projections, where, in a first step, orthogonal bases of the Krylov spaces are constructed. This procedure
will also lead to a better insight to the simplicity of the CG procedure, and it will also lead us to more
general projection methods to be studied in Sec. 10.
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La
K

Pm €0
€m = Qm €0

€0 + ]Cm

Figure 8.2: CG as a projection method

8.5 Convergence properties of the CG method

We are now in a position to analyze the convergence of the CG method and to derive a priori error
estimates. To this end we may now choose any polynomial ¢ € P, with ¢(0) = 1 to estimate the right
hand side of (8.18¢c) from Theorem 8.1. A reasonable universal bound is obtained in a similar way as in
Sec. 6: Assume o(A) C [o, B] and seek a polynomial p(\) which attains the minimum

min  ma

28, 8 2x [q(A)l

q(0)=
From Corollary 6.1 (with v = 0) we know that this minimal ¢ is given by a transformed Chebyshev
polynomial, and this results in the error bound

lemll, < min max lg(A)] fleoll, < min max |g(A)] fleoll4

Epm Aeo(A) €Pm A€ a,f]
q(O) Q(O)—l
cm k—1 15}
<2 el c= Vel 8
1+ ¢m VE+1 «
As a consequence, taking [o, 8] = [Amin, Amaz), and with the condition number k9(A) = Ao/ Amin, We
obtain

Theorem 8.2 For the CG iteration applied to an SPD system Ax = b, the error in the energy norm is

bounded by @1 m
K2 —
emlly L2 —FV—=—— e 8.20
el ( @(A>+1> feoll (5.20)

This bound is similar to that obtained for the SD method, see Theorem 7.1, except that now the condition
number of A is replaced by its square root! For large ko(A) we have

KQ(A) -1 - 2
KQ(A) -+ 1 K2 (A)

and convergence to a specified tolerance may be expected after O(1/k2(A)) steps.
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There is another major difference between SD and CG: While (with the exception of trivial starting
vectors) the convergence behavior of the steepest descent method is accurately described by the condition
number of the matrix (i.e., the ratio of the extremal eigenvalues), the whole distribution of the spectrum
of A influences the convergence behavior of the CG-algorithm. In particular, the bound (8.20) is often too
pessimistic.

Theorem 8.3 If A has only m < n distinct eigenvalues then, for any initial guess xy the CG iteration
converges in at most m steps.

Proof: Under the assumption of the theorem we may decompose the initial error ey in terms of the
eigenbasis of A in the form*?

€y = Z giV; € span{vl, e ,Um} (821)
=1

where the v; are certain eigenvectors of A (normalized in ¢5), with corresponding eigenvalues \; > 0,
1 =1...m. Thus, the initial residual satisfies

m
g = —Aeo = — E AiEiv; € Span{vl, . ,’Um}

i=1
and for all iterated residuals we have
m

AFry = —Z)\?Hsivi € spanf{vy,..., v} k=0,1,...
i=1

This shows
Ky = Kr(A,r9) C span{vy,...,v,} forall £>0

In particular, the dimension of the Krylov spaces
K, = span{rg, Arg, ..., A¥"'rg} = span{ro,...,7%_1}
does not grow beyond m. This shows that (at latest)
rTm=0 = e€,=0
because otherwise we would have r,, L K,, and dim (K1) = dim(span{rg,...,"m_1,"m}) = m + 1,

a contradiction. O

We may also express this property in terms of the optimal polynomial ¢, inherent to CG (see (8.17)).
Consider the characteristic polynomial of A,

X(2) = (2 = A)" - (2 = A)™

where v; is the algebraic multiplicity of A\;. The minimal polynomial 1(z) of A is defined as the monic
polynomial of minimal degree which vanishes at the spectrum* of A. Now, by assumption, u(z) is given
by the polynomial of degree m,

pz)=(z= M) (z=An),  wX)=0, i=1...m
and the right hand side of (8.18c) attains its minimal value 0 for the rescaled version of pu(z),
= (1= ) (1= 2) ) =1

which shows e, = 0.

43 This is true because any linear combination of eigenvectors associated with an eigenvalue )\, is again such an eigenvector
in the eigenspace associated with \;.

44 Analogously to x(A4) = 0 (Cayley-Hamilton Theorem) we also have u(A) = 0.
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Remark 8.2

e The argument in the proof of Theorem 8.3 also shows that the assertion remains true for arbitrary
A > 0 if ¢g is a linear combination of m < n eigenvectors of A, which is of course not a very practical
assumption.

e From the above considerations we conclude that the CG iteration will rapidly converge of either A
is well-conditioned (untypical!) or, by a heuristic argument, if the eigenvalues of A are concentrated
in a few ‘clusters’.

e Actually, the convergence properties of the CG iteration are more complex. In most cases, superlinear
convergence is observed, i.e., the rate of convergence improves in course of the iteration. Theoretical
explanations of this phenomenon are rather subtle.

e We also conclude that one way of improving the convergence behavior of the CG method is to reduce
the condition number of the linear system by preconditioning (to be discussed in Sec. 12). This is
by far the most popular method of improving the convergence behavior of the CG method. A pre-
conditioner which ‘bunches eigenvalues’ can also improve the performance; however, this requires a
very detailed knowledge of the structure of the matrix under consideration. .

8.6 CG in MATLAB: The function pcg
The following is a copy of the help page for the CG method implemented in MATLAB. Note that, alter-

natively to the matrix A, a function AFUN is sufficient which realizes the operation x — Ax. The function
pcg also supports preconditioning in several variants, where the concrete preconditioner has to be provided
by the user. As for A, the preconditioner may be specified in form of an evaluation function MFUN.

Since a posteriori error estimation is a difficult topic in general, the tolerance parameter TOL refers to
the size of the ‘backward error’, i.e., the relative residual norm |[r||,/||0||,-

PCG

Preconditioned Conjugate Gradients Method.

X = PCG(A,B) attempts to solve the system of linear equations A*X=B for
X. The N-by-N coefficient matrix A must be symmetric and positive
definite and the right hand side column vector B must have length N.

X = PCG(AFUN,B) accepts a function handle AFUN instead of the matrix A.
AFUN(X) accepts a vector input X and returns the matrix-vector product
AxX. In all of the following syntaxes, you can replace A by AFUN.

X = PCG(A,B,TOL) specifies the tolerance of the method. If TOL is []
then PCG uses the default, 1le-6.

X = PCG(A,B,TOL,MAXIT) specifies the maximum number of iterations. If
MAXIT is [] then PCG uses the default, min(N,20).

X = PCG(A,B,TOL,MAXIT,M) and X = PCG(A,B,TOL,MAXIT,M1,M2) use symmetric
positive definite preconditioner M or M=M1*M2 and effectively solve the
system inv(M)*A*X = inv(M)*B for X. If M is [] then a preconditioner

is not applied. M may be a function handle MFUN returning M\X.

X = PCG(A,B,TOL,MAXIT,M1,M2,X0) specifies the initial guess. If X0 is
[] then PCG uses the default, an all zero vector.
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[X,FLAG] = PCG(A,B,...) also returns a convergence FLAG:

0 PCG converged to the desired tolerance TOL within MAXIT iteratioms
PCG iterated MAXIT times but did not converge.

preconditioner M was ill-conditioned.

PCG stagnated (two consecutive iterates were the same).

one of the scalar quantities calculated during PCG became too
small or too large to continue computing.

[X,FLAG,RELRES] = PCG(A,B,...) also returns the relative residual
NORM(B-A*X) /NORM(B) . If FLAG is O, then RELRES <= TOL.

W N -

[X,FLAG,RELRES,ITER] = PCG(A,B,...) also returns the iteration number
at which X was computed: 0 <= ITER <= MAXIT.

[X,FLAG,RELRES,ITER,RESVEC] = PCG(A,B,...) also returns a vector of the
estimated residual norms at each iteration including NORM(B-A*XO).

Example:
nl = 21; A = gallery(’moler’,nl); bl = Axones(nl,1);
tol = le-6; maxit = 15; M = diag([10:-1:1 1 1:10]1);
[x1,flagl,rrl,iterl,rvl] = pcg(A,bl,tol,maxit,M);
Or use this parameterized matrix-vector product function:
afun = @(x,n)gallery(’moler’ ,n)*x;
n2 = 21; b2 = afun(ones(n2,1),n2);
[x2,flag2,rr2,iter2,rv2] = pcg(@(x)afun(x,n2),b2,tol,maxit,M);

See also bicg, bicgstab, bicgstabl, cgs, gmres, lsqr, minres, qmr,
symmlq, tfqmr, ichol, function_handle.

8.7 CGN: CG applied to the normal equations

As argued in Sec. 7.2 for the SD method, CG may in principle applied to arbitrary systems via solution
of the normal equations

A" Az =A"b
where ATA takes the role of A before. Again, this will be not a successful approach in general because
/Kao(ATA) = ky(A). Moreover, the additional evaluations z — ATz make each iteration step more
expensive — or even unfeasible, if an evaluation procedure for A” is not directly available.

Remark 8.3 One could also think of solving the normal equations my the convergent Gauss-Seidel or
SOR method, see Theorem 5.3. This is closely related to the so-called Kaczmarz iteration, which is
unconditionally convergent, but also with a very poor convergence rate in the typical case of an ill-
conditioned matrix A. .

Ed. 2017 Iterative Solution of Large Linear Systems



71

9 General Approach Based on Orthogonalization of C,,.

The Arnoldi and Lanczos Procedures
In this section we study the construction of orthogonal bases in Krylov spaces. The basic procedure is a
variation of the well-known Gram-Schmidt algorithm, leading to a ‘projected version’ of a matrix A € R™*"

in form of a Hessenberg matrix. This construction is the basis for general Krylov subspace methods to be
studied in the sequel.

9.1 The Arnoldi procedure for A € R™*"

A matrix A € R™" and a given vector 1y € R" define a sequence of Krylov subspaces

Ko = Kim(A, 1) = span{rg, Arg,..., A" rg}, m=0,1,2,...

45

We call

Km - To AT‘O Am—l To SN (91)

the corresponding Krylov matriz.

Constructing an orthonormal basis {v,...,v,} of I, is of interest on its own; it is a basic technique
for what follows, and for general algorithms based on Krylov sequences. In principle, we know how to
construct {vy,...,v,}: Apply the Gram-Schmidt algorithm (or another equivalent orthonormalization
procedure) to the Krylov vectors rg, Arg, ... (the columns of K,,). However, these are not given a priori
but are to be computed on the fly in course of the orthonormalization process.

The so-called Arnoldi iteration is a clever implementation of this procedure. The resulting orthonormal
vectors v; are called Arnoldi vectors:

Choose vy =1y/||roll,. Then, for j =1...m, multiply the current Arnoldi vector v; by A

and orthonormalize Av; against all previous Arnoldi vectors v,,...,v;, resulting in v;,.

This leads to the following iteration (with the intermediate unnormalized orthogonalized vectors w;):

vy = 7o/ ||roll, (9.2a)

and
w.
w; = A’Uj — (AUj,Ul)’Ul - (AUJ',UQ)’UQ — .. — (AUj,’Uj)Uj; Vjy1 = W,
J112

i=1,2,... (9.2b)

This is also formulated in Alg. 9.1, where we define

hij = (Avjavi>7 { < jv and hj—HJ = HwJHQ (93)
As long as w; # 0 we have due to (9.2b) (for which, by construction, w; L span{vy,...,v;}):
h?—l—l,j = (wj, U)j) = (AUJ' + lin. comb. of {’Ul, . ,Uj}, wj) = (AUj, ijHQUj-l-l) = hj—l—l,j (A’Uj, Uj+1)
hence
lwjlly = hjs1; = (Avy, vj41) (9.4)

45 Assume for the moment that the A7 ry are linearly independent, such that /C,, is of maximal dimension m < n.
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Algorithm 9.1 Arnoldi iteration (classical Gram-Schmidt variant)

1 vy =7o/|roll
2: for j=1,2,...,mdo
33 forv=1,2,...,5do
Compute h;; = (Av;,v;)
end for
Compute w; = Av; — Y20 hijv;
hjis = llwll
if hj+1; = 0 then stop
9 viy1 =w;/hji1y
10: end for

A breakdown occurs if a w; = 0 is encountered. Provided the iteration does not break down, i.e., as long
as w; # 0, it generates the Arnoldi matriz

(]| )
- |
Vm = (% (%) Um S RnXTn (95)
- |

L )

and the ‘look-ahead’ vector v,,, 1. We also define the rectangular upper Hessenberg matrix H,, € R(1)xm

(hii his his him (((Avy,v1) (Avg,v1) (Aws, ) (Avy,, v1)
hoi  has  hos . hom (Avy,v9) (Awvg,ve) (Awvs,vg) . (A, v2)
hso  hss e ham (Avg,v3) (Aws,vs) e (Avy,, vs)
i, = _
hm—1 P (Avm—1,Um) (A, Un)
\ hm+1,m J \ (Avmvvm-i-l) )

If breakdown occurs in the m-th step, w, = 0 is still well-defined but not vy,+1, and the algorithm stops.
In this case, the last row of H,, is zero, i.e., lyt1m = 0.

From the structure of V,, and Hln it is obvious that, from step to step, a further column is added to
these matrices. The dimension of H,, increases in each step.

Lemma 9.1 Assuming that Alg. 9.1 does not terminate prematurely, the vectors v;, j =1...m, form an
orthonormal basis of the Krylov space IC,,, t.e., V.'V,, = L xm. Furthermore, P,, =V, V. € R™" is the
orthogonal projector onto IC,,.

Proof: An exercise: An induction argument shows that the vectors v;, j = 1...m, are indeed orthonormal.
A second induction argument reveals v; € K; for j =1...m, and P,, = V,,,V,} is the orthogonal projector
onto KC,, (see Remark 7.3). O

Since by Lemma 9.1, the Arnoldi vectors v; are orthonormal and since Av; € span{vy,...,vj11}
(see (9.2b)), each Av; can also be expressed in terms of its Fourier expansion in terms of the v; with
Jj+1 terms.

E.g., for j =1 we have
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Av1 = (Avl,vl) U1 + wp = (AUl,Ul) U1 + (Avl,vg) (%)
v vt
11 11 21

(see (9.4)). For general j, with h;; = (Av;,v;) we have

i J+1
Avp = hyvi+w; =) hiv, j=1...m—1 (9.62)
=1 i=1

A special case occurs for j = m if, in the last step, w,, = 0 and v,,,1 is not defined. But in any case, we
have

Av,, = Z Rirm Vi + Wy, (9.6Db)
i=1

from the last Arnoldi step in (9.2b), with w,, = hys1m Vms1 if Upmgr is well-defined.

In matrix notation, (9.6) is equivalent to

AV, = Vi1 Hyp = Vi Hyy + Wiy €7, € R7™ (9.7)

[
R
&
s
&
s
<
3

where the square upper Hessenberg matrix H,, € R™*™ is obtained from H,, by removing its last row,

d wh
and where em:([)’(],...,o,l)TERm

denotes the m-th unit vector in R™.

We also conclude:

Theorem 9.1 The Arnoldi procedure generates a reduced QR-decomposition of the Krylov matriz K,

(see (9.1)) in the form
Ko = Vi Ry, (9.8)

with Vy, from (9.5) satisfying V" Vi, = Lxm, and with an upper triangular matriz R, € R™*™.

Furthermore, with the mxm -upper Hessenberg matrix

(hii hia his Rim ( (Avi,v1) (Avg,vy) (Aws,vg) (Avp,v1) )
hoi  has  hos . hom (Avy,v9) (Awvg,ve) (Awvs,vg) . (Avpy,, v9)
H, = hso  has . ham | = (Avg,v3) (Aws,vs) . (Avy,, v3)
hmm—1 Pomm ) (Avm—1,0m) (AU, Un) )
we have
VYAV, = H, € R™™ (9.9)

Proof: The matrix R,, in (9.8) is implicitly defined by the orthogonalization process (9.2b): The first
columns of K, are linear combinations of the first j columns of V,,,, which is equivalent to (9.8).

Furthermore, left multiplication of identity (9.7) by V@ yields
VEAV,, = VIV Hyy + Vi et = Hy,

due to the orthogonality relations V' V,,, = I,,xm and V,» w,, = 0. ]
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Remark 9.1 Now we see what the Arnoldi process accomplishes: Apart from computing an orthogonal
basis of K,,, it maps A to a smaller upper Hessenberg matrix H,, by an orthogonal transformation,
see (9.9).

For m = n, the outcome would be identical with the well-known orthogonal similarity transformation
to upper Hessenberg form (cf., e.g., [2]). For the case m < n relevant here, this corresponds to a reduced
version of such a decomposition, where the resulting small matrix H,, = V. AV,, € R™*™ is a projected
version of A acting in K,,: Consider x € K, and express it in the basis V,,, ie., z = V,,u,, with
corresponding coefficient vector u,, € R™. Applying A to =z and projecting the result Az back to IC,,
yields

Vil Vi Ax = Vi, ViU AVt = Vi Hy gy, (9.10)

i.e., the coefficient vector of the result expressed in the basis V,, is given by H,, u,,. We can also write
Vi Hy V.o =V, VAV, V. = P, AP, =: A, € R™"
with the orthogonal projector P,, = V,,V.! onto K,,,. The matrix A,, is a rank-m approximation to A. =

The orthogonal basis delivered by the Arnoldi procedure will be used in Sec. 10 for the construction of
approximate solutions x,, for general linear systems Az = b.

Exercise 9.1 Show by means of an induction argument with respect to powers of A:
p(A) ro = Vmp(Hm)V;;l;’l"o = ||7’0||2 Vmp(Hm) €1

for all p € Pp,—_1, where e; = (1, 0,...,0)T is the first unit vector in R™. .

9.2 The MGS (Modified Gram-Schmidt) variant

In practice, the classical Gram-Schmidt algorithm is usually implemented in an alternative, multiplicative
way which is numerically more robust; this is known as the Modified Gram-Schmidt algorithm (MGS). Let
us describe this variant in the context of the Arnoldi procedure.

Consider the j-step of the Arnoldi iteration (9.2b),
w; = Av; — (Avj,v) vy — ... — (Avj,v))v;, Vi1 = w;/[|w;ll, (9.11a)
where the vy, ..., v; are already orthonormal. We have
(Avj,v)v; = (VT Avj)v; = v; (VT Av;) = (v;0F) Av; = P; Aw;
with the orthogonal rank-1-projectors P; = v;v¥ onto span{v;}. Thus, (9.11a) is equivalent to
wj = - P —...— P)Av; = (I — P;)Av; = Q; Av; (9.11b)
with the pair of orthogonal projectors
P, = P, +...+Pj =vv) +...+vv; = ViV projecting onto span{vy,...,v;} = K;, and Q; =1~ F,
The idea behind MGS is to organize these successive projections in a different fashion. Let

A ~

Qi=1—-PF=1—-vv, i=1..]

7

denote the rank-(n—1)-projectors onto the orthogonal complements (span{vi})l along span{v;}.
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Algorithm 9.2 Arnoldi iteration (Modified Gram-Schmidt variant)
1: vy =71o/|[r0ll,
2: for j=1,2,...,mdo
3:  Initialize w; = Av;,

4: fori=1,2,...,5do

5: Compute h;; = (wj, v;)
6: Update w; = w; — h;jv;
7. end for

8 iy = [lwll,

9:

if hj+1; = 0 then stop
10: v = wj/hjiry
11: end for

Due to the orthonormality of the v; it is easy to verify by that

~ ~ ~

QiQj1- Q1= —vjvj) (I —vj1v;_y) - (I —viv) (9.12)

T T
=1 —vjv; —...—vv; =0Q

With this representation for @;, (9.2b) can be rewritten in form of a recursion in terms of the Qj =
(I — vjvj), replacing Q; in (9.11b) by Q;Q; 1 - -+ Q1 from (9.12):

U1 ZTO/HT(J”z

wy = (I — vyv)) Ay, vy = wy/||wn]],
wy = (I — veuy ) (I — vy v} ) Avg, vg = wa/||wsl,
Wy = (I = U vy,) - (I = v107) A, U1 = Wi/ || w5

Together with the identity (I — v;v])w = w — (w, v;) v; this leads to Alg. 9.2, which is mathematically
equivalent to Alg. 9.1 but usually less sensitive to cancellation effects.

Remark 9.2 The Arnoldi iteration can also be realized via successive Housholder reflections, as in the
classical, full orthogonal reduction of a square matrix to upper Hessenberg form. For details see [19]. =

9.3 The Lanczos procedure for symmetric A € R"*"

Assume A = AT € R™ ™ is symmetric, and apply the Arnoldi procedure (9.2) for given rq. By symmetry,
we immediately obtain from (9.9):

H, =V AV, = H, is also symmetric

m

Since H,, € R™ ™ is upper Hessenberg (see Theorem 9.1), it must be tridiagonal. In this case we write

(a1 [P

Ba s P
a; = hj; = (Avj,v;)),
H, =T, — ’ j ii = (Avj,v5) (9.13)
5 o B Bj = hjj1=(Avj_1,v;) = (Avj,v5-1)
m—1 m— m

Bm Qm )
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Algorithm 9.3 Lanczos iteration
1: B1=0,v9=0

2: vy =ro/|[roll,

3: forj=1,2,...,mdo

4: Initialize w; = A’Uj — Bj Vj—1
Compute a; = (w;,v;)
Update w; = w; — o v;
Bit1 = |lwjll,
if 811 = 0 then stop

9: w1 =w;/Bin
10: end for

With this denotation, Alg. 9.2 specializes to the simple recursion formulated in Alg. 9.3.46

Exercise 9.2 Use the tridiagonal structure of the matrices T}, to conclude that vj;; € span{vj_1,v;, Av;j};
specifically, verify the three-term recurrence

Avj = ,Bj+11)j+1 + ajv; + Bj Vj—1 (9.14)
Note: 3,41 can be obtained by normalizing w; = Av; — ojvj; — Bjvj—1.

Remark: Due to this simple recursion, algorithms based on the Lanczos process can be organized in a way such
that only three vectors need to be kept in memory at the same time. "

The Lanczos procedure is a simple three-term recurrence which we have obtained from the general
(Arnoldi) case via symmetry, A = A". For better insight, we now directly derive the Lanczos iteration
from scratch. This parallels the derivation of a three-term recurrence for orthogonal polynomials of a real
variable x as, e.g., described in [2, Lemma 6.4]. In the present context, multiplication by the symmetric
matrix A is the analog of multiplication by x € R.

We start with v9 = 0 and vy = ro/||r0|l,. Now, for given m > 1 we assume inductively that the
orthonormal vectors vy, ..., v, have been obtained. In order to find v, L span{vy,...,v,}, we make
the ansatz for the unnormalized version w,, of v,,,1,

Wm = Avm — 0y Uy — Bmvm—l
For arbitrary coefficients «,,, and (,, we then have, exploiting the symmetry of A,
(wrm Uj) = (Avnu Uj) — Oy (Um7 Uj) - Bm (Um—b Uj)
- (Unu Avj) — Oy (Um7 Uj) - Bm (Um—b Uj)

By induction, for j = 1...m — 2 we have (v, v;) = (Up—1,v;) = 0 and Av; € K41 € K1 L vy, thus
also (v, Av;) = 0 holds. This shows that for arbitrary coefficients «,, and 3, our ansatz automatically
satisfies

(Wi,vj) =0, j=1...m—2

In order to fix «,, and f3,, it remains to require

0 ; (wma Um) = (AUm,Um) — Qi (Umyvm) - Bm (Um—lyvm)

= (Avp, Uy) — am

46Tn practice, the Lanczos iteration is quite sensitive to numerical loss of orthogonality due to round-off. Much research
has been invested to fix this problem with reasonable effort by means of some form of re-orthogonalization; cf. [19].
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and
|
0= (U)m, Um—l) = (Avnu Um—l) — Oy (Um7 Um—l) - Bm (Um—b Um—l)

= (Avnu Um—l) - Bm
This directly yields a,, = (Avp, vy) and 5, = (AU, Uym_1), hence

Wy = Avm - (AUm,Um)Um - (Avmyvm—l)vm—l

which leads to the three-term recurrence relation for the v,,+1 = wy,/||wn, ||, and the tridiagonal structure
H,, =T, see (9.13).

Exercise 9.3 Extend this induction argument to show B, = ||wm—1]|,. (We have already seen this identity
in (9.4).) .

9.4 Arnoldi/Lanczos and polynomial approximation

Similarly as for the CG method (cf. Theorem 8.1), there is an intimate connection between the Arnoldi /
Lanczos procedure and a polynomial approximation problem:

Arnoldi/Lanczos approximation problem:
Find a monic polynomial p,, € P,, such that ||p,(A)ro|, becomes minimal. (9.15)

The solution of this problem is characterized by the following theorem:

Theorem 9.2 As long as the Arnoldi/Lanczos iteration does not break down (i.e., the Krylov matriz
K., has full rank), the approzimation problem (9.15) has a unique solution p,,, which is given by the
characteristic polynomial of H,, [T,,].

Proof: Since K,, = K,,(A, 1) = span{rg, Arg, ..., A" 1ry} and since the columns of V;, form a basis of
K., for any monic polynomial p,, € P, the vector p,,(A)ry can be written as

pm(A) o = Am ro — Vm U € Am To > ICm
with some coefficient vector u,, € R™. Thus, (9.15) is equivalent to a linear least squares problem:
Find u,, € R™, i.e., Viuy, € Ky, such that ||V, un, — A™ rol|, becomes minimal. (9.16)

Under the assumption of the theorem, i.e. if V,, has full rank m, the this least squares problem has a
unique solution u,,, with a residual of the form p,,(A) = A" rq—V,, u,,, characterized by the orthogonality
relation®”

Vyg (ﬁnL o — Vmum) =0 = pm(A> To 1 ICWL (917)

g

=pm(A)ro

In order to find p,,, we now consider the Arnoldi/Lanczos factorization H,, = V,, AV,, (see (9.9)). Due to
ro, Arg, ..., A" ry € K,, and since V,,, V. projects onto K,,, we have

VIAry = VEAV, V. rg = H, Vi
VIA g = VAV, VI Arg = Vi AV, VS AV, Vil rg = H2 Vi

VEA™r = .= HIVr

m m

47(9.17) is the system of Gaussian normal equations for the least squares problem (9.16).
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hence*®

Vo pm(A)rg = po(Hy) Viirg  for all p, € Py, (9.18)

Now we consider the characteristic polynomial x,, of Hy,. Xm € P is monic and satisfies x,,(H,,) = 0
(Cayley-Hamilton). Together with (9.18) we conclude

0= Xm(Hm) Vﬁ To = Vﬁ Xm(A> To

Thus, p,, = X satisfies (9.17), and we already know that this solution is unique. O

Remark 9.3 Due to Theorem 9.2, H,, is in a certain sense an approximation to A with the property that
its characteristic polynomial y,, is an approximation to Y, the characteristic polynomial of A, for which
X(A) = 0 (Cayley-Hamilton). This approximation is optimal in the sense of (9.15).

Theorem 9.2 also provides a motivation for approximating o(A) by o(H,,), e.g. by starting the Arnoldi
iteration from some random ry. The eigenvalues of the H,, are also called Ritz values, and the method
may be considered as a generalization of the ordinary power iteration. For details see e.g. [9],[11],[22].
Approximation results are e.g., available for the symmetric case; see Sec. 15. .

Exercise 9.4 Consider the projected matrix 9
Am — VmHm Vq;l; — PmAPm S Rnxn’ Pm = vaﬁ

Show that each eigenvalue of H,, is also an eigenvalue of A,,, and all other eigenvalues of A,, are zero. "

9.5 Krylov spaces and matrix decompositions.
The direct Lanczos method for symmetric systems (D-Lanczos)

As in Sec. 9.3 we now assume that A is symmetric (at this point, not necessarily SPD). The case of a
general matrix A is considered in Sec. 10.

Since the columns of the Lanczos matrix V,, represent an orthonormal basis of K,,, we can use this as
the basis for a projection method, in the spirit of the Galerkin orthogonality requirement®

Find z,, € o+ K,, such that its residual r,, =b— Ax,, satisfies r,, L K,,. (9.19)

which is identical with the characterization (8.19b) obtained for the CG iterates in Corollary 8.1.

We now realize a procedure for computing such an z,,. We make an ansatz for x,, in terms of the basis
Vi = [vl ‘ . ‘vm] delivered by the Lanczos procedure,

Tm = To + Vmum (920&)
where the coefficient vector u,, € R™ is to be determined. With

Ax,, = Axg+ AV, up,, T =b—Ax, =19 — AV, up,

48 See Exercise 9.1 for a closely related identity.
49Gee also Remark 9.1.

%0 Note that (9.19) is not equivalent to the (also very reasonable) minimal residual requirement of minimizing ||ry,||, over
all possible 1, € rg + AK,,, which will be considered later on.

In the SPD case, (9.19) is also equivalent to minimizing ||e,,|| , over all possible error vectors e, € ey + Ky, see charac-
terization (8.19a) in Corollary 8.1.
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enforcing the orthogonality condition (9.19) leads to the requirement
ro — AVt LKy, ie, (ro— AV, Viv,) =0 forall v, € R™
which is equivalent to the system of normal equations

Vi(ro — AV uy) =0 & VAV, u, =V, ro=PBer, [ =|roll,
———

=Tm

with e; = (1,0,...,0)" € R™, because v1 = ro/||70ll, (see (9.2b)). Thus, u,, is determined by the
tridiagonal system
Ty = Beq (9.20Db)

which is a projected version of the original system Az = b in the sense of (9.19).

If the Lanczos iteration does not break down, the system (9.20b) has a unique solution which can be
computed via LU-decomposition of T,,, and then z,, is given by (9.20a). But if we do it in such a ‘naive’
way, the full matrix V,,, has to stored in order to compute x,,. Alternatively, the computation of V,,, i.e.,
the Lanzcos iteration, can be repeated while assembling x,,.

The better option is to ‘intertwine’ the Lanczos iteration with the elimination process for the sys-
tem (9.20b), i.e., orthonormalization and solving for wu,, are performed simultaneously. This will lead
us to an efficient iterative scheme. To this end, we first study the detailed recursive structure of the
LU-decomposition of tridiagonal matrices of in the following exercise.

Exercise 9.5 Assume that for m = 1,2, ..., the tridiagonal matrices
ap P
B2 B3

Bm—-1 Qm—1 Pm

Bm Qo

from (9.13) admit LU-decompositions T}, = L, U,,. Of course, L,, and U,, are bidiagonal, and we adopt the
notation
1 mo wo

Ay 1 2 w3
Am—1 1 NIm—1 Wm

Am 1 y, Tim

a) Verify the following recursive formulas for the values A, wm, 7 in (9.21):

Wm = Bmy Am = Bm s
Tim—1

Nm = O — Am W, (9.22)

Conclude that the matrices L,, and U, are recursively obtained from L,,_1, U,,_1 by adding one row and
column, i.e.,

0

L1 |0 Upn

Lm:[ ! ‘ ] U = " wm (9.23)
0T A |1
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b) Given the factors L,U € R™*™ of the LU-decomposition of a matrix 7" € R™*™ in the form (9.23),

L0 U'|u
L — y U =
r]1 0% | n

with L', U’ € Rm=Dx(m=1) anq ¢, 4 € R™ !, conclude that L=! and U~! can be written as

—1 —1 17rm—1
L—lz[ L 0]7 I | -iv u]
—rrH

T 1
ot [
This means that after adding one row and column to the tridiagonal matrix 7" to obtain the new tridiagonal
matrix 77, the triangular inverses L' _1, U'~! can be also obtained from L~! and U~! by simply adding one
row and column. "

Combining the results of Exercise 9.5 with (9.20) leads to the representation of the iterates x,, in the

form
T = T + Vip i = 20 + Vi UL Bey
with L,, and U, from (9.21). From the Lanczos iteration (Alg. 9.3) we have a short recurrence for the
columns v; of V,,. The matrices U,,* and L' can be computed according to Exercise 9.5. Hence, we
expect to be able to find a short recurrence for the vectors x,, in form of an iteration of Krylov type. To
this end we substitute
D, =V, Ut 2, =L"Be;

3

and obtain
T = o + Dy 2m (9.24)
To derive a recurrence for the x,,, we first consider the vectors z,,: From Exercise 9.5 we obtain
Lt 0 Ber Zm—1
m =L 'Be; = m-1 [ ] = [ ] . with ¢, =80 e (9.25a)
ol 0 G

i.e., the vector z,, is obtained from z,,_; by adding one scalar entry, (,,.

Next, the explicit form of U, and its inverse allows us to infer from Exercise 9.5:

Ut lu 1
o -1 m—1 m . . o
Dy = Vi Upt = Vit [ o) T (Dni [dn ), with dyy = Vi + L—tm (9.25b)

i.e., the matrix D,, is obtained from D,,_; by adding one column, d,,.
Inserting these findings about D,, and z,, into (9.24), we conclude

L = x0+DmZm = o+ (Dm—l‘ dm) [ZZL_I

m

] = mO+Dm—1 Zm—1 +Cm dm = Tm-1 +Cm dma with Cm = Bgael

with (,, and d,, from (9.25). In this way we have obtained a simple update formula for the iterates z,,,
with certain search directions d,, and associated weights (,,. We now investigate in more detail how the
d,, and the weights (,, can be computed efficiently.

The search direction d,, is the m-th column of D,, = V,,U-!. Tt can be determined by considering the
m-th column of the product V,,, = D,, U,, with U, from (9.21). We have

‘/j,m:ZDj7iUi,m:Dj,m—lwm+Dj,mnm7 ]Zlm
i=1
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This gives a recurrence for the search directions of the form
N Ay = Uy — Wiy A1 (9.26)

This formula is also correct for m = 1 provided we set dy = 0.

Furthermore, since z,, is found by forward substitution on the system
L 2 = 6 €1

with L,, from (9.21), we have

Zm—1
Zm = . with G = =N\ Gnt (9.27)

i.e., the last element of the vector z,, is just the last element from z,,_; multiplied by —A\,,.
Finally, x,, is updated in each step according to
T = Tin—1 + Cndm (9.28)
All this results in the so-called D-Lanczos algorithm, Alg. 9.4. It incorporates the following recurrences:

(i) the recurrence for the Lanczos vectors v, together with the definition of the scalars a,, and 3,
(see Alg. 9.3);

(ii) the formulas for the entries A, wp,, Ny of the LU-decomposition of T, (see (9.22));

)

(iii) the recurrence for the search directions d,,, see (9.26);

(iv) the recurrence (9.27) for the weights (,,; and finally,
)

(v) the update formula (9.28) for the iterates x,,.

Algorithm 9.4 D-Lanczos
1: Compute ro = b— Awxg; (1 == ||rolly; v =10/8
22\ =01=0,dy=0;
3: form=1,2,..., do
4:  Compute w,, = Avy — B m—1 and oy, = (Wi, V)

5. if m > 1 then compute A, = ni—’fl and G = — A Gt
6: Nm = Oy — )\m 5771

7 dm = ('Um - ﬁm dm—l)/nm

8: Tm = Tm—1 _'_ Cm dm

9:  if x,, has converged, then stop

10: Wy = Wm — Oy Uy, Bm—l—l = Hw||27 Um41 = wm/ﬁm-l—l
11: end for

Remark 9.4 The D-Lanczos algorithm relies on the symmetry of the matrix A, but it is not assumed that
A be SPD. However, the above derivation assumes the existence of an LU-decomposition of the matrices
T,,. If Ais SPD, then we will see that this assumption is valid, and the D-Lanczos produces iterates
identical to the CG iterates, as shown in the next section. If A is merely symmetric but indefinite, then
it is possible that the D-Lanczos algorithm breaks down: It may happen that 7,, = 0 in (9.21). n
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9.6 From Lanczos to CG

The D-Lanczos algorithm relies on linking recurrences for the Krylov vectors v,, and the search directions
d,, to each other by means of the entries of the LU-decomposition of the matrices T,,. We now show that
this can be written in a simpler way, where the decomposition is not explicitly required. For SPD systems
we will see that this is always possible, i.e., the iteration does not break down, and we show that the result
is exactly the CG algorithm from Sec. 8.

Lemma 9.2 Let A € R™™" be symmetric. Let x,,, m = 0,1... be the sequence of approximations obtained
by the D-Lanczos Algorithm 9./ — we assume that the algorithm does not break down. Let r,, =b— Ax,,
be the sequence of residuals. Then:

(i) T = O Umar for some o, € R;
(i1) the residuals ry, are pairwise orthogonal, i.e., (r;,r;) =0 for i # j;

(111) the search directions d,,, are pairwise conjugate, i.e., (Ad;,d;) =0 for i # j.

Proof:
e ad (i): Use e,, = (0,0,...,0,1)" € R™, consider

— TTIL
T = [7] € ROmHDxm
t

m-+1,m €m
satisfying AV, = Vi1 Ty, (see (9.7)), and compute the residual: 5!
T =b— Az, =b— Az + Vi) = 10 — AVt = B01 — Vit Ty Ui
=V (Ber — Thntm) — Vimt1 (bt 1.m €y Um) = O U1 (9.29)
=0
for some scalar o,,.

e ad (ii): Due to (9.29) the residuals 7, are multiples of the v,,,; which are pairwise orthogonal. Thus
the residuals are orthogonal as well.

e ad (iii): Consider the matrix product
DYAD,, =U."VIAV, U '=U"T, U =U."L,

Le., the lower triangular matrix U " L,, equals the symmetric matrix D} A D,,, which therefore must
be a diagonal matrix. Thus, the vectors d,, form a conjugate set, i.e., (Ad;,d;) = 0 for i # j. O

We now assume that A is SPD. In this case,
T, =V AV, isclearly also SPD,

therefore the LU-decomposition T,, = L,,U,, is well-defined. In particular, the 7,, computed by the
D-Lanczos algorithm do not vanish (cf. (9.21),(9.22),(9.26)).

Lemma 9.2 describes exactly the orthogonality relationships which we have established for the CG method
in Sec. 8.3. This is not surprising, since the Galerkin orthogonality requirement (9.19) which led us to
D-Lanczos is identical with (8.19b) (cf. Corollary 8.1) which characterizes the CG iterates. Therefore, the
resulting iterates x,, must be identical. In particular, the D-Lanczos algorithm does not break down in
the SPD case.

51 Here we use the identity AV;, = m+1Tm, see (9.7).
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Remark 9.5

e Alternatively, the CG iteration can also be deduced from the Cholesky decomposition of the SPD
matrix 7,,, in a similar way as D-Lanczos was deduced from the LU-decomposition of T,,, see [18,
Sec. 1.2.7].

e Comparing (8.16a) with (9.20) we see that, with the CG polynomial p,,_1(A) ~ A~!, the CG iterates
T, can be written in the following equivalent ways:
Ty = 20+ Vi T2 V1 (9.30)
= 2o+ pnz—l(A) To
= 2o+ Vmpm—1<Tm>vr;I; To

zo+ A ry =z,

Q

e The superlinear convergence behavior of the CG iterates observed in practice can be explained in
the following way (we give no details): We have z,, = ¢+ V}, u,, where w,, is the solution of (9.20b.
It can be shown that the extremal Ritz values, i.e., the eigenvalues of T,,, feature fast convergence
towards the extreme eigenvalues of A. For the later iteration steps this means that the iterates behave
in a way as if these eigenvalues were ‘removed’; entailing a smaller effective condition number.
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10 General Krylov Subspace Methods, in particular GMRES

We now assume that A € R"*" is an arbitrary square matrix. In general, Krylov subspace approximations
are defined via a projection property, which has the general form of a Petrov-Galerkin orthogonality
requirement:

Find x,, € v+ K,, such that its residual r,, =b— Ax,, satisfies r,, L L,,. (10.1)

Here, the ansatz space (or solution space) is K,,, = K, (A, rp). Different Krylov methods differ in the choice
of the test space L,,. We will consider three choices:

(i) ‘Full orthogonalization methods’ (‘FOM’ or ‘OrthoRes’; e.g., D-Lanczos and conjugate gradient
(CG) methods):

We choose L, = KC;p, (cf. (9.19)) and require Galerkin orthogonality,

Find x,, € v+ K,, such that its residual r,, = b— Ax,, satisfies r,, L K,,. (10.2a)
With r,, = —Ae,, = —A(x,, — ) this is equivalent to the requirement Ae,, L K. In particular,
em L AK,, for A symmetric, em La KC,, for A SPD (10.2b)
If A is SPD, we already know from Sec. 8.4 that this has always a unique solution x,, satisfying

lemll = llam = 2.l = _min_flz =z, = min_ el (10.2¢)

i.e., the energy norm of the error is minimized over eq + IC,,.

(ii) ‘/Generalized] minimal residual methods’ (MINRES, GMRES):
We choose L,, = AK,,, ie.,

Find z,, € o + K,, such that its residual r,, = b— Ax,, satisfies r,, L AK,,. (10.3a)
This is equivalent to the requirement Ae,, | AK,, and, as shown below, it is equivalent to

Irmlly = b= Ally = min_ (b= Az, = _min sl (10.3b)

which motivates the term ‘minimal residual method’.

(iii) ‘Biorthogonal methods’:

Here, £, = K,,(A", 7o) for some 7y. This choice will lead to the Biconjugate Gradient method
(BiCG) and its variants.

The orthogonality conditions (10.2a), (10.3a) are illustrated in Fig. 10.1.

Lemma 10.1 Conditions (10.3a) and (10.3b) are equivalent.

Proof: This is directly related to the characterization of the solution of a linear least squares problem:
For given xy with residual rq = b — Axg, we consider an arbitrary z € zy + K,,, with residual vector
rerg+ AK,, = ro+ L,,. Let us write r = ro + [ with [ € L£,,. Furthermore, we decompose the initial
residual according to

o = Pm’f’o + QmTo S £m © /:i;L
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Ad
AK

Figure 10.1: The orthogonality conditions (10.3a) and (10.2a)

where P, is the orthogonal projector onto L,,, and @Q),,, = I — P,,. Thus, r has the unique decomposition
r= (14 Pnro) + Qmro € Ln ® L,
satisfying the Pythagoraean identity
I7[13 = 11+ Poroll3 + 1 @moll3

Since ), 7o is a priori fixed, this attains its minimal value for [ = — P, rg, i.e., the minimum is attained at
r=1m=70— Pnro=Qmro € L L L,
which is exactly the Petrov-Galerkin orthogonality requirement r,,, L L, = AK,,.

This argument can also be reversed: If r satisfies r L £,, = AK,,, then r = Q,,7 and ||7||3 = ||Qm 7|3 =
|Qm 7ol|3, which is the minimal attainable value. O

For A invertible, the corresponding solution value z,, with b — Ax,, = r,, is uniquely defined by the
minimal value 7,,,: x,, = A™Y(b — r,,). In the following we study the computation of z,, by means of a
Krylov subspace method. Similarly as the D-Lanczos iteration was derived from the Lanczos procedure
in Sec. 9.5, our starting point is the general Arnoldi procedure for general matrices A, see Sections 9.1
and 9.2.

10.1 Computing the z,,

As for all Krylov subspace methods, approximations z,,, m = 0, 1, ... are computed until an approximation
Z, is found which is sufficiently accurate. It is, of course, essential that the x,, can be computed efficiently
from the orthogonality conditions (10.2a) or (10.3a). The general procedure is:

e Construct the nxm Arnoldi matrix V,, = [vl } e ‘vm) . By construction, its columns v; form an

orthogonal basis of KC,,.

e Construct the nxm matrix W,,, = [w1 ‘ . ‘wm) such that its columns w; form a basis of £,,. For
L, = AK,, this is given by W,,, = AV,,, which is generated in course of the Arnoldi procedure.
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e Represent the approximate solution as

Ty, = o + Vi U (10.4)

where u,, € R™ is a vector of weights to be determined. Note that r,, =rqo — AV, u,,.

e Enforcing either of the orthogonality conditions (10.2a),(10.3a) leads to the system of normal equa-

tions
Wo(b—Azx,) =0 < W, AV, u, =W, r (10.5a)

from which the approximate solution z,, follows in the form
Ty = X0 + Vip iy, = 20+ Vi (W;Avm)_l W rg (10.5b)

Note that the matrix W, AV,, is only of size m xm; therefore its inversion is affordable for m < n.

Exercise 10.1

a) Let A € R" " be an invertible matrix. Use (8.1b) to conclude that the approximation z,, obtained in the n-th
step (10.4) according to the MINRES criterion (10.3b) is the exact solution x, of Ax = b.

b) Assume additionally that for some m < n there holds KC,,, = KC,. Show that then already

T = Tm41 = "+ = Tx

Hint: Show that I, = K,,, = K, also for all k& > m.

Remark 10.1 One may also think of proceeding in the following way, motivated by Exercise 9.1: For all

p € P,,_1 he have
Vm p(Hm> an; To = p(A) To

Formally replacing p(A) by A~! would suggest the approximate identity

Vi, H,;1 Viirg & A~ brg

which gives - .
T i=xo+ Vi, H "V rog~xg+ A 19 = 2,4

A look at (10.5b) shows that this gives exactly a FOM method,®? W,, = V,,. (Recall that H,, = VT AV},.)

This type of FOM approximation is also often used in an analogous way for approximating other matrix
functions f(A) valuated at some given vector y, e.g., the matrix exponential f(A) = exp(A) (instead of
f(A) = A7Y), making use of f(H,,):

f(A)y%me(Hm>Vrzy:me(Hm)ﬁela B = ”yH2

10.2 The GMRES (Generalized Minimal Residual) method

GMRES is the most popular Krylov subspace method applicable to any invertible matrix A, based on the
Petrov-Galerkin orthogonality (minimal residual) requirement (10.3a), £,, = AK,,. For given m, GMRES
computes an orthogonal basis {vy,...,v,} of K, = K,,(A,ro) and solves a linear system of dimension m
equivalent to (10.5a) in an efficient way.

The first step of the GMRES algorithm is to generate the set of basis vectors v; ..., v, by means of the
Arnoldi procedure, in the formulation based on Modified Gram-Schmidt, see Sec. 9.2 (Alg. 9.2).

52Gee (9.30) for the CG case.

Ed. 2017 Iterative Solution of Large Linear Systems



10.2 The GMRES (Generalized Minimal Residual) method 87

Exercise 10.2 Let A € R"*" be an invertible matrix. Assume ro # 0 and let H,, € RO™1)*™ be defined by the
Arnoldi algorithm,

hi11 hia his him (Avi,v1) (Awvg,v1) (Awvs, ) (Avp,,v1)
h21 h22 h23 N hgm (A’Ul, 1)2) (A?)g, 1)2) (A?)g, ?)2) . (A’Um, ?)2)
) hsa  hss . hsm (Avg,v3) (Avs,vs) . (Avp,, v3)
H,, = =
hmm—1 hmm (Avm—1,vm) (Avm,vm)
( himt1,m ) (AU, Uint1)

Consider the subdigonal entries of H,,, and assume h;1j # 0 for j =1...m—1. Show:

a) K, =spanfvy,...,v,} and dim K, = m.
b) H,, has full column rank: rank H,, = m (cf., e.g., (9.7)).
¢) If hpmi1.m =0, then A™rg € Ky, (!). Conclude that Iy, = Kppg1 = -+ - = K. .

Exercise 10.2 shows: As long as Alg. 9.2 does not break down, ie., if hj11; # 0 for 5 =1...m — 1,
the Arnoldi vectors {vy,...,v,} form an orthogonal basis of /I, (this fact was already established in
Lemma 9.1 above). Note that it is essential for V, € R™™ to have full rank in order for the expression
(W AV,,)~" in (10.5b) to be meaningful. The case of a breakdown, i.e., A1, = 0 with hjyq; # 0 for
j=1...m—1,is called a lucky breakdown® because, as we will see below, in this case we already hit the
exact solution z,. (This is a consequence of Exercise 10.1.)

Let us assume the no-breakdown condition

hjt1;,#0 for j=1...m—1 (10.6)
With
B = llroll,
we have Sv; = rg, and
va—H €1 = 61}1 =To (107)

with e; = (1,0,0,...,0)T € Rm*1,

The optimality criterion (10.3b) for GMRES is the key to compute z,, in the form x,, = o + Viy Uy
Using (10.7) and the identity AV,, = V,11H, (see (9.7)) we can write the residual of a vector z =
2o + Vi Uy, in the form

b—Ax=rq— AV, u, = v, — Vm+1}_[mum = Va1 (Ber — f[mum)

Moreover, since the columns of V;,;; are orthonormal, we have |[b — Ax|, = ||[Vint1 (Ber — Hpum)|ly, =

|Ber — Hpmll,. Thus, the optimality criterion (10.3b) is equivalent to a least square problem for w,,:
Find u,, € R™ for which the minimum

per — Hpunll, (10.8)

min ||b — Az|, = min
rExo+Km Um ER™

is obtained. Since assumption (10.6) guarantees that H,, has full rank, problem (10.8) can be uniquely
solved for u,,. One way to realize this is to set up and solve the normal equations

H H,u, =H} Be; (10.9)

53 GMRES has no ‘serious breakdown’ scenario; however, a ‘computational breakdown’ may occur if the matrices to be
stored in memory become too large. See Remark 10.2 below.
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for the minimization problem (10.8), which is equivalent to (10.5a). For this system, for example, Cholesky
decomposition of HY H,, could be employed (this would lead to a cost O(m?3)). However, in view of the
fact that H,, has upper Hessenberg form, it is customary and more efficient to employ a QR-decomposition
of H,, instead, as discussed in the sequel.

Exercise 10.3 Brief review on the solution of linear least squares problems (cf. e.g. [2]):
Let k < n and B € R"™* have full rank, and let b € R™. Show:
a) The minimization problem (least-squares problem)
Find uep: € R* such that b — Bugpt|ly = J)feuﬂlsc |b — Bully (10.10)
has a unique solution uqy, given by the solution of the normal equations
B"Bu= B"b

b) Let B be decomposed in the form B = QR, where Q € R™*" is orthogonal and R € R™** has (generalized)
upper triangular form,
R =
0

(i) Show that the assumption that B has full (column) rank implies that R is invertible.
(ii) Set b= Q"b € R™ and decompose it as b = (b],b3)", where b; € R¥ and by € R" .
Show: The solution .y € R¥ of the minimization problem (10.10) is given by

with R € R¥** is upper triangular.

—-17
Uopt = R b1

(iii) Show that the minimizer uey satisfies [|b — Buopl, = ||l~)2||2 Thus, the minimal residual norm can be
computed independent of u ;.

(iv) Show that, actually, a reduced QR-decomposition is sufficient, i.e., only the first k columns of @ are
required. These columns form an orthonormal basis of the column space of A. .

The least squares problem (10.8) has the standard form considered in Exercise 10.3, i.e., u,, is the solution
of the minimization problem

Find u,, € R™ such that ||Ber — Hy |, is minimal. (10.11)

The QR-decomposition of H,, is easy to realize because the upper Hessenberg matrix H,, € Rm+1)xm

is already ‘close to upper tridiagonal’: Only the m non-zero elements of H,, below the diagonal need to
annihilated. This is typically accomplished using Givens rotations (cf. e.g. [2]).

This QR-decomposition gives H,, = Qi1 Rm, where Qi € RMFDXHD g orthogonal and R,, €
RM+1Dxm has the form

with R, € R"™*™ upper triangular. As discussed in Exercise 10.3, R,, is invertible. Hence, the approximate
solution u,, € R™ can be obtained via back substitution from

R,u=g

where § consists of the first m components of 3Qr, e1 = (§7,¢')" with g € R™ and ¢ € R. The pseudo-
code for this basic form of the GMRES algorithm is given as Alg. 10.1. It consists of the Arnoldi iteration
up to dimension m, followed by the solution of the resulting least squares problem (10.11).
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Algorithm 10.1 GMRES (basic form)

1: Compute 79 = b — Axg, 8 = ||rolly, and v1 =70/
2: Allocate the (m+1)xm-matrix H,, and initialize elements h;; to zero
3: for j=1,2,...,mdo

4:  Compute w; = Av;

5 forit=1,...,7do

6: hij = (wj, Ui)

7 w; = wW; — hij V;

8: end for

9 hjay = [lwlla.

10:  if hjyq; = 0 set m = j and goto 12 % lucky breakdown
11: Vjy1 = wj/h]q_l’j

12: end for

13: Compute u,, as the minimizer of ||Be; — H,, U ||y and set ., = zo + Vip Uy,

Exercise 10.4 Use the fact that computing the QR-decomposition of the upper Hessenberg matrix H,, requires
O(m?) flops. Assume that the matrix A € R™*" is sparse and that the cost of a matrix-vector multiplication
x> Az is O(n). Show that the cost of GMRES is O(m?n) flops. What is its memory requirement? .

Remark 10.2 Some comments on Alg. 10.1:

Our derivation of Alg. 10.1 assumed the no-breakdown condition (10.6). GMRES terminates upon
finding the first 7 = m with hpq11, = 0, ie, hjy1; # 0 for j = 1...m—1 and Apy1m = 0.
This situation is called a lucky breakdown, since from Exercise 10.1 we know that then KC,, = IC;
furthermore, from Exercise 10.1 we get x,, = x,, i.e., the GMRES happens to hit exactly the desired
solution z,. Concerning the computation of z,,, we note that Exercise 10.2 shows dim K,,, = m and
that H,, has full rank, such that the computation of x,, in line 12 of Alg. 10.1 is possible.

In practice, the GMRES algorithm is implemented in a different way: The parameter m is not fixed
a priori. Instead, a maximum number m,,,, is given, typically dictated by computational resources,
in particular, the memory capacity available.

The vectors vy, vs, ... are computed successively together with the matrices H,,. Note that, for
computing the optimal u,, and extracting the approximate solution x,, = xq+ V,, u,, at the end, the
full matrix V,,, € R™™ — which becomes large for increasing m— has to be kept in memory!®* Once
the vectors v1, . .., vy,—1 and the matrix H,,_; have already been computed, it is sufficient to compute
the next Arnoldi vector v,,, and the matrix H,, is obtained from H,,_; by adding one column and
the entry hy,11,m,. Also, it is possible to update the required QR-decompositions in an efficient way
from step to step.

An appropriate termination condition (typically, the size of the residual ||r,,|l, = ||b — Az, |,) is
employed to stop the iteration. Note that the algorithm does not automatically provide x,,, explicitly
once only u,, has been computed. However, the residual norm

Irmlly = [Ib = Azl, = [Ber — Hutim]l,

is easily evaluated on the basis of Exercise 10.3; see also [19].

54For CG and D-Lanczos the situation is different because the v; can be reconstructed from a three-term recurrence.
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e [f the maximum number of iterations has been reached without triggering the termination condition,
then a restart is usually performed, i.e., GMRES is started afresh with the last approximation
Tm,... as the initial guess. This is called restarted GMRES (Mnq.). After a restart, the old data are
‘forgotten’, and storage requirements for the v; etc. begin to accumulate from scratch.

e A more detailed description of the various practical implementation issues can be found in [19]. =

Remark 10.3 Faute de mieuz, the residual ||b — Az, |, is typically used as a stopping criterion. It should
be noted that for matrices A with large ky(A), the error may be large in spite of the residual being small:

o =l gy 1= Azl

[P 161l
In this sense, only the backward error will be small under such a termination condition based on the norm
of the residual. -

Remark 10.4 The Krylov method analogous to GMRES for the special case of a symmetric, possibly
indefinite matrix A is called the Minimal Residual Method (MINRES). Similarly like the D-Lanczos method
(which is of FOM type), MINRES involves tridiagonal matrices H,, = T,,, which leads to compact update
formulas similar to D-Lanczos.

The denotation GMRES is due to historical reasons, because the special symmetric version called MIN-
RES was introduced earlier in the literature. .

10.3 GMRES in MATLAB: The function gmres

Example 10.1 MATLAB has a robust version of restarted GMRES that can be used for experimentation.
Applying this version of GMRES to the SPD matrix A € R1896*1806 pcs5tk14 . mtx from the MatrixMarket
collection, with exact solution z = (1,1,---,1)" results in the convergence history plotted in Fig. 10.2.
We note that the residual decays as the number if iterations increases. When the number of iterations
reaches the problem size, the exact solution should be found. As in this example, this does not happen in
practice due to round-off problems, but the residual is quite small.

In computational practice, GMRES is usually employed in connection with a suitable preconditioner.
From this we expect a significant improvement of the convergence behavior. Preconditioning is discussed
in Sec. 12. .

The following is a printed copy of the help page for the GMRES method implemented in MATLAB. As
for CG, alternatively to the matrix A, a function AFUN is sufficient which realizes the operation Azx.

The function gmres also supports a restarting strategy and preconditioning in several variants, but the
concrete preconditioner has to be provided by the user. As for A, the preconditioner may be specified in
form of a matrix or a function handle.

GMRES  Generalized Minimum Residual Method.
X = GMRES(A,B) attempts to solve the system of linear equations A*X = B
for X. The N-by-N coefficient matrix A must be square and the right
hand side column vector B must have length N. This uses the unrestarted

method with MIN(N,10) total iterations.

X = GMRES(AFUN,B) accepts a function handle AFUN instead of the matrix
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GMRES applied to besstk14.mtx; x = (1,1,...., 1)T
10 T T .

10

10

10° -

residual

10"

10

1 4

10° 10
iteration

10 10 10

Figure 10.2: Convergence history of GMRES (A is SPD).

A. AFUN(X) accepts a vector input X and returns the matrix-vector
product AxX. In all of the following syntaxes, you can replace A by
AFUN.

X = GMRES(A,B,RESTART) restarts the method every RESTART iterations.
If RESTART is N or [] then GMRES uses the unrestarted method as above.

X = GMRES(A,B,RESTART,TOL) specifies the tolerance of the method. If
TOL is [] then GMRES uses the default, 1le-6.

X = GMRES(A,B,RESTART,TOL,MAXIT) specifies the maximum number of outer
iterations. Note: the total number of iterations is RESTART*MAXIT. If
MAXIT is [] then GMRES uses the default, MIN(N/RESTART,10). If RESTART
is N or [] then the total number of iterations is MAXIT.

X GMRES (A,B,RESTART,TOL,MAXIT,M) and

X GMRES (A,B,RESTART,TOL,MAXIT,M1,M2) use preconditioner M or M=M1xM2
and effectively solve the system inv(M)*A*X = inv(M)*B for X. If M is
[] then a preconditioner is not applied. M may be a function handle
returning M\X.

X = GMRES(A,B,RESTART,TOL,MAXIT,M1,M2,X0) specifies the first initial
guess. If X0 is [] then GMRES uses the default, an all zero vector.

[X,FLAG] = GMRES(A,B,...) also returns a convergence FLAG:

0 GMRES converged to the desired tolerance TOL within MAXIT iterations.
1 GMRES iterated MAXIT times but did not converge.

2 preconditioner M was ill-conditioned.

3 GMRES stagnated (two consecutive iterates were the same).

[X,FLAG,RELRES] = GMRES(A,B,...) also returns the relative residual
NORM(B-A*X) /NORM(B) . If FLAG is O, then RELRES <= TOL. Note with
preconditioners M1,M2, the residual is NORM(M2\(M1\(B-A*X))).

[X,FLAG,RELRES,ITER] = GMRES(A,B,...) also returns both the outer and

inner iteration numbers at which X was computed: O <= ITER(1) <= MAXIT
and 0 <= ITER(2) <= RESTART.
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[X,FLAG,RELRES,ITER,RESVEC] = GMRES(A,B,...) also returns a vector of
the residual norms at each inner iteration, including NORM(B-A*XO0).
Note with preconditioners M1,M2, the residual is NORM(M2\ (M1\ (B-Ax*X))).

Example:
n=21; A =gallery(’wilk’,n); b = sum(A,2);
tol = le-12; maxit = 15; M = diag([10:-1:1 1 1:10]1);
x = gmres(A,b,10,t0l,maxit,M);

Or, use this matrix-vector product function

function y = afun(x,n)
y = [0; x(1:n-1)] + [((n-1)/2:-1:0)7; (1:(n-1)/2)°].*x+[x(2:n); 0];

function y = mfun(r,n)
y=1r ./ [((n-1)/2:-1:1)’; 1; (1:(n-1)/2)’]1;

as inputs to GMRES:
x1 = gmres(@(x)afun(x,n),b,10,tol,maxit,@(x)mfun(x,n));

See also bicg, bicgstab, bicgstabl, cgs, lsqr, minres, pcg, qmr, symmlq,
tfgmr, ilu, function_handle.

10.4 Convergence properties of the GMRES method

A convergence analysis for GMRES can be done along similar lines as for the CG method in Sec. 8.5.

Lemma 10.2 Let x,, be the approximate solution obtained in the m-th step of the GMRES algorithm,
with residual r, =b— Ax,,. Then, r,, is of the form

'm =T — prn—l(A)ATO = Qm<A) To, Qm()\> =1- pm—l()\>)\
with the ‘GMRES polynomial” p,,_1 € P,,_1, and
17mlly = 1T = pm—a(A)A) 7], = min (I = p(A)A) roll,

PEPm—1

or equivalently, ¢ € Py, with ¢(0) =1 and
[7mlly = llgm(A) roll, = min [lg(A)roll,
qeP,

m

a(0)=1

Proof: By construction, x,, minimizes the 2-norm of the residual in the affine space x¢ + K,,,. Thus, the
assertion follows from the fact that

2o+ Km={vo+pA)ro:pEPprs} = rm=b—Ax, €{ro—p(A)Ar:p€ Pn_1} UJ

Lemma 10.2 shows that GMRES iteration can be identified with a polynomial approximation problem
reflecting the minimal residual property, similar to the ‘Arnoldi/Lanczos approximation problem’ (9.15):

GMRES approximation problem:
Find a polynomial q,, € P,, with ¢, (0) =1 such that |/¢,(A)ro|, becomes minimal. (10.12)
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Theorem 10.1 Assume that A is diagonalizable, A = X AX™!, where A = Diag(A1, Ao, ..., \,) is the
diagonal matriz of eigenvalues. Let

= 10.1
qrg% max |g(A;)] (10.13a)

q(0)=

Then the norm of the m-th residual is bounded by

€m

||Tm||2 < HQ(X)GmHTOHQ (10.13b)

with r2(X) = [| X[l | X7,

Proof: Consider an arbitrary polynomial ¢ € P, with ¢(0) = 1, and x € x¢ + K, such that b — Ax =
q(A)rg. Then,

Irlly = 116 = Azll, = llg(A)rolly = [IX q(A) X~ rolly < 2(X) [lg(A)ll2 [I7oll,
with
lg(A)ll; = max [g(Xi)]

Since z,,, minimizes the residual norm over zy + IC,,, then for any such polynomial ¢ we have

Irmlly = min |lb—Azn[ly < £2(X) €m 7ol

with €, from (10.13a), as asserted. O

The quantity ¢, is related to the question whether such a polynomial ¢, exists which is ‘small on the
spectrum’ of A, in the sense of (10.13a). If appropriate a priori information about the spectrum is available,
lem ||, can be estimated in a similar way as in the convergence proof for the CG method (see Sec. 8.5).

Example 10.2 Consider an invertible matrix A with real spectrum contained in an interval [a, ] C R™.
From Corollary 6.1 (which is based on the Chebyshev min-max Theorem 6.1), with v = 0, we conclude

ém < min max [g(A)| < min - max [g(3)
q(0)=1 q(0)=1

cm B \/E_ 1 6

P - -
1+ ¢2m’ ¢ VE+1 "Ta

However, if A far from normal, the quantity x = 5/a, which is related to the spectral condition number
Ko (A), is not related to the quantity xo(A). .

Moreover, the condition number xo(X) of the matrix of eigenvectors appears in the estimate for ||7,,]|,.
For normal A we have k(X ) = 1. In general, however, ky(X) is typically not known and can be very
large, even if the condition number k2(A) is of moderate size, e.g. if A is close to a non-diagonalizable
matrix. The simple convergence result from Theorem 10.1 is therefore of limited practical value.

Remark 10.5 For GMRES, the required effect of a preconditioner to accelerate convergence is less clear
cut than, e.g., for the CG method. In general, ‘bunching of eigenvalues’ is still a good strategy, as ¢, can
be bounded by a complex analog of the Chebyshev min-max Theorem; see [19].

Preconditioning is the topic of Sec. 12 ff. u
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Exercise 10.5 Let A € R™*™ be of the bidiagonal form
1 C1

1 C9

1 ch_9
1 Cn—1
1
with ¢; # 0. Show: The eigenvalue A = 1 has geometric multiplicity 1. What is the corresponding eigenspace?
Furthermore, n is the smallest integer m for which (A — I)™ = 0, and the characteristic polynomial x(z) of A is

identical with its minimal polynomial, x(z) = u(z) = (z — 1)". Try to explain how the GMRES iteration applied
to A behaves. (You may also test.)

Hint: The dimension of the eigenspace ker(A — I) is 1. Let u; denote an eigenvector. A first principal vector ug
is a vector satisfying Aus = ug + uy, or equivalently, us € ker((A — I)?), and so on. What is the dimension of
ker((A — I)?)? Now, consider higher and higher principal vectors, and the study the behavior of GMRES when
applied to rg = u1, 19 = ug, and so on. "

A GMRES residual decay estimate in the positive definite case.

Let us consider systems with a (not necessarily symmetric) positive definite matrix A. In particular, we
assume

(Az,x) > v(z,z) forall x € R" (10.14)

i.e., ReA > ~. (In the context of elliptic PDEs, such a quantitative condition is also called coercivity, or
ellipticity, see (A.2).)

The m-th iterate of the GMRES method minimizes the residual norm ||r,,|, over the affine Krylov space

ro + AK,,, see (10.3b). Since r,,_1 € K,,, this implies

HTmHg < gnelﬁ |7m—1 — OzATm—1||§

- Lnelﬁ {||7"m-1||§ —2a(Ary—1,Tm-1) + o’ HATm—le}

The minimum on the right hand side is attained at

- (Arm—larm—l)
HATm—lH2
giving )
2 (Arpm—1,7m-1) / lIrm-1]] 2
||Tm||2 S (1 - ||AT 1||2 2 ||Tm_1||2
Together with assumption (10.14) this gives
2
HTTI’LHQ <,4/1- W HTTI’L—lHQ (10.15)
2

The decay in (10.15) is uniform, i.e., the convergence of the residuals towards zero is geometric.

For this simple estimate we only have compared two successive residuals, but we have not made use of
the global minimal residual property. Therefore, a further consequence of estimate (10.15) that for the
positive definite case, also the restarted GMRES produces residuals with uniformly decreasing norms.

Exercise 10.6 Reformulate the estimate (10.15) in terms of the spectrum and condition number of A for the
case where A is SPD. n

Ed. 2017 Iterative Solution of Large Linear Systems



95

11 Methods Based on Biorthogonalization. BiCG

The main disadvantage of GMRES is its high memory requirement. For symmetric matrices A, this can be
circumvented by using D-Lanczos, MINRES, or CG. The main reason for these savings in the symmetric
case is that — in the notation of Sec. 10 — the matrix W, AV,, becomes tridiagonal. In general, this
property is also retained in biorthogonalization methods which we now consider.

Remark 11.1 Consider the Lanczos decomposition from Sec. 9.3 for symmetric A € R™"*",
Vo AV, =T, € R™™ tridiagonal, symmetric (11.1a)

where the columns v; € R™ of V,,, are orthonormal. As discussed before, this can be viewed as ‘reduced
version’ of the full orthonormal triangularization

VIAV =T € R™" tridiagonal, symmetric (11.1b)

where the v; form an orthonormal basis of the full space R". The decompositions (11.1a) and (11.1b) can
be obtained in floating point arithmetic in a finite number of steps, in contrast to the eigendecomposition

X"AX =A e R diagonal (11.2)
where the columns z; of X form an orthonormal basis of eigenvectors of A.

The idea of biorthogonality is not so far off. Consider an arbitrary, nonsymmetric diagonalizable matrix
A € R™" with eigendecomposition

XTAX = A e R diagonal (11.3a)

Here, the columns z; of X form a (generally non-orthonormal) basis of eigenvectors of A; they are also
called right eigenvectors of A. Transposing (11.3a) gives

XTATX T = A (11.3b)

This shows that the columns y; of X7, i.e., the rows of X! are the (right) eigenvectors of A*. They are
also called left eigenvectors of A. Now, identity I = X !X shows

(i, 75) = di5

i.e., the pair of eigenbases (z1,...,x,) and (y1, ..., yy,) is biorthogonal. With Y = X ~" we can write (11.3a)
in the form

Y'AX = A e R™"  diagonal (11.4)

In view of (11.1b), we may again ask for a directly computable modification of such a decomposition in
the form

WIAV =T € R™"™  (unsymmetric) tridiagonal (11.5a)

with a biorthogonal matrix pair (V, W), i.e., W™V = I, or, more generally, a reduced version analogous
to (11.1a),
W, AV, =T, € R™™ (unsymmetric) tridiagonal (11.5b)

with V,,, W,,, € R™™ satistying W V,,, = L,xm. This is exactly what the Lanczos biorthogonalization
procedure aims to realize. .
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11.1 Lanczos biorthogonalization

Let v1,w; € R™ be a pair of vectors, and consider the Krylov spaces K,,(A,v;) and I, (AT, wq). The
classical algorithm to compute two sets of vectors {vy,...,v,} and {wy,..., w,} which span these two
spaces and which are biorthonormal, i.e., (v;, w;) = d;;, is Alg. 11.1 specified below.

This algorithm, the Lanczos biorthogonalization procedure, is a generalization of the Lanczos orthonor-
malization procedure discussed in Sec. 9. We wish to find a pair of biorthogonal matrices V,,,, W,,, € R**™,
(1 ) (1] )

. | ] |
Vm - U1 (%) Um 5 WTIL — w1 Wo Wm y W7?L VTIL - ]m><m (116)
. | ] |

CL ] | ) C ] )

The idea due to Lanczos is to use two simultaneous Lanczos processes for A and A". We make the following
ansatz motivated by the symmetric Lanczos procedure:

Avm - Vm+1 Tma

" (11.7)
A" Wm - Wm+1 Sm
with a pair of (m+1) x m tridiagonal matrices
(a1 By (o 0Oy
0o o 3 Pa 03
T, = .8, = , (11.8)
6m—1 Qp—1 Bm Bm—l Qm—1 6m
5m (07 Bm 7
\ 6M+1 Y, \ ﬁm-ﬁ-l Y,

The desired relations (11.7) are equivalent to a pair of three-term recurrences (cf. (9.14) for the symmetric

case),
AUJ' = Bj Uj_l -+ Oéj ’Uj + 5j+1 Uj+1
- (11.9)
A U)j = 5]' U)j_l -+ Oéj U)j + 6j+1 wj+1
for y = 1...m, with 8 = §; = 0, from which it will be possible to compute vy, v3,... and ws,ws, ... as
long as the 3; and ¢; do not vanish.

So far we have not used the biorthogonality requirement for the vectors v; and w;. If this is assured,
together with (11.7) it will lead us to a decomposition of the desired form (11.5b),

qu;Avm = qu; Vm+1Tm = [Imxm‘ 0] Tm = Tm

where the square tridiagonal matrix T, € R™*™ is defined from T}, (or, equivalently, from ST ) by removing
its last row,
(a1 [P )

52 (%) 53
T, = e Rmxm (11.10)

6m—1 Qp—1 ﬁm

5m Q)
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Algorithm 11.1 Lanczos biorthogonalization

1: Choose two vectors vy, wy with (v, w;) =1
2: Setﬁlzélzo, ’UJ(]:U():O

3 forj=1,2,...,do

4: Q; = (AUj,U)j)

Uj1 = Avj — ;v — Bvj

Wit = ATw; —a;w; — d;w,q

041 = V/|(0j1, Wjg1)| If G541 = O stop
Bit1 = (011, Wj41) /0541

W1 = Wir1/ B

10: Vi1 = Oj41/0j41

11: end for

With this notation, (11.7) can be written as (cf. (9.7))
Avm = Vm Tm + 5m+1 Um+1 6;

: ) : (11.11)
A Wm = Wm Tm + 6m+1 Wm+1 €y

with e, = (0,0,...,1)".

The algorithmic realization consists in implementing the pair of three-term recurrences (11.7) and en-
forcing biorthogonality. This fixes the coefficients o, 3; and d; in the following, recursive way:

Assume that, for 7 > 1, vy,...,v; and wy, ..., w; already satisfy biorthogonality. We wish to construct
vj11 and w;4q according to (11.7) in a way such that the extended sequences vy, ..., v;41 and wy, ..., wj4q
are also biorthogonal. Let

Ojp1 = Avj — v — Bv-0,
’(j)j+1 = ATU)J' — Wy — (Sj Wj—1
Consider the inner product (9;41,w;) and enforce biorthogonality:
PR
0 = (9j31, w;) = (Avj,wj) — o (vj,w5) =B (vj-1,w;)
— —_——
-1 =0
This shows that a; has to be chosen as
a; = (Avj, w;)

Exactly the same choice for «; also leads to (w;41,v;) = 0, as is easy to check. Furthermore, we rescale
0j41 and wj4; such that, with the normalization coefficients 3;,, and 9,41, the resulting normalized vectors
Vj1 = Ujp1/0j41 and wjpq = Wj11/Bj41 satisty (vj41, wjp1) = 1. This is the standard choice, see Alg. 11.1.
This choice is not unique — the only requirement is d;+1 311 = (041, Wj41). However, for other choices
the algorithm has to be appropriately modified, see [19].

The final outcome is Alg. 11.1, resulting in a pair of full biorthonormal bases {v; ... vy} and {wy ... wy,}
of K, (A, v1) and K, (AT, wy), respectively. The proof of full biorthonormality is the topic of the following
exercise.

Exercise 11.1 Show that the above construction automatically leads to a full biorthonormal sequence. In
particular, we have

0= (vjy1,w1) = ... = (Vjy1,wj-1), 0= (wjy1,v1) = ... = (Wjt1,vj-1)

Hint: Proof by induction, exploiting the structure of the three-term recurrences for the v; and w;. See Sec. 9.3
for the analogous argument in the symmetric case. "
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The main advantage over the Arnoldi procedure consists in the fact that only short recurrences are
involved, which results in significant savings of computing costs and storage. On the other hand, the fact
that the transpose A" or a corresponding evaluation procedure is required may be a significant disadvantage
in applications where this is not readily available or expensive to evaluate.

Note that a serious breakdown occurs if §;1; as defined in line 7 of Alg. 11.1 vanishes, in particular if
Uj41 # 0 and Wj4; # 0 but (0j41,W;4+1) vanishes or becomes very small. Such a breakdown is hardly
predictable; in the literature, strategies have been developed where the freedom in the choice of the 3; and
J; is exploited to avoid breakdowns, e.g., by Look-Ahead-strategies. Still, this is a difficult topic; see [19]
for some details.

Summary of the properties of Lanczos biorthogonalization:

Theorem 11.1 Assume that Alg. 11.1 does not break down before step m. Then the vectors v; and wj,
j =1...m, are biorthogonal. Moreover, {vi,...,v,} is a basis of K(A,v1) and {ws, ..., wy,} is a basis
of Ko (AT wq). The following identities hold true:

AVm - Vme —|— 5m+1 Um+1 61?;L

ATWm — WmT£ + /Bm+1 wm+1 6; (1112)
WAV, =T,
with T,, from (11.10).
In general, the bases {vy,..., vy} and {wy,..., w,} are not orthogonal themselves.

Theorem 11.1 can be interpreted as follows. The matrix 7,, is a projected version of A corresponding to
an oblique (non-orthogonal) projection onto /C,,,(A, vy). More precisely: Consider the matrix

Vin Tn W, = Vi, W AV, W, € RM

By construction, V,,W is an oblique projector onto span{vi,...,v,} = K, (A,v;) because due to
biorthogonality, V,,,W, V,,W = V,,W. An analogous interpretation can be given for 77, which is a
projected version of A" (projection onto /C,,(A™, wy)).

In the following section we consider a Krylov subspace method, BiCG, which is derived in a similar way
from Alg. 11.1 as D-Lanczos and GMRES were derived from the Lanczos and Arnoldi processes.

In Alg. 11.1, both mappings x — Az and x — A"z are involved, and similar operations are performed
with them. This can be pursued further to see that, if two linear systems involving A and A" have to be
solved, methods based on Lanczos biorthogonalization appear to be natural. Otherwise it may be favorable
to avoid explicit evaluation of A™; we briefly discuss such techniques in Sec. 11.3.

11.2 BiCG

According to p. 84, case (iii), the approximation x,, by a biorthogonal method is defined via the Petrov-
Galerkin condition

Find z,, € 2o + Kn(A,10) such that its residual r,, = b — Az, satisfies rp, L L, =K (A" wyp).  (11.13)

We have:
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Lemma 11.1 Assume that Alg. 11.1 does not break down before step m. Assume that T, is invertible.
Then, (11.13) has a unique solution of the form

T, = To + Vin Um (1114&)

where u,, is the solution of
Tmum:an;,rO :6617 6: HT0H2 (1114b)
Proof: Exercise — essentially along the same lines as for D-Lanczos (see Sec. 9.5). O

Remark 11.2 The related so-called QMR (Quasi Minimal Residual) method is also based on Lanczos
biorthogonalization. Here, in contrast to (11.14b), u,, is determined by minimizing ||8e; — T}, ||, (sim-
ilarly as for GMRES), with e; = (1,0,...,0)" € R™ and T,, € R™+DX™ from (11.8). n

Remark 11.3 Consider the ‘dual’ linear system A"z = b’, where b’ is a given vector. If z( is an initial
guess and wy = 1§ =b" — A"z, then (under the assumptions of Lemma 11.1) the solution u/ of

Tty = Vg = Bler, 8" = |Irgll,

leads to an approximation x;, = x| + W,,u,, which solves the Petrov-Galerkin problem (a dual version
of (11.13))
Find x,, € xo+ K (A", 7)) such that r) =b" — ATz L LI = K,(A ). (11.15)

This follows from the fact that, in the Lanczos biorthogonalization procedure, the matrices A and A”
occur in a way pari passu. In other words: simply change the role of A and AT. As a consequence, by
considering the Krylov spaces K,,(A,7¢) and K, (A", 7)), it is possible to solve Az = b and A"z’ = b’
simultaneously. .

The procedure towards an algorithm now parallels that of our derivation of the D-Lanczos method (and
the CG algorithm); we will be slightly more brief here. In order to simplify the notation, we assume that
we wish to solve simultaneously the systems Ax = b and A™x’ = b’. We also assume that initial guesses
xo and x|, are prescribed. These determine the initial residuals ro = b — Axg, r{ = b — A"z and thus the
vectors v; and wy, which in turn determine the Krylov spaces (A, v1) and KC,, (A", wy).

We assume that the matrix 7}, delivered by Lanczos biorthogonalization has an LLU-decomposition 7;,, =
L, U,,. Then the approximate solutions x,,, z,, are given by

/ / / /
Ty = X0 + Dy 2, z, =y + D, 2,

where D,, = (do}...‘dm_l) =V,U' D! = (dé

} d;n_l) =W, L,", and

tm =Ly (Ber), 2, = U, (B'e)

In order to formulate the BiCG algorithm, what has to be done is to combine the Lanczos biorthogonal-
ization process with the LU-decomposition of the tridiagonal matrix 7, into a single iteration:

Proceeding in the same way as in the derivation of the D-Lanczos method, one concludes that the
matrices D,,, D/} are obtained from D,, 1, D/ ;| by simply appending one column. Also, z, and z/ are
obtained from z,,_1, 2/, _; by adding one entry. As for the D-Lanczos method we therefore obtain

T = Tt + Cndm—1, Ty = Tpyy + Gy
for suitable (,, ¢/,. Furthermore, from V,, = D,, U, and W,,, = D] LT we have
dpm—1 € spanf{d,,_2, U}, d\ . €spanf{d o wn}
Now, instead of explicitly computing the update formulas for (,,, (. and d,,,d,,, we may exploit the

(bi)orthogonality conditions in the same way as in the derivation of the CG algorithm from D-Lanczos:
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i) The search directions d;, d’ form a A-biorthogonal system: This follows from
77y
(Dp) ADw = Ly Wy AV Ut = LT, UL =

(ii) The residuals r,,, v/ are multiplies of v,,; and w,, 1, respectively, and are therefore biorthogonal.
This follows as in the CG-case: From the definition of x,, and Theorem 11.1 we get

T'm = b— Axm =b— A(x(] + Vmum> =To— Avmum = 67}1 - (Vme + 5m+1 Um+1 e;rn)um
= Vi (Ber — T tm) + Omi1 Vst (€Um) = Omt1 Va1 (€5,Um)

An analogous reasoning shows that r/ is a multiple of w,,1.

We collect these findings:
Tmtl = T + Qi dma 'rqln-i-l = Ji;n + O[;n d;n

Tm+1 = Tm — Uy Adyy, Trln—&—l = T;n - Oé;n ATd;n (1116)

/ / Y
dm+1 = Tm+1 + ﬁm dma dm+1 = T+ + ﬁm dm

Using the above orthogonality conditions, we obtain after some manipulations

/ ("ﬂmvrrln) / (Tm-HvT;n 1)
Oém = (Adm,d;n)7 Bm = Brn = ('I"m,T’?{n—)’_ (1117)

Ny =

This leads to Alg. 11.2. (Here we ignore the update for the z/  which can be omitted if we are only
interested in solving Ax = b.)

Algorithm 11.2 BiCG

1: Compute dy =19 =b— Axg
2: Choose r{ such that (rg,r}) # 0
3: form=0,1...do

L am = GRS

5. Tpmal = Ty + apdpy,

6: Tl = Tm — Qm Ady,

T Ty =T — 0 AT

8: m = (Tmt1, Tr/n+1)/(rmvrvln>
9: dm—i—l = Tm+1 + 6777, dm

/ _ / / /
10: m+1 — /rm—i-l + ﬁm dm

11: end for

Remark 11.4 If a dual problem A"z, = b’ is also to be solved, then r) depends on the initial guess x
and the update for the z/ needs also to be explicitly carried out. .

Exercise 11.2 Show that the BiCG method produces residuals r,,, ), and search directions d,,, d/, of the form
'm = ‘Pm(A) To, T7In = ‘Pm(AT)T(S; dp, = 7Tm(14) To, dy, = 7T-m(14T)7’6

m

where @,, and 7, are polynomials of degree m. "
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11.3 A brief look at CGS and BiCGStab

In many applications the matrix A is not explicitly available, but merely a routine that provides the matrix-
vector multiplication z — Ax. In such a situation, the operation x — A" x is not necessarily available, and
therefore the BiCG-algorithm is not directly applicable. One of the reasons for developing the Conjugate
Gradient Squared (CGS) and the BiConjugate Gradient Stabilized (BiCGStab) methods was to circumvent
this problem. Here we illustrate the main ideas of the CGS method, which is a ‘transpose-free’ formulation
of the BiCG method. Working out all the details is a job involving manipulating Krylov recurrences.

Our starting point is the observation from Exercise 11.2. With the corresponding notation, the «,,, and
Bm from (11.17) satisfy

(em(A)70, om(A") 1) (pp(A)r0,70)

T A (A ro, T (AT 1)~ (AT, (A) o, 1)
(@nb+1 (A) o, Pm+1 (AT> T(/)) _ (QP%H_;[(A) To, TO/)
(Pon(A) 0, P (AT) 70 (@2, (A)ro,15)

We see: If we can derive a recursion for the vectors 2 (A)ry and 72 (A)7y, then we can compute the
parameters «,, and [, in a transpose-free way, i.e., without explicit reference to A”.

Bm:

The CGS algorithm computes approximations Z,, — equivalent to the z,, delivered by BiCG — with

residuals r,, = 7,, of the form
P = o, (A) 1o (11.18)

We now show that recurrences for the iterates Z,, and the residuals 7,, can indeed be realized. This is
achieved by some algebraic manipulation of some formulas: From the recurrences (11.16) for the residuals
rm, and the search directions d,, in BiCG, we obtain a pair of recursions for the polynomials ¢, and m,,:

Pmr1(A) = om(A) — am AT (), (11.19a)
Tnt1(A) = @mt1(A) + BT (A) (11.19b)
Squaring yields
21N = 92 (A) = 2am A (N T (N) + a2 X272 (), (11.20a)
201 (N) = 021 (N) + 2B Gt N) T (A) + B2 72 (M) (11.20b)

From this we can obtain recurrences for the polynomials ¢?, and 72, by introducing the auxiliary polynomial

Um(A) = Pmi1(A) T (A)

since the other cross term ,,(A) 7, (A\) can be computed from the functions 2, (\), 72 (A\) and ,,(A\) as
(see (11.20Db))

PN T (X) = @A) (2m(A) + Bt Tt (V) = 5 (AN) + Brmt 9m(N) Tra (A) (11.21)
Combining (11.19a) with (11.20a) and (11.21) yields a recurrence for the polynomials 1, :
U = @it N Tn (D) = (V) = Ay AT () (3) = =i AT () + Pon (AT (N
= —an AT (A) + 950 (A) + Bt 0m(A) T (V)
=~ AT (A) + 95 (N) + Bt Y1 (N)

This also allows us to obtain a recurrence for the residuals 7, from (11.18). In order to motivate the

recurrence for the approximations ,,, we make the ansatz ,,.1 = Z,, + @, d,, for some search direction
d,,. The latter has to satisfy

flm+1 =b— Aim+1 =b— A(j:m + amdm> = TA‘m - amACZm
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Since we require 7, = p2,(A)rg, we obtain in view of (11.20a)
_amAdm = fm-‘rl - ’Fm = gpgn-‘rl (A) o — gD%n(A) To

= A(= 20 mn(A) pm(A) + a2, An2, (A)) ro
From this, we readily infer that dp is given by
A = (2700 (A) o (A) — un A2 (A)) 7o
Collecting these findings, for the vectors
P = O (A) 70, D = Ty (A)T0, G = @1 (A) T (A) 70
we obtain the following recursions (with Zg = g, 7o = b — AZq, po = 7o, fo = 0):

Oy = (fm,TO,)/(Aﬁmjré),

A

dm = 2TA'm -+ Qﬂm—l qu—l — Oy, Aﬁm,
Gm = Tm + Bm-1Gm-1 — Qm—1 A P,
fm+1 = {i'm + O dm,
Trmal = Tm — Qm Adyy,
B = (fM+17TO,)/(72M7T(;)a

ﬁm+1 - ’Fm-‘rl + Bm (2 qu + Bjﬁm)

Remark 11.5 We refer to [19] for a slightly different formulation of the CGS algorithm. From the above
derivation of CGS it is not clear that it is indeed a Krylov subspace method. In the survey article [6] for
a more detailed discussion of the fact that the CGS can be viewed as a Krylov subspace method is given.
However, here the inner product with respect to which orthogonality is required is problem dependent. m

It has been observed in numerical examples that the convergence of CGS is often ‘erratic’ and the
residuals can become very large. In order to remedy this, the BiCGStab variant was introduced, which
usually leads to a ‘smoother’ convergence behavior — this is mainly experimental evidence. We refer to [19]
for a more detailed description of the algorithm.

Many other variants have been developed, trying to combine desired virtues as non-erratic convergence
behavior, look-ahead strategies to avoid breakdowns, and transpose-free formulation. This is still an
active research area; ‘the universal method” which solves all problems with best efficiency does not exist.
Particular classes of problems are often better understood (the SPD case is a typical example).

This leads us to the next topic, preconditioning. Here one tries to combine a standard technique like
CG or GMRES with a preprocessing step, aiming at solving an equivalent but ‘less harmful’ problem at
some extra cost per step. Most successful preconditioning technique are taylored to particular problem
structures; finding a good preconditioner is the main job in order to realize an efficient solution algorithm
for a particular class of problems.

Example 11.1 In some sense, the matrix A from Exercise 10.5 may be call an enfant terrible from the
point of view of Krylov subspace methods. Consider the case n = 10 with upper diagonal 1, i.e., a Jordan
block of dimension 10:
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Example: "enfant terrible" (n = 10)

10
- [«
S 10°
S
0
o
o
=
3 107
= 1
1
! - - -GMRES
" | ——BiCG
10 T
10 10 10

Figure 11.1: Convergence history for Example 11.1.

iteration number

2

While direct elimination ist trivial, any of the unpreconditioned methods is able to find a reasonable
solution before n steps. Figure 11.1 shows the convergence history for GMRES and BiCG; the only
difference is that BiCG finds, up to round-off, the exact solution ‘already’ after n — 1 steps. For CGS and
BiCGSTAB, a very similar behavior is observed.

Trying to give a heuristic interpretation of this effect, one may say that all these methods try to minimize
the norm of some polynomial p,,(A) over the spectrum of A. For a highly nonnormal matrix like in
Exercise 11.1, the location of the spectrum by no means contains complete information about the behavior
of A. For all these methods, significant nonnormality is a critical issue which can, in general, only coped
with by appropriate preconditioning techniques.
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12 Preconditioning

12.1 General remarks; preconditioned GMRES

Preconditioning transforms the original linear system Ax = b into an equivalent one which is (hopefully)
easier to solve by an iterative technique. A good preconditioner M is an approximation for A which can be
efficiently inverted, chosen in a way that using M 1A or AM~! instead of A leads to a better convergence
behavior. %

In fact, CG or GMRES are rarely used directly. In practice, they are usually applied in collaboration
with some preconditioner. Historically, the full acceptance of the CG method startet around 1970 (20 years
after its invention), when the first practicable preconditioning techniques were designed.

Note that, whereas CG or GMRES are ‘general purpose’ techniques (CG for SPD matrices, GMRES
for general matrices), a preconditioner typically incorporates information about a specific problem under
consideration. Thus, the general purpose solver serves as a ‘template’ which is adapted to a particular
class of problems via preconditioning.

There are three general types of preconditioning.
o Left preconditioning by a matrix M ~ A:
M;'Ax = M;'b (12.1a)
Here, the preconditioned residual © = M, '(b— Az) = M;'r can be interpreted as an approximation
for the ‘exact correction” A™lr = x, —x = —e, i.e., the (negative) error of the current iterate x.
e Right preconditioning by a matrix Mz ~ A:
AMzly=b, z=Mz'y (12.1b)
This involves a substitution y for the original variable x.

e Split (two-sided) preconditioning with a pair of matrices M, Mg such that My Mp ~ A:
M *AMG 'y = M;'b, = Mz'y (12.1c)

Split preconditioning encompasses both the left and the right methods by setting Mg = I or My = I,
respectively.

Naturally, an important feature of the preconditioning matrices will be that they are easily inverted in
the sense that the ‘approximate problem’ Mv = y can be solved relatively cheaply.’® In the algorithms
below, evaluation of v = M~y is to be understood as the solution of Mv = y.

The split preconditioned GMRES method is formulated in Alg. 12.1. It can be understood as simply
applying the classical GMRES (Alg. 10.1) to

M "AMG'y = M '

with exact solution y, = Mg x, and a starting vector yo = Mg xy. The relations x, = M}}ly*, To = Mglyo,
and setting z,, = };1 Ym = M; (Yo+ Vintm) = g +M§1 Vin U, allows one to write the GMRES iteration
in such a way that the auxiliary variables y; do not appear explicitly but only the original iterates x;, which
are the ones of interest. However, the Arnoldi vectors v; are to be identified with the transformed variable y.

55 Here we use the traditional notation M for a preconditioner. Do not mix it up with the meaning of M in Section 5,
where it denotes the iteration matrix of a stationary scheme.
Sometimes the inverse M ' ~ A~! is called a preconditioner. The action of M and that of M ~! should not be mixed up.

56 Recall ‘rules’: Iterative methods only use the matrix-vector product x — Ax; a practical preconditioner M is typically
only given as the action 2 — M ~'x; in fact, the matrix M is often not explicitly available.
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Algorithm 12.1 Preconditioned GMRES
1: Compute 79 = M; *(b— Axy), 8 = |I7olly, and vy = 1o/
2: Allocate the (m + 1) x m matrix H,, and initialize elements h;; to zero
3: forj=1,2,...,mdo
4: Compute w; = M;'"AMp v;

5 forit=1,...,7do
6: hij = (w]', UZ')

7 w; = wW; — hij V;
8: end for

9: hyr; = w2

10:  if hjyq; = 0 set m = j and goto 13 % lucky breakdown

1 v = wj/hjp

12: end for B

13: Compute u,, as the minimizer of ||fe; — H,,ul|, and set z,,, = ¢ + M,gl Vi U

Remark 12.1 The left preconditioned GMRES minimizes the residual norm |[|[M;'(b— Ax,,)||, over a
suitable Krylov subspace. Right preconditioning, on the other hand, minimizes the original residual
[b— Az, .

A natural question is whether left, right, or even split preconditioning is to be preferred. In many cases,
the convergence behavior is not significantly different. This is not completely unexpected in view of the
fact that the spectra of A M~! (corresponding to right preconditioning) and M~'A (corresponding to left
preconditioning) coincide.

Let M be a preconditioner. A standard version of a split preconditioning is obtained by means of the
LU-decomposition M = LU, choosing M; = L and My = U. Many preconditioners used in applica-
tion problems are constructed in this form; often, M is not directly computed but L and U are chosen
appropriately, with LU ~ A.

12.2 PCG: Preconditioned CG
We discuss left preconditioning of the CG method, i.e., we consider solving

M'Az=M"b (12.2)
where A is SPD. It will be natural and convenient to choose the preconditioner M to be SPD as well.

The CG algorithm in its original form (Alg. 8.1) is not directly applicable to the new system (12.2),
because the matrix M~'A is not SPD in general. However, it is SPD with respect to another inner
product on R":

Exercise 12.1 Let A, M € R™™" be SPD. Define the M-inner product (-,-),, by (z,y),, = (Mz,y) = 2" My.
Show:

a) M~'A is selfadjoint with respect to the inner product (-,-),, i.e., (M~tAz,y),; = (x, M~1Ay),, for all
z,y € R™

b) M~'A is positive definite with respect to (-, ), i.e., (M~ tAz,x),, > 0 for all 0 # z € R™. .

Hence we may apply the CG-algorithm 8.1 to the preconditioned system (12.2), replacing the standard
Euclidian inner product (-,-) by the new inner product (-,-),,. With the preconditioned residuals 7, =
M =1y, this leads to:
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1. rg=b— Ay, 7o = M~"ro, dy = 79
2. for k=0,1,... until convergence do
3 ap = (fk,’f’k)M/(M_lAdk,dk)M

4. Tht1 = Tk + o Czk

5. fk+1 =T, — Qy M_lACZk

6 ﬁAk = (fk+1,fk+1)M/(fk>fk)M

7. dypy1 = Try1 + Brd

8. end for

The difficulty with this algorithm is that the evaluation of (-,-),, involved in the computation of the (3
requires the matrix-vector multiplication x — Max. However, the ‘rule’ of our preconditioning strategies
is that only the matrix-vector multiplications z ~ Az and x ~ M~z should be used. However, it
is possible to rewrite this algorithm in a way avoiding matrix-vector multiplications x +— Mx, by re-
introducing the original residual r, = M 7. Updating r, along with the vectors xj, 7, and cZk then leads
to the preconditioned CG-algorithm formulated in Alg. 12.2, with a slightly increases memory requirement.

Algorithm 12.2 Left-preconditioned Conjugate Gradient method

1: Compute rg = (b — Axg), 7o = M~trg, do = 7
2: for £ =0,1,... until convergence do

3: Qp = (Tk,’f’k)/(AAdk,dk)

4: Tpt1 = Tk + O dj,

5: Th+1 = Tk — O ACZk

6:  Tre1 =M1

7 B = (Ths1, Trs1)/ (Th: Tr)
8: g1 = Tpy1 + Brdy

9: end for

Exercise 12.2 Consider the right-preconditioned system AM ~'u = b, where v = Mx. Show that the matrix
AM~! is symmetric positive definite with respect to the inner product (-, -);-1 defined by (z,9)y-1 = (M~ 12, y).
Formulate the (right-)preconditioned CG algorithm. Formulate it in such a way that the auxiliary variable u and
the iterates u; = Mz, do not explicitly appear in the algorithm, but only the original iterates x; = M _1uj. "

Exercise 12.3 Assume that the Cholesky decomposition M = L LT of an SPD preconditioner M is available.
Consider the split-preconditioned system with M; = L and Mr = L7, i.e., applying the CG algorithm to the
SPD system L™ 'AL Tu = L~ 'b.

Show: The iterates x,, = L~ Tu,, coincide with those of the left-preconditioned CG method, i.e., Alg. 12.2
with preconditioner M. Furthermore, show that the iterates also coincide with the iterates obtained from right
preconditioned CG as developed in Exercise 12.2. (Note that the same argument holds for any SPD preconditioner
M implicitly specified by a regular matrix C' with M = CC™.) .

12.3 Preconditioning in MATLAB

The MATLAB implementations, in particular pcg and gmres, support left preconditioning, see Sec. 8.6
and 10.3. The preconditioner M = M| may be specified directly as a matrix or via two matrices M; and
M, such that M, = M; M, (e.g., in form of an LU-decomposition of M for easy inversion). In both cases,
applying the preconditioner means solving systems of the form My = r, see Alg. 10.1 and 12.2. Similarly
as for A itself (function handle AFUN), the backsolving function r — M~'r may be specified in form of a
function handle®” MFUN.

57Note: While AFUN corresponds to x — Az, MFUN corresponds to z — M ~lz.
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Example: "gallery(wilk)" (n = 21)
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Figure 12.1: Convergence history for Example 12.1.

Example 12.1 This is just for trying out the way of usage: We run the example from doc gmres with
and without preconditioning; see Fig. 12.1. In this example, A is symmetric tridiagonal and not far from
diagonally dominant; M = diag(A) is therefore a plausible preconditioner.

b
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T

n = 21;

A = gallery(’wilk’,n);
b = sum(A,2);

tol = 1le-12;

maxit = n;

[x1,flagl,relresl,iterl,resvecl] = gmres(A,b,n,tol,maxit);

M = diag([10:-1:1 1 1:101);

[x2,flag2,relres2,iter2,resvec2] = gmres(A,b,n,tol,maxit,M);

Or, use this matrix-vector product function

function y = afun(x,n)
y = [0; x(1:n-1] + [((n-1)/2:-1:0)7; (1:(n-1)/2)°].*x+[x(2:n); 0];

and this preconditioner backsolve function

function y = mfun(r,n)
y=r ./ [((n-1)/2:-1:1)7; 1; (1:(n-1)/2)’]1;

as inputs to GMRES:
[x2,flag2,relres2,iter2,resvec2] = gmres(@(x)afun(x,n),b,n,tol,maxit,@(x)mfun(x,n));

loglog([1:1length(resvecl)+1], [resvecl./norm(b,2) ;norm(b-A*x1,2)/norm(b,2)],’--’,...
[1:1length(resvec2)+1], [resvec2./norm(b,2) ;norm(b-A*x2,2) /norm(b,2)],’-0’, ...
’LineWidth’,2);

set(gca, ’FontSize’,16)

legend (’GMRES’,>GMRES with PC’,’Location’,’SouthEast’)

xlabel(’iteration count’)

ylabel(’relative residual’)

title(’Example: "gallery(wilk)" (n = 21)°)

set(gca, ’XTick’, [1 10 100 1000 10~4 10°5]) .
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12.4 Convergence behavior of PCG

We consider the PCG algorithm with left preconditioning as described in Sec. 12.2. The convergence
analysis follows along similar lines as in Sec. 8.5.

In its essence, the PCG algorithm coincides with the standard CG algorithm; only the standard Euclidean
inner product (-, -) is replaced by the M -inner product (-,-),,. Moreover, M ~'A plays the role of A, and
PCG is just a Krylov subspace method for solving M~'Az = M~'b. Thus we conclude that the iterates
x, are uniquely characterized by the FOM-type Galerkin orthogonality in the form

P = M ry = M7 (b— Azy) Ly Ko (12.3)
where the Krylov space K,, = K,,(M ™A, ) is given by
K = span{ro, ..., (M~ A)™ i}, Fo=M"rog=M"(b— Axy)

Due to (7, v)y = (M~'r,v)y = (r,v), the Galerkin orthogonality condition (12.3) involving K, is equiv-
alent to the original Galerkin condition for the unpreconditioned residual ry,, but with X, replaced by
K. Thus we again have (see (8.6))

[m — 24 = inf [l — ., (12.4a)
rExg+Km

Exactly as in the case of standard CG we obtain, using K = span{fq,...,(M~TA)" 17} that the
T € 2o + K,y can be written in the form

Ly = 0 + Pm-1 (M~ A)
with the PCG polynimial p,,_1 € P,,_1. Thus, with ey = xq — x4,
Ty — Ty = €0 + Ty — To = €0 + Pru_1 (M T A)Fg = €g + Pt (M TA) Mg
=€y — P (M TAYM 1 Aey = (I — Pm_1 (M1 A) M_IA) eo =: qgm(M T A)eg
Thus, the optimality condition (12.4a) gives
Jemlla = e — ol = min (M A) el (12.4b)

q(0)=1
where the minimum is attained by some optimal polynomial ¢ = g,,.
Due to the fact that A and M are SPD, M2 AM"? is also SPD, and the ‘preconditioned spectrum’
o(M7'A) = o(M 2AM™?)
is positive. Thus we arrive at

wll, = mi M'A < mi )| - 12.5
leml4 = min g Jeolla < min max |g(Xi)] - leoll (12.5)

q(0)=1 q(0)=1
where the \; > 0 are the eigenvalues of M ~3AM~% and also of M~1A.

The outcome is the same as in Theorem 8.1 for the CG method, with A replaced by M~'A. Thus,
identity (12.5) shows:

The convergence of PCG depends on the spectrum of the preconditioned matriz M~ A.

As in the case of the CG method, an overall (worst case) bound involves the ratio of the largest and the
smallest eigenvalue of M~'A. We formulate this as an exercise.
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Exercise 12.4

a) Show: The speed of convergence of the PCG iteration can be estimated by

k—1 " — >\maw
L) Neola k= oM7) =

where Az and Ay, are the largest and smallest eigenvalues of M ' A, and ko (M ~'A) = Mnaz/Amin is the
spectral condition number (in general, this is not identical with ro(M~1A)).

lemlla < 2(

)\min

b) Show that a characterization of A, and Ay, which may be easier to check is the following: A, is the
largest and A4z is the smallest number such that

>\mmM S A S )\mam M
is valid.

c¢) Show: If o, 8 > 0 can be found such that

then o < Apin, B> Amaz, and thus, k,(M~1A) < §/a. .

12.5 Preconditioning techniques in general

As mentioned before, CG and GMRES are fairly general solution techniques. In practice, the precondi-
tioner M ~ A is chosen in dependence on properties of the matrix A and is the key component of the
iterative solution method. A few general comments concerning the choice/design of a preconditioner are:

e M~'A should be ‘close’ to the identity matrix or at least have a spectrum that is clustered.

e The operation  — M 'z should be cheap/easy to perform. Note that this condition depends also
on the computer architecture employed. As we will see below, a Gauss-Seidel preconditioner may
be better than a Jacobi preconditioner (in terms of iteration count), but a Jacobi preconditioner
requires less communication and is often more natural and efficient to realize on a parallel computer.

A good preconditioner M typically depends on the problem under consideration. For many preconditioning
techniques, theoretical results about their performance are available (e.g., via bounds for x,(M~'A) in
the case of PCG), but often, testing with representative examples is equally important.

In this section we discuss a few preconditioning techniques that could be applied in many circumstances.
We point out that these techniques are fairly general and may not always be very effective. However, since
they are easy to use they are often worth an initial investigation. A more detailed discussion of these
techniques can be in found in [19].

Classical iterative schemes as preconditioners.
Every linear stationary iteration

induces a preconditioner. Here, for the iteration matrix of the scheme we write I — NA = G. 58 Convergent
linear iterations satisfy p(G) < 1, i.e., G is ‘small’; in other words: N A is ‘close to’ I because N plays the
role of an approximate inverse. Hence, the matrix W = N~! may be used as a preconditioner M — it is
an approximation for A.

58 This notation G is different from Sec. 5 (G=M); in the present context, M always denotes a preconditioner.
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For the classical splitting methods (Jacobi, Gauss-Seidel, SOR, SSOR) such a preconditioner W = N1
can be read off directly from the identity G = I — N A; the formulas given in Sec. 5.2, p.30. For example,
with A=L+ D+ U,

— Jacobi preconditioner: M; = D
— Gauss-Seidel preconditioner: Mgg = L+ D
— Symmetric Gauss-Seidel preconditioner: Mggg = (L + D)D™ (D + U)

Jacobi preconditioning may be interpreted as a diagonal rescaling of the original matrix A as D~'A,
resulting in a matrix with unit diagonal.

We stress that the action of these preconditioners can be easily realized since the matrices L + D and
D + U have triangular structure. We also note that Mggs is symmetric if the underlying matrix A is.
This allows us to employ it as a preconditioner for PCG.

More generally, applying several steps of a convergent linear stationary iteration (12.6) define a precon-
ditioner. Performing k steps means that G = I — N A is replaced by

GF=(I—-NAF=T-N,A with N,=(I-G")A '~ A"
and the corresponding preconditioner is
M=N"'=AI-G""'~A (12.7)

In the following theorem we relate the quality of of a preconditioner based on a stationary linear iteration
with iteration matrix G to its convergence speed, i.e., to the contraction factor ||G|| < & < 1, assuming
the iteration is convergent in some norm || - ||.

Theorem 12.1 Let M ~ A be the preconditioner (12.7) defined by k steps of the linear stationary itera-
tion (12.6), with an iteration matric G = I — NA satisfying |G| < & < 1. Then,

(i) |M7A|<1+¢
) _ 1+¢F
d(M'A) <
(i) cond( )_1_€k
(1i1) If |G| is an Uy - contraction, i.e., if ||G|ls < & < 1, then M~ A is positive definite; in particular,

(M~ Az, z) > (1 — %) ||z||2 forall z € R"

Proof: From (12.7) we have M~1A =T — G*.

e ad (i): From (12.7),
IMTAf = (I = GH < 1+ [IGH] < 1+ ¢F

e ad (ii): To estimate ||(M~A)7"| = ||(I — Gk)_lﬂ from above, we consider an arbitrary x € R™ and
estimate ||(I — G*)z|| from below: With [|G*x|| < &¥||z|| < ||z|| we have

I(Z = GM)all = flall = IG* ]l > (1 =€) ||

This implies ||(M‘1A)_1|| <(1- fk)_l, and together with (i) this gives (ii).
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e ad (iii): For arbitrary x € R",

(M Az, z) = (I — G¥) 2, 2) = (v,7) — (G*z, 2)
> 2l = G 22 llzll2 > (1 =€) [ll3

which proves (iii). [

Remark 12.2 Theorem 12.1, (iii) shows that under the assumption ||G|l2 < £ < 1 the preconditioned
matrix M 1A is positive definite and satisfies the coercitivity condition (10.14) with 7 = 1 — &*, entailing
the residual decay estimate (10.15) for preconditioned GMRES. Therefore, under these circumstances
preconditioning leads to regular convergence behavior, in contrast to the ‘arbitrarily bad’ convergence
behavior encountered in examples like that one considered in Exercise 11.1. .

Remark 12.3 The convergence criterion p(G) < 1 is rather strict. On the other hand, if a preconditioner
is only ‘good’; it is better than nothing. In particular, something like

|M~TA| <O, |ATTM| <, C' a moderate-sized constant

is sufficient to ensure a satisfactory convergence property of a preconditioned Krylov subspace method.
Cf. also the related Exercise 12.4 for the case of PCG — here, spectra are involved instead of norms.

This reasoning shows that the choice of an appropriate preconditioner is in some sense easier than
searching for one that leads to a convergent linear iteration scheme, because the requirements on the
preconditioner are less strict. This is why the combination of Krylov methods with preconditioning has
become so popular.

In practice, the linear system Axz = b to be solved is a member of a family of systems with increas-
ing dimension n (typically, n — oo for some discretization parameter h — 0). In this case, a perfect
preconditioner may characterized by the property

IMtA|<C, |A7M| <, C a moderate-sized constant independent of n,

of course at moderate computational cost for the preconditioning step. .

Incomplete decompositions: ILU and its variants.

A popular class of preconditioners are incomplete decompositions. Such a type of preconditioning is
also one of the historically earliest examples (around 1970) which made the PCG method become widely
accepted.

In Sec. 3 on direct methods we have seen that computing the LU-decomposition of a sparse matrix A may
result in considerable fill-in. In view of the fact that a preconditioner just needs to be an approximation
to A, one may consider computing an approzimate decomposition LU =~ A, where L and U should also
be sparse Choosmg M = LU then leads to an efficient evaluation of z — M~ 'z, since y = L™'z and
M~z = U1y can easily be realized by forward and backward substitution.

MATLAB has built-in functions to compute these incomplete factors as well as few other variants, e.g.,
MILU (see the book [19] for further details). See: help ilu, help ichol.
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ILU(0).

Let NZ(A) denote the set of index pairs (i, j) with A;; # 0, the ‘sparsity pattern’ of A. In the ILU(0)
technique, the factors L and U are required to satisfy:

(i) L and U have the same sparsity pattern as A,
i.e., NZ(L+U) = NZ(A) (12.8a)

(ii) the non-zero entries of L and U are such that
(LU);; = A for all index pairs (i, j) € NZ(A) (12.8b)

Algorithmically, this can be realized by modifying standard LU-decomposition in such a way that only
the non-zero entries of the factors L and U are computed; the remaining fill-in is simply ignored. To see
how this works, consider e.g. the Crout scheme for computing an LU-decomposition (see [2]): Assume, for
example, that as; = as, = 0. The the scheme is modified enforcing ¢5; = 0 and us,, = 0:

Urp Uiz U3 ... Ulip
U922 U3 ... Uop
ussy ... 0
Unn
1 aij; Q12 @iz ... Qin
0 1 0 Q9o Q923 ... AQA9pn
U3l 1 as; agx agy ... 0O
Enl En,n—l 1 Apl  «vv vvv oo Qpp

Now, in the usual way, by comparing coefficients, we successively compute

e the first row of U (= first row of A),

the first column of L,

the second row of U,

the second column of L,

the third row of U,

e and so on.

Here, the equations corresponding to the indices in NZ(A) are processed in the usual way, and the equations
involving the zero entries of A are simply ignored. If Ny is the number of non-zero entries in A, we have Ny
less unknowns, and Ny less parameters ¢;; and u; j to be determined (compared to a full LU-decomposition).

An equivalent version in the spirit of Gaussian elimination is executed by Alg. 12.3. The algorithm
overwrites the matrix A with the factors L and U (as usual, the diagonal contains the diagonal of U since
the diagonal of L has fixed entries 1).

Comments concerning existence, uniqueness, and implementation of ILU(0):
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Algorithm 12.3 ILU(0) — KIJ-variant

% overwrites A with incomplete LU-decomposition; entries L;; = 1 not stored
1: for k=1,2,...,n—1do
2. fori=k+1...nand (i,k) € NZ(A) do

3 ik, = Qg Gk

4 for j=k+1...nand (i,j) € NZ(A) do
5: Qi = Qjj — Qi Ak

6 end for

7 end for

8: end for

e There is a priori no guarantee that an incomplete decomposition can be computed. For certain
classes of matrices such as M -matrices,, however, it is known that an incomplete LU-decomposition
exists, see [19, Theorem 10.1]. A matrix A is called an M-matrix if

° Ai,i >0 Vi1
e A is invertible, with (A™"),; >0 Vi,

In particular, the matrices A from the Poisson example 2.2 are M-matrices.

e By construction, we have -
A=LU—-R

with a ‘residual matrix’ R.

e In practice, instead of Alg. 12.3 a different variant of Gaussian elimination is employed. For sparse
matrices A which are stored row by row (e.g., in the CRS-format) it is better to rearrange the three
loops (over 4, j and k) such as to operate on whole rows of A (row-wise elimination). This leads to
the so-called IKJ-variant of (incomplete) LU-decomposition.

Remark 12.4 ILU(0) employs the same sparsity pattern as the matrix A. One could employ other
sparsity patterns for the factors L and U. One way to choose them is done in the ILU(p) methods
(see [19]), where p € Ny is a measure for the amount of fill-in we wish to accept.

A drawback of the ILU(0) strategy is that it ignores the actual size of the entries of the exact factors
L and U. ILUT based on ‘thresholding’ tries to incorporate this into the method. In this approach the
sparsity pattern of the factors L and U is determined on the fly during the decomposition process, since
the magnitude of the entries of L and U is not a priori known. u

Incomplete Cholesky (ICC).

For SPD matrices A, it is common to use the Cholesky decomposition A = L LT instead of the LU-
decomposition. This sparked the development of incomplete Cholesky decomposition techniques analogous
to ILU and ILUT.

For classical Cholesky applied to an SPD matrix A, all occurring square roots are well-defined positive
numbers, such that is always guaranteed that the diagonal of L is positive. If we use a version of incomplete
Cholesky decomposition for preconditioning in PCG, we have to ensure that M = L L™ is positive definite.
For this purpose it may be necessary to ‘strengthen’ the diagonal entries.
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PCG: Laplace preconditioner (n = 64)
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Figure 12.2: Convergence history for Example 12.2.

Fast direct solvers for simplified problems. A Poisson preconditioner.

For special prominent problem types, fast direct solvers are sometimes available. An example ist the fast
Poisson solver discussed in Sec. 4. If, for instance, we wish to solve a stationary diffusion-reaction equation
of the form

—Au(z,y) + c(z,y)u(z,y) = f(z,y) on Q, ul|sg =0

on a rectangular domain €2, then — after discretization via FD or FEM — it is tempting to use the fast
solver for the Poisson case (with ¢(z,y) = 0) for preconditioning.

After FD discretization as in Example 2.2, the problem takes the form of a linear system Ax = b
with A = M + h*C, where M is the Poisson FD matrix approximating —h? A and C' = diag(c;;) with
¢;; = c(x;,y;). For ¢(z,y) > 0 the given problem is well-posed. With M as preconditioner we obtain

W llello

-1 _ —172 2 —1 ~ ||CHoo
I Al = T+ MR C, < 14 B2 M [Clly % 14+ S e =14 1

independent of h = 1/(n+1), and by a similar argument using the uniform boundedness of A™! we also
can argue that ||A™'M]|, is bounded independently of h. Thus, our ‘Poisson preconditioner’ is expected
to be very effective — on the other hand it cannot be called ‘cheap’ because in each step a Poisson-like
problem has to be solved.

Example 12.2 We compare standard CG and ‘Poisson-preconditioned CG’ for n = 64 and c(x,y) such
that ||C||, =~ 10. CG satisfies the residual tolerance 1E-10 after 210 steps; with preconditioning we need 6
steps to converge; see Fig. 12.2.

The preconditioner from Example 12.2 is easy to implement, but still the computational effort is signif-
icantly higher than for a single Poisson solution. For such types of problems more advanced and effective
techniques exist which are also applicable for more general differential operators and geometries. We will
discuss such techniques to some extent in Sec. 13 and 14.
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Approximate inverses.

For notational convenience and variety of presentation, we here consider the generation of right precondi-
tioners.

Starting from the observation that the (right) preconditioner M should satisfy A M~ ~ I, approzimate
inverse preconditioners are directly aiming at a matrix M ! =: X (hopefully invertible) such that

[AX — 1]

is small in some norm. The matrix-vector multiplication x +— X x is then taken as the action of the
preconditioner. For this to be viable, the matrix X needs to be sparse. One possible way of generating X
is to prescribe its sparsity pattern and then try to construct X as the minimizer of

min{||[AX — I||,: X € R™" with prescribed sparsity pattern} (12.9)

where the Frobenius matrix norm is given by [|X|7, = > oii21 X7j. (An alternative to prescribing the

sparsity pattern of X would again be to employ some dropping strategies, e.g., to keep only the p largest
entries of each row or column of X.)

The choice of the Frobenius norm is, of course, somewhat arbitrary, but is convenient since minimizing
the objective functional
2
p(X) = [[AX — I[[

is equivalent to minimizing the || - ||2-norm of the columns of AX — I, seen as one ‘long vector’. The
corresponding inner product is

(X,Y)p =Y Xi; Yy =trace(Y'X), [ X[z = (X, X)p
i,j=1

Thus, (12.9) is an unconstrained minimization problem, namely simply a standard least squares problem
associated with the over-determined system AX = I of n? equations in m unknowns, where m is the
number of prescribed non-zero entries for the solution X.

The only formal difference to a standard least squares problem consists in the fact that a matrix X is
looked for. Instead of rewriting this in terms of ‘long vectors’ and proceeding in a standard way, it is more
natural here to stick to the matrix formulation. At the desired solution X, the gradient of ¢ must vanish.
To represent the gradient in form of a matrix D = D(X) € R™" (analogous to A and X), we consider
the local linearization of p(X) = [|AX — I||?; at some matrix X in the form

P(X+H) = o(X) + (Dp(X), H)p + O H||7)

Then, D(X) is the matrix representation for the gradient (the Fréchet derivative) of ¢ at X. The question
is now to determine D(X).

Exercise 12.5 Expand p(X+H) to conclude
O(X+H) =¢(X)—2(A"R, H)p + |AH||% with the residual matrix R=1 — AX (12.10)

Note that this expansion is, in fact, exact because ¢(X) is a quadratic functional. "

Equation (12.10) shows that the matrix representation for the gradient D(X) is given by

D(X)=—2A"R=2A"(AX — I)

Iterative Solution of Large Linear Systems Ed. 2017



116 12 PRECONDITIONING

and the system
DX)=0 & A" (AX-1)=0

is the system of normal equations for our minimization problem. For the prescribed sparsity pattern of X
with m entries, its dimension is m xm.

In practice (for large matrices A), direct solution of this system is often out of scope. As an alternative,
an iterative technique in the like steepest descent (SD) may be used. The formulation of the corresponding
algorithm is analogous to the SD algorithm from Sec. 7.1, but with respect to the inner product (X,Y), =
trace(Y"X), with the negative gradient matrix D(X) as search direction, see Alg. 12.4.

However, in this approach the iterates X will tend to become denser at each step. Therefore it is
essential to apply a numerical dropping strategy for the undesired elements. But then descent is no
longer guaranteed, i.e., we do not necessarily have ¢(X,ew) < ©(Xoq). An alternative would be to apply
numerical dropping to the search direction S before updating X. However, this does not directly control
the amount of fill-in in the iterates X. See [19] fur further remarks.

Algorithm 12.4 Global Steepest Descent algorithm

1: Choose an initial guess X with given sparsity pattern
2: Until convergence do
33 R=1-AX, S=A"R
a=|SIE/IIAS]E
X=X+as
Apply numerical dropping to X
end do

Alternatively, it has been proposed to use the residual matrix R = I — A X as the search direction, see
Alg. 12.5.

Algorithm 12.5 Global Minimal Residual Descent algorithm

1: Choose an initial guess X with given sparsity pattern
2: Until convergence do
3 R=1-AX
a = trace(R™AR) / || AR||%
X=X+aR
Apply numerical dropping to X
end do

Exercise 12.6 Show that (apart from the dropping step) Alg. 12.4 is indeed the steepest descent algorithm for
the problem under consideration. (Cf. the derivation of the SD algorithm in Sec. 7.1, but note the different inner
product.) Furthermore, show that formulation of Alg. 12.5 is correct. "

In both algorithms, the residual matrix R needs to be explicitly stored. The occurring scalar quantities,
including ||AS||% and trace(R*A R) can be computed from the successive columns of AS, etc., which can
be successively computed, used, and discarded again. Thus, the matrix products A.S and R™A R need not
to be explicitly stored.
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Column-oriented technique.

The objective functional ¢(X) = ||AX — I||3 can also be expressed as
2
P(X) =) Az —ell;
j=1
in column-wise notation. Since the j-th column z; of X occurs only in the j-th term, minimization of ¢
evidently decouples into n individual minimization problems
0;(X) = ||Az; — ejﬂg — min!, j=1...n (12.11)

An attractive feature of this formulation is that the minimization can be done for all columns in parallel.
Each minimization can be performed by taking a sparse initial guess and solving approximately the n
parallel linear subproblems (12.11) with a few steps of a nonsymmetric descent-type method. A basic
version based on steepest descent in residual direction(s) is formulated in Alg. 12.6.

Algorithm 12.6 Approximate inverse via MR Iteration

1 X =X, % initial guess for X, e.g., X =1
2: for each column j =1...n do

3 set Ty = X(] €;

4: for k= 1... until some stopping criterion is met do
5: Tj = 6]' — A[L’j

6 o) = i

7 .CL’j = LU]‘ + Oéj T’j

8 apply a dropping strategy for the entries of x;

9: end for
10: end for

In [19], this class of preconditioning techniques is studied in more detail. Among others, this includes
also ‘factored approximate inverses’, a more systematic approach of ILU type.

Polynomial preconditioners.

Another class of preconditioners — in the spirit of finding an approximate inverse — are polynomial pre-
conditioners. From the Cayley-Hamilton Theorem we know that an invertible matrix A € R™" can be
represented as A™! = p(A) for some p € P,_;. One may hope to find good approximations using poly-
nomials of much smaller degree. The following choices are just two examples. In both cases, computing
a (left-) preconditioned residual amounts to evaluating a term of the form p(A)z with some low degree
polynomial p.

e Neumann polynomials: If A is SPD, then the system Ax = b is equivalent to wAz = wb (w # 0). If
we choose the damping parameter 0 < w < ||Al|,, then ||I — wAl]> < 1, i.e., the Neumann series

(wA)™' =Y (1 = wA)

i=0
is convergent. Hence, truncating this series, i.e., taking M~ = Y (I —wA) for rather small m may
i=0

lead to a good preconditioner for the linear system wAx = wb. -
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o Chebyshev polynomials: We seek a preconditioner M~ ~ A~! in the form M~ ~ p,,(A) for some
Pm € Pm. Aiming at minimizing ||/ — p,,(A)A|| in some norm we are led — as in our discussion of
Chebyshev acceleration in Sec. 6 — to minimizing the spectral radius p(I — pn(A)A), i.e., to find
Pm € Py, such that max{|1 — Ap,(A\)| : A € 0(A)} is minimized.

In practice, the spectrum o(A) is not known but possibly an inclusion set F C C with o(A) C E.
In this case, we would seek p € P,, such that max |1 — zp(x)| is minimized. If, for example, E is an
S

interval on the real line, then the minimizer p,, € P,, is given by the scaled Chebyshev polynomial
described in Corollary 6.1. The preconditioner is then taken as x — M ™'z = p,,(A)z.

Block preconditioners.

For most preconditioners also block variants exist, e.g., for a matrix A given in block form

A A A
Asn Azp Ag e
A = . .
A1 Apo Apk
one may choose the preconditioner
-1
Aty
-1
., Az
M, =
—1
Ak

which is the block Jacobi preconditioner. Here, of course, one assumes that the diagonal blocks A;; are
cheaply invertible.

12.6 Further numerical examples

Poisson problem.

The results obtained with the preconditioning methods described when applied to CG and the SPD matrix
‘poisson’ from the MATLAB gallery (cf. Example 2.2) are displayed in Table 12.1.

dimension NxN | N=64 | N=256 | N=1,024 | N=4,09 | N = 16,384
original 10 28 (0.06) | 59 (0.38) | 119 (2.31) | 239 (17.36)
ICC(0) 11 19 (0.11) [ 30 (0.50) | 55 (3.74) | 100 (39.16)
SGS 11 19 (0.11) | 34 (0.55) | 60 (2.74) | 118 (22.19)

Table 12.1: Iteration counts and times obtained using MATLAB’s implementation of PCG and ICC applied
to the ‘Poisson’ matrix, with a convergence tolerance of 1075.

Note that, with the exception of diagonal preconditioning, a decrease in the number of iterations required
to achieve convergence is obtained; however, the computational time is not reduced. This is probably due
to the relatively cheap cost of a CG iteration for this pentadiagonal matrix compared to the setup of the
preconditioning matrix and its inversion. The reduction in the number of iterations required corresponds
to a reduction in the condition number of the preconditioned system.

Ed. 2017 Iterative Solution of Large Linear Systems



12.6 Further numerical examples 119

Eigenvalues of preconditioned systems, order 16x16

Original system, condition number = 13.3333

Incomplete Cholesky preconditioning, condition number of system = 2.569

Symmetric Gauss—Seidel preconditioning, condition number of system = 3.3157

o wome

Diagonal preconditioning, condition number of system = 13.3333

Il Il Il Il Il Il Il

0 1 2 3 4 5 6 7

Eigenvalues of preconditioned systems, order 64x64
Original system, condition number = 46.2952
Incomplete Cholesky preconditioning, condition number of system = 7.5299
Symmetric Gauss—Seidel preconditioning, condition number of system = 10.7953

Diagonal preconditioning, condition number of system = 46.2952

Figure 12.3: Eigenvalues of preconditioned versions of the matrix ‘Poisson’ from the MATLAB gallery.

For low values of n the eigenvalues of these systems are shown in Fig. 12.3. This also includes diagonal
preconditioning which shifts the spectrum but has no effect on convergence because the diagonal is constant
for this problem.

In general, preconditioning by the diagonal generates some benefit and due to the simplicity of this
method it is often worth an initial investigation — it is simply a rescaling of the problem which might be
useful for the case where the matrix elements strongly varying in size.

A sterner test for preconditioned CG can be constructed from one of the test matrices available from the
large collection at the Matrix Market®’. The matrix selected is NOS6, a matrix resulting from discretizing
Poisson’s equation on an L-shaped domain. The matrix is SPD, dimension 675x675 and with an estimated
condition number of 8 x10%. The result obtained are displayed in Table 12.2. For this problem we observe
that the diagonal preconditioning did a relatively good job, mostly due to its computational cheapness.

iteration count | time (seconds)
original 1408 2.917
ICC(0) 87 0.599
SGS 42 0.277
Diagonal 103 0.388

Table 12.2: Iteration counts and times obtained using MATLAB’s implementation of PCG and ICC applied
to the NOS6 matrix, with a convergence tolerance of 1075.

59 http://math.nist.gov/MatrixMarket: A wisual repository of test data for use in comparative studies of algorithms for
numerical linear algebra, featuring nearly 500 sparse matrices from a variety of applications, as well as matriz generation
tools and services.
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iteration count | time (seconds)
original 93 4 (84 x 100) 123.593
ILU(r) 7 = 1072 10 0.125
ILU(0) 29 0.359
Sels 31+ (11 x 100) 20.179

Table 12.3: Iteration counts and times obtained using MATLAB’s implementation of restarted GMRES
(restart value 100) and ILU applied to the PORES3 matrix, with a convergence tolerance of 1075,

GMRES: PORES 3 (N = 532)

residual

-

- - -restart = 10|
—restart = 50
- - norestart |
—o—ILU(0)

——|ULT(0.01)

10° 10° 10°* 10°
iteration number

Figure 12.4: Performance of restarted preconditioned GMRES for PORES 3

An unsymmetric problem.

Computational results obtained with the preconditioned GMRES algorithm are displayed in Fig. 12.4
and Table 12.3. The matrix considered is PORES3 from the Matrix Market. PORES3 an unsymmetric

matrix resulting from modeling oil reservoirs, with dimension 532x532 and an estimated condition number
of 6.6 x 10°.

From Table 12.3 we see that GMRES is quite responsive to preconditioning: ILU(0) and ILUT(107%)
perform very well. Fig. 12.4 shows the convergence behavior (residual vs. iteration number) for precondi-
tioned GMRES and restarted GMRES with different restart values. Note a difficulty of restarted GMRES
which quite often arises: If the restart value is too small, then restarted GMRES does not converge.

Although the preconditioning techniques presented here can be quite effective in accelerating the conver-
gence rate of Krylov subspace methods, we typically find that, when applied to discretizations of PDEs,
the number of iterations required to achieve convergence remains linked to size of the problem under
consideration.

Ideally, however, one would like to have preconditioners that perform well irrespective of the problem size.
This goal, the Holy Grail of preconditioning, can be achieved for certain problem classes. For example,
multigrid and the so-called BPX preconditioner achieve this goal for discretizations stemming from elliptic
partial differential equations.
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13 Multigrid Methods (MG)

The performance of classical Krylov techniques such as CG and GMRES coupled with the simple precon-
ditioners discussed above typically deteriorate as the problem size increases, i.e., the number of iterations
required to reach a given accuracy increases as the problem size increases. We now show how multigrid
(MG) techniques can overcome these difficulties. MG can itself be viewed as a ‘stand alone’ iterative
scheme. In particular, however, it can be very successfully employed as a preconditioner for CG or GM-

RES.

Since a MG method combines related problems of different dimensions, we indicate the dimension via
an index, see (13.1a). For iteration, we now use upper indexing, u™ instead of w,,.

13.1 1D elliptic model problem. FD vs. FEM approximation

In order to illustrate the main MG idea, we consider solving the linear system arising from the 1D Poisson
Example 2.1. It will be convenient to scale the tridiagonal matrix of Example 2.1 in a different way, as
usual in the FEM context. We consider

ANUN = bN (131&)
where the tridiagonal matrix Ay € RW=Dx(N=1) ig oiven by
( 2 _1 A
-1 2 -1
1
Ay = — (13.1b)
hy
-1 2 -1
\ -1 2 J
Here the parameter hy is the mesh size given by
1
hy = v (13.1c)

In the FD context, the right-hand side by is given by by = hy (f(l’l),f(l’g), . .,f(:)sN_g),f(xN_l))T
with x; = ihy. The solution of the linear system (13.1a) represents approximations to the nodal values of
the exact solution wu,(x) at the mesh points x;.

In the FEM context (see Appendix A), the approximating system is setup in a different manner. Here one
proceeds from the weak formulation of the original problem or its formulation as minimization problem,
cf. Remark 7.1. In the simplest case, an approximation to u, is sought for in the space Uy of piecewise
linear functions @y = @y () with respect to the given mesh, with zero boundary values. With®°

a(@N,@N)z/ ( )ﬂ’Nﬁﬁv, b(@N):(f,@N)Lz(Q):/ fon (13.2a)
Q=(0,1

Q=(0,1)

the FEM approximation o} ~ u, is defined as the solution of the discrete problem in weak formulation,
via the Galerkin requirement

Find iy € Uy such that a(iy,Oy) = b(0y) for all oy € Uy. (13.2h)

Functions oy € U ~ are of the form

an(z) = Z_ w; P () (13.3)

60Tn practice, (f,on) L2(0) is approximated by quadrature.
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where quﬂ- denotes the i-th piecewise linear hat function satisfying QgNz(l’j) = 0;;. These hat functions
form a basis of the linear space Uy, and by uy = (ul, e uN_l)T € RV~! we denote the coefficient vector
of the representation of a function @y in this basis. It is easy to verify that
Cl(ﬁN,@N) = (ANUN,UN)
Le., Ay from (13.1a) is also the FEM stiffness matrix in this case. Therefore, (13.2b) is equivalent to
(;leq UN, 1)pq) = l)(é)p]) V oy € liqu ( 123.11)

which in turn is equivalent to (13.1a), with by = b(0n).

The exact solution w}, of (13.1a), with by = b(0y) corresponds to the exact solution u} of (13.2b). In
this spirit, we identify vectors uy € RV™! with piecewise linear functions @y € C|0, 1] via the relations

In the sequel, we frequently refer to this isomorphism,

uy € RV"1 e Gy € Uy CC[0,1]  (with zero boundary values). (13.5)

13.2 Error smoothing

Example 13.1 We consider the boundary problem —u”(x) =1 on Q = (0, 1), with Dirichlet boundary

conditions u(0) = u(1) = 0. The exact solution is® w,(z) = (1 — ).

Let us denote by uly the m-th iterate of the Jacobi method applied to (13.1a), with u} = exact solution
of (13.1a). Fig. 13.1 shows the convergence history (||uft — uy||,, versus the iteration number m, for ul; =
0), for different problem sizes N. Observe, in particular, the well-known degradation of the convergence
behavior as the problem size increases. .

A more precise analysis of the convergence behavior of the Jacobi method applied to (13.1a) can be
based on the fact that the eigenvalues and the eigenvectors of the iteration matrix are explicitly known
(see Sec. 2): The vectors w, € RN k=1... N—1, with

(wg), = sin(ikmhy) = sin(knz;), i=1...N—-1 (13.6a)
are the eigenvectors of Ay, with corresponding eigenvalues
4
e = h—sm?(’%r hy), k=1...N—1 (13.6b)
N

61 For this example, the FD and FEM discretizations are equivalent, with by = hy (1, 1,..., 1)T. The nodal values wu.(x;)
are exactly reproduced by the discrete solution because the local discretization errors vanish.

10° —— 107
B L A A NS — w=l
""""""""""""" w=0.5
Seal w=1.5
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“““ N=512
N=64
N=16
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Figure 13.1: Left: Performance of the undamped Jacobi method for solving (13.1a) for different problem
sizes N. Right: Varying, for fixed N, the damping parameter w does not improve convergence.
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w, for k=1;N=64 w, for k=5;N=64 w, for k=63;N=64
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Figure 13.2: Illustration of w; (low frequency), ws, and wy_; (high frequency); N = 64.

The eigenvectors wy, can be identified with the piecewise linear functions wy plotted in Fig. 13.2 for dif-
ferent values of k. Whereas the ‘low frequencies’ wy, for small values of k correspond to slowly (‘smoothly’)
varying functions, the ‘high frequencies’ wy, corresponding to large values of k are rapidly oscillating. Note
that at the higher frequencies the oscillating behavior of the analogous original eigenfunctions of —u” is
not correctly reproduced on the grid due to an ‘aliasing effect’.

Now we study the performance of the damped Jacobi iteration, with damping factor w € (0,2), for

solving (13.1a):

starting from some initial approximation u%,. Here, Ay is given by (13.1a) and Dy = (2/hy) [ is the
diagonal of Ay.

Let Gy = G]‘{,“OCJ =1-— wD;,lAN denote the iteration matrix. For all k, the vector wy from (13.6a) is
an eigenvector of the symmetric matrix Gy, with eigenvalue

h
Ye(w)=1— WTNAR =1 — 2wsin?(* hy) (13.8)

Example 13.2 We consider the case N = 64 and analyze the case where the initial error €, € RV~! is
one of the eigenmodes, €% = wy. The error after step m then satisfies (with hy = 1/N)

leRlly = (G ww)™ eivlly = Iym(w) ™ willy = Tw(@)]™ = |1 = 2wsin® (5 hy)[™

As k varies between 1 and N —1, the contraction factor |y;(w)| varies between 1 — O(h%;) and numbers
that are very close to zero.

e For the case w = 1, the left plot in Fig. 13.3 illustrates the value |yx(1)| by plotting m € N over k
such that |y,(1)]"™ = 0.01.

e The center plot in Fig. 13.3 shows the behavior for the case w = w,, = 2/3, which gives ‘optimal
damping of high frequencies’ in the sense of Exercise 13.1 below. Components corresponding to high
frequencies are reduced quickly, whereas the low frequency components are not significantly reduced.

e The right plot in Fig. 13.3 shows the convergence history for w = w,,: = 2/3 for a case where all
modes are equally present in e%;. The error reduction rate is quite good at the beginning, due to the
fact that the high frequency error modes are quickly damped out. Later on, as the error becomes
smoother, the iteration begins to stagnate. .
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error reduction of undamped Jacobi method . error reduction of damped Jacobi method; w=2/3 error reduction for optimally damped Jacobi

10

10°

10°

10}

number of iterations to reduce error to 1%
number of iterations to reduce error to 1%
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. . . . . . 10 . . . . . .

10 20 30 40 50 60 70 0 10 20 30 40 50 60 70
wave number k wave number k number of iterations

Figure 13.3: Left: Contraction property of undamped (w = 1) Jacobi method in dependence on the wave
number k. Center: Contraction property of damped (w = 2/3) Jacobi method in dependence on the wave
number k. Right: Convergence behavior of damped (w = 2/3) Jacobi for initial error eg = S0 wy.

Example 13.2 shows that the error components of some of the ‘frequencies’ (or ‘modes’) are reduced
very quickly in a few Jacobi steps, while the error components of other modes are hardly reduced. The
conclusion is that we should design iterative schemes that are based on two principles: Use a damped Jacobi
method to reduce the error of some modes; another procedure will have to be designed to effectively reduce
the error in the remaining modes.

Accepting the fact that we cannot reduce all error components uniformly well, we settle for efficiently
reducing some of them. For reasons that will become clear soon, we wish to reduce the high frequency

components. The optimal value of the damping parameter w then turns out to be wyy, = 2/3:

Exercise 13.1 Show: the minimizer wyy of the function

PGrw) =, max  |uw) N/QQE‘SXN_J wsin® (5 hy)|
(with hy = 1/N) satisfies A}im wopt = 2/3. Also show that p(Gnw,,,) < 1 for all hy > 0. .
—00
(hn—0)

Thus we have identified the optimal damping parameter as wyy,; = 2/3. This choice indeed leads to
a quick reduction of the high frequency components corresponding to the the upper half of the discrete
spectrum.

Example 13.3 We again consider the model problem (13.1a) and use the damped Jacobi method with
damping parameter wy,; = 2/3. For N = 32 and a random starting vector o we plot the errors €%, €%,
%, and €, in Fig. 13.4. We observe that the initial error €%, being randomly chosen, has high and low
frequency components. The damped Jacobi method damps out the high frequency components quickly:
the strong spikes of €% are no longer present in €%, and the error €3 (and even more so €%;) is rather slowly
varying. Iterating further does not result in a significant error reduction because the contraction rate of

the damped Jacobi method is close to 1 for the low frequency components. .

Another reasonable choice is, e.g., w = 1/2. In this case the ‘medium frequencies’ are damped more
slowly than for w = 2/3; the overall damping factor for the upper half of the spectrum is only % instead
of % On the other hand, the highest frequencies are those for which the damping effect is most significant
(also note that all eigenvalues of G 1 are positive). This is illustrated in Fig. 13.5 (left = low frequencies;
right = high frequencies).
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convergence behavior of damped (w = 2/3) Jacobi; random %
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Figure 13.4: Error reduction of optimally damped Jacobi method with random initial vector (N = 32).
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Figure 13.5: Eigenvalue portrait for Gy, with three different values of w.

13.3 The two-grid scheme (TG) in abstract formulation

We have seen in Example 13.3 that the Jacobi method with damping parameter w,,; = 2/3 is quite effective
at reducing high frequency error modes. After a few steps, the error e} resp. €% has become smooth in
the sense that, while possibly being large, it is not strongly varying. Thus, we may hope that we could
construct a good approximation of €3} on a coarser mesh, e.g. with mesh size 2hy. This is the idea of the
two-grid method, which consists of two steps:

1. Smoothing step: Perform m steps of the damped Jacobi method for Ayuy = by to yield u’.

2. Coarse grid correction (CGC): Solve a related problem of size n < N (typically, n = N/2 in the
1D case) whose solution approximates the error eft = u%t — u},. Then correct ulyy. The correction
will stem from solving a problem that is posed on a coarser grid with mesh size 2hy.

Let us first describe the coarse grid correction step in a formal, algebraic way. The correction step
is simply one step (perhaps more of them) of a linear iterative scheme, where the original matrix Ay
is approximated by its ‘coarse counterpart’ A,. In addition, we need a restriction operator R, n and a
prolongation (interpolation) operator Py, acting between the solution spaces of dimension (essentially)
N and n. With an appropriate choice for R, x and Py ,, the coarse grid correction step is realized in the
usual way in terms of correction by a linear image of the residual of the smoothed-out approximation u}y,
similarly as in stationary iterative schemes:

-1
up = ul = U+ Py A Ry n (by — Axu)

ie., Pv,A R, N is used to approximate A]_Vl. This may be called the ‘strong form’ of the correction
step and will be appropriate in the setting of FD methods. (Within the FEM context we will use an
appropriate ‘weak’ formulation.)
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Algorithmically, a CGC step amounts to:

1. Compute the residual 73y = by — Ay uly

2. Restrict the residual to the ‘coarser space’: 7, = R, N7y

m

3. Solve the correction equation 4,6, =,

4. Prolongate the correction 4,, and add it to u}, i.e., compute U:I];;G =uy + Pynop

. : . o m o m
The coarse grid correction Py .0, is an approximation for the error —ef; = ujy, — uly.

Note that the approximation Py, A, 1 R, n for A]_Vl has reduced rank. Therefore the corresponding error
amplification matrix

GGYY =1y — Py A Ryn Ay

cannot be a contraction, because G](\’;GC vy = vy forAyovy € ker(R, n), which typically consists of ‘un-
smooth’ objects. This shows that coarse-grid correction only makes sense in combination with an appro-
priate smoothing procedure.

Additional smoothing steps following the coarse-grid correction are a further option.

Galerkin approximations on subspaces.

MG methods can be applied in the context of any discretization approach, e.g., finite difference (FD)
methods. In view of application to systems arising from a FEM discretization, a ‘weak’ formulation of
coarse-grid correction is appropriate, involving Galerkin orthogonality analogously as in (13.2b).

Let us first describe, in a general, abstract form, the Galerkin approximation of the solution u} € RV ™!

of a linear system
Ayuy =by, Ay € RWDN=D (13.9a)

in a smaller subspace of RV~

Due to finite dimension, (13.9a) is equivalent to the following weak formulation, with Vy := RV ~1:

Find uy € Vy such that (Ayuy,wy) = (by,wy) for all wy € Vy. (13.9b)

Let V,, C Vi be a subspace of dimension n—1 < N —1. The corresponding Galerkin approrimation in V,
is defined by

Find v, € V,, such that (Ayv,,w,) = (by,w,) for all w, €V, (13.10a)
In order to reformulate (13.10a) again as a system of linear algebraic equations, let {pl,...,p""'} be a
basis of V,,. Let Py, = (pi\ \pﬁ‘l) € RW=Dx(n=1) " Secking vy, in the form v, = Py,y, with

coefficient vector y,, € R"! allows us to rewrite (13.10a) as
Find y, € R"™ such that (Ax PxnYn, Pxnzn) = (b, Pynzn) ¥V 2z, € R™ (13.10b)

which in turn is equivalent to the algebraic system

Compute the solution y, € R"™" of Py, AnPnnyn = Py, by (13.10c)

,n

Here,

— the matrix Py, € RY=U*(=1 jg called the prolongation matriz, and

— its transpose R, n := Py, € RO=Dx(N=1) plays the role of a restriction matriz.
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Remark 13.1 The Galerkin subspace approximation (13.10) is analogous to the Galerkin approach un-
derlying Krylov methods of FOM type like CG. Indeed, by rearranging terms in (13.10a), we see that this
is equivalent to the Galerkin residual orthogonality (‘OrthoRes’) requirement

Find v, €V, such that r, =by — Ayv, L V,.

Recognizing this as the defining condition in (10.2a), we can conclude as in the proof of (10.2¢) that, for
SPD matrices Ay, the Galerkin solution v,, satisfies the best approximation property

lon = uyllay = min fw, =yl (13.11)

n

in the energy norm || - ||, .

Galerkin coarse grid approximation.

The resulting Galerkin form of the coarse grid correction (CGC) for a step of the abstract two-grid method
amounts to the following procedure. After having performed m steps of the damped Jacobi iteration for
Anyuy = by yielding w7} with residual 7} = by — Ay uly, the error e} = ufy — u}, satisfies

Ay (—el) =% (13.12)

and —e\y would be the ‘exact correction’ of u}} since u} = u’y} — e;. Now, as before we consider the weak
form of the error equation (13.12) and approximate —ef; by its Galerkin approximation Py, d, € V,, in an
analogous way as in (13.10), but now with right-hand side r§}. The Galerkin-type coarse grid correction
is computed in the following way. We consider the approximation to Ay as in (13.10c),

Agalerkzin _ P]F{f,n AN PN,n c R(n—l)X(n—l) (1313)
defined via an appropriately chosen Galerkin pair Py, (prolongation) and R, y = Py, (restriction), and
proceed as analogously as before:

1. Compute the residual 7y = by — Axuly
2. Restrict the residual to the subspace V,,: 7' = Py 7y

3. Solve the correction equation AGeerking — pm

4. Prolongate the correction ¢,, and add it to uly, i.e., compute uﬁG =uy + Pnnon

Py 1, 0,, is the coarse grid correction to uf.
For the case of an SPD matrix Ay, analogously to (13.11) we have

TG * .
W5 — gl = 1P — (e Lay = min s — (~B)l] (13.14)
The error Py, 6, — (—€}}) is orthogonal to V,, with respect to (-, ) Ay the coarse grid correction Py, dy,
is the projection of —ef onto V,, with respect to (-,-), , and Py, A, ' Py, Ay is the corresponding Ay -
selfadjoint projector:
Py Ay Py An (=€) = Prn AL PRyt = Prn

Exercise 13.2 Check that the two-grid method is a linear iteration. In particular: If Sy = G]‘{,“ﬁ =1- wD;,lAN
is the iteration matrix of the damped Jacobi method (or some other linear smoothing procedure), then the iteration
matrix G]:\F,G of the two-grid with m smoothing steps is given by

GY® = (In — PnnA,' P, AN) SK (13.15a)
with A, = AGaerkin from (13.13). Conclude that (in any norm)

IGREN < AR = Py A7 Pl 1 ANSR (13.15b)
| ]
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Figure 13.6: Piecewise linear functions in Uy and UN/2.

13.4 The two-grid method for the 1D model problem

We return to the design of the coarse grid correction for the 1D Poisson model problem. Our first goal is to
choose an appropriate subspace V,, together with the appropriate prolongation and restriction operators.

In the FD context, all relevant objects (vectors) are to be identified with grid functions. In the FEM
context, it is useful to think in terms of functions 4y and identify them with coefficient vectors uy in a
canonical way, in the spirit of (13.5). To this end we define the space of piecewise affine functions Uy on
the given (equidistant) mesh by

Uy = {ay € C0,1]: dnlz, for i=0...N—1}

with the subintervals
1

L:(xi,xiﬂ), ZZON—L {L'Z'Zl.hN, hN:N

Note that the isomorphism (13.5), uy € RN"! «w ay € Uy maps uy € RN"! to an element of iy € Uy.

We choose n = N/2 and consider® the spaces UN and UN/2 Clearly, UN/2 - UN, with the natural
injection given by the prolongation operator Iy Nz UN/2 — Uy. In the two-grid method, this plays the
role of the prolongation Py /.

Exercise 13.3 Define the matrix Iy ~/, by

O NI = N

O NI= =N O

InnNg = e RIV-1x(V/2-1) (13.16)

NI = N
= O

= =

Let dny, € UN/2 C Uy be associated with the coefficient vector unyy € RN/2-1

62 For simplicity, we assume that N is even — in fact, later we will assume that N = 2 for some L € N.
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a) Show: The vector uy € RN~! corresponding to lns, (viewed as an element of U N!) is given by uy =
Iy ny;unys. This corresponds to linear interpolation (sketch).

b) Give an interpretation of the corresponding restriction operator Ry, y : Unv — U ~/, represented by the matrix
I} njy € RE2ZDX(N=D) (13.17)
Note that this restriction is not the trivial, pointwise one; rather, it involves local weighting.

Remark: The row sums in Iy N/p AT€ 2, not 1. If we scale the inner products on the two levels in a more

natural way by a factor A and 2h, respectively, then the corresponding adjoint is represented by %IZTV Nt
c) A trivial restriction jN/27 N: Unv = U N/ is represented by the matrix

0 1 0
0 1 0

InjoN = 010 e RV/2—Dx(N=1) (13.18)

0 1 0

Provide the geometrical interpretation of the trivial restriction operator jN/z’ ~ and verify that Jy/, n is the
left-inverse of Iy n/,.

d) Show that the identities

INnp AN = Anp Inp N (13.19a)
and
Anjy = AGREH = Y vy AN Inngs (13.19b)
are valid.

e) Show that the Ay -conjugate projector onto the range of the prolongation matrix Iy, /o 18 given by

IN7N/2 A;/lQ I}l\}’N/2 AN = IN7N/2 JN/Q’N : RN_I — RN_I (1320)

Remark 13.2 Identity (13.19b) is specific to the 1D model problem, and it simplifies the analysis of the
two-grid method in this case. In general, such an identity does not hold. .

In matrix notation, the natural injection Iy ., allows us identify a subspace of RN=1 suitable for the
coarse grid correction, namely the space Vi, = Iy vy R"?~1 of dimension N/2 — 1. The prolongation
operator Iy ~/, represented by the matrix Iy ~/, plays the role of the prolongation Py, from Sec. 13.3.

We are now ready to turn to the coarse-grid Galerkin approximation of the error e} = u} — u} for a
given u’¥l (obtained after m smoothing steps), and formulate it in terms of the algebraic objects (matrices
and coefficient vectors) involved in the numerical computation. The error satisfies Ay(—eR}) = iy =
by — Anuly. The Galerkin correction technique described above, with the subspace Vi, = Iy~ RY/>-1,
gives the correction dny, on the coarse grid as the solution of (see (13.19b))

AGHerR Gy = IR xR (13.21)

with I3y v/, from (13.17). The matrix Ay, = Aﬁ%”ki” is a projected version of Ay, similarly as the matrix
H,, =V.F AV, in the context of Krylov methods (cf. (9.9)).

The outcome is the two-grid algorithm (Alg. 13.1), with the canonical choice for the Galerkin pair, /y ~/,
(prolongation) and Iy v/, (restriction).
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Figure 13.7: Performance of the two-grid method for the 1D Poisson model problem.

Algorithm 13.1 Two-grid method
TG0
N

1: Choose initial guess u
2: for 7 =1,2,... until convergence do

3: Smoothing: do m steps of the damped Jacobi method starting from
4:  Compute and restrict the residual: IKLN/Z Y= ]]f,’N/Q (bny — AnuRy)
5. Coarse grid correction: solve (13.21) for oy,
6
7

TG?]_l o m
N to obtain u}y

: TG,j
Prolongate and apply the correction: uy ™

. end for

= uly + [N,N/z 5N/2

Example 13.4 For the 1D model problem, the two-grid method has very good convergence properties as
is visible in Fig. 13.7. We note in particular that its performance (measured in terms of the amount of
error reduction per iteration) is independent of the problem size. .

13.5 Two grid convergence analysis for the 1D model problem

In this section we derive a bound for the spectral norm of the two-grid error amplification matrix
(see (13.15a))
G%G = (IN - IN7N/2 A;}Q I]T/,N/2 AN) Sﬁ (1322&)

with Ay, = Aﬁ?je”km from (13.19b). This analysis is based on separately estimating the factors in
(see (13.15Db))
IGRE < JAN" = Inpws A, Iyl 1 AN SK (13.22b)

The following analysis applies in the FEM as well as in the FD context, because the matrices involved are
the same.

Smoothing property.

We consider a smoothing procedure based on damped Jacobi iteration with damping parameter w =
(see Fig 13.5). We have

1
2

AN Sm — AN(I _ UJDXZIAN)m — AN(I _ %AN)m (1323&)

with eigenvalues (cf. (13.8))
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m : 1
e =M (1= 350)7, A= M(A) = = sin® (B hy), k=1...N—1, hy = 5
Thus, ]
= (4 sin?(E2 ) (1 — L4 sin(h2 hN))m>, k=1...N -1 (13.23b)

The eigenvalues of S™ are contained in (0,1) (see (13.8)). Application of the difference operator A has
a strong effect on the small eigenvalues associated with high oscillatory eigenmodes, and a small effect
on the larger eigenvalues associated with smoother eigenmodes. The overall behavior is described in the
following theorem.

Theorem 13.1 Form > 1, the eigenvalues py, of An SN satisfy the uniform bound

1 8
=y < — Ek=1...N—-1 13.24
Proof: Each of the yuy given in (13.23b) is of the form
4 - . . T
e = g (05 (1—6,)™) with 6 =sin*(“Zhy) € [0,1] (13.25)

Thus, estimating the py, reduces to an upper estimate for the values of the function ¢(6) = 6(1 — 0)™ for
6 € [0,1]. Elementary analysis shows that the maximum of ¢(0) is attained at 6,4, = 1/(m + 1), with

1 1 )m m™

Gma‘r:i l——— T -1

We estimate the denominator from below using three leading terms from its binomial expansion:

m+1
1 1 m
(m+1)"" = Z (m—l— )mk 2mm+1+(m+1)mm+mmm_l = m7(5m+3)

k 2
k=0
This gives 9
9171,(11' S
Plnas) < 2005
Together with (13.25) this results in (13.24). O
Since A is selfadjoint with respect to || - ||, as well as || - || ,, we conclude the smoothing property in

the following form:

Corollary 13.1 For Ay SY from (13.23a), the bounds

1 8

A m <_7 1
AN SRl < = sms s M2

(13.26)

are valid.

Approximation property.

In view of (13.22b), a bound for

JAR! = I AR T
remains to be determined. We use the denotation and the results from Exercise 13.3 to rewrite this in the
form
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AR{I — ]N,N/2 A;,/l2 I]’I\}7N/2 — (IN,N - IN7N/2 A;,/l2 I]’I\‘[7N/2AN) AR[I

= (Inn — Innp Inpn) AN (13.27)
We also recall from Exercise 13.3 that
( 1 )\
2
1
1 1
2 2
1
11
2 2
IN7N/2 JN/Q,N = 1 c R(N—I)X(N—l)
1
2
1
2
1
1
2

Vs

(columns with odd index are zero) is the Ay -conjugate projector onto the range of the prolongation matrix
Iy ns, (along the kernel of the restriction matrix IK,’ N /2). Thus,

( 1 _

N[

N[
N[

]N,N - IN7N/2 JN/Q’N = c R(N—I)X(N—l)

N[ =
[N

1)

[N

\

(rows with even index are zero) is the Ay-conjugate projector onto the kernel of the restriction matrix
Iy~ /2 (along the range of the prolongation matrix Iy n,).

The norm of Iy — Iy~ Inpn is O(1). However, in (13.27) it is applied to Ajvl which is the discrete
analog of the Green’s function of the original problem and has a smoothing behavior, and Iy y—In ~/ Jn/sn
‘behaves small’” on smooth objects.

In particular, each second (non-zero) line of Iy ny — Iy~ Jnpn is identical with the corresponding row

of Ay, up to a scalar factor. In fact, we have
hN hN

]N,N - IN7N/2 JN/Q,N =F-. 714]\[ = (IN,N — IN7N/2 ‘]N/Q,N) A;/vl = 7E’

with £ = diag(1,0,1,0,...,1,0,1). Together with ||E||, = 1, these considerations this leads us to the
approximation property:

Theorem 13.2 For A]_Vl — In g A;/l2 IZQN/Q the estimate
hn

; (13.28)

IAN" = Inovpe A Inwpalle = | (Ivoy = Ivvge Jpew) Ayt <

1s valid.
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Together with the smoothing property (Corollary 13.1) we thus obtain a convergence result for the 2-grid
method:

Theorem 13.3 The spectral norm of the error amplification matriz GL% = (In — Inny AN/2 I np AN) SK
of the two-grid method satisfies

4
GTG < — >1 13.29

independent (!) of the dimension N.

Remark 13.3

e Together with Theorem 12.1 we see that TG can play the role of an optimal preconditioner for a
Krylov subspace method.

e A similar analysis applies, with respect to the energy norm, for the case where m smoothing steps
are applied before and after the two-grid correction (pre- and post-smoothing).

e In general, relation Ay, = is not satisfied. Then the analysis of the approximation property
is more involved. .

Galerkin

13.6 TG in the FEM context: Formulation in terms of continuous functions

In computational practice, the coarse grid correction is an algebraic process, as in Alg. 13.1. However, for
a better theoretical understanding, in particular in the context of FEM discretizations, see Appendix A,
it is useful also to reformulate and view TG in terms of continuous functions.

Modified notation. Here and in the following section, instead of a dimension index we prefer to use the
mesh size parameters h (fine grid) and H (coarse grid) as indices, as in Sec. A.5ff. The nodal basis
functions are now denoted by .

@h.iy 1=1...N = dlm(Uh)
For each function ; € Uh we denote by w; the associated vector of coefficients in its nodal basis rep-
resentation. For a family of quasi-uniform triangulations it can be shown that this natural isomorphism
up, e~ 1y, is uniformly continuous, i.e., for the standard 2-norm on R we have®

chlfunlly < llanll 2q) < Chllunll, (13.30)
with universal constants ¢ and C' such that C'/c is of moderate size.

Also in the sequel, ‘uniformly’ means that the corresponding assertion is valid for all objects in a family
of quasi-uniform triangulations.

Consider u}* obtained after m smoothing steps and its associated function uy' € Uy, with error ey =
upt — uy, where 4 is the exact (discrete) solution at level h. A single step of the two-grid method seeks
an approximation 41 to 4} of the form .

P =+ o
with 5H € UH - Uh It is natural to aim for 5H to be the best approximation to the error —é7, i.e., we
seek 8y such that the error in the energy norm is minimized. The minimizer oy is characterized by the

Galerkin orthogonality property

63(13.30) is valid for the 2D case. Note that we here are assuming that | - ||, is the standard norm on RY i.e., corresponding
to the inner product (up,vp)2 = Zl up,i ;. An alternative would be to scale this inner product by a factor h? such that it
becomes an direct analogue of (-, -) 12(0), but we do not use such a scaling here.
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A~

a(ahC — @, y) = a((@) + du) — W) =0 ¥ by € Uy
Rearranging terms results in the equivalent formulation
Find 6y € Uy such that a(dg,wy) = (=&, dy) Y iy € Uy (13.31a)
From (13.2b) we see that (13.31a) can be rewritten as
Find 6y € Uy such that a(dg,wy) = b(ig) — a(@, dg) ¥ iy € Uy. (13.31D)
Here the right-hand side is the residual of %;" in the weak sense.

Note that the solution oz of (13.31a) is the projection, with respect to the the energy product a(:, ), of
—eép' onto the coarse space Uh The error 0y + €} is orthogonal to UH with respect to af(-, ).

The functions & g and wy are associated with coefficient vectors 0y and wpy via the FEM isomorphism,
and the canonical embedding Uy C U, is represented by a prolongation matrix P, g, the analog of Iy
above, which corresponds to piecewise linear interpolation also in higher-dimensional cases, e.g., for the
2D Poisson equation.

In matrix notation, (13.31) reads
Find 6y such that (Ap Phpdp, Phpwn) = (1), Popwy) YV wy € Uy .

with the residual 7" = b, — A, u}; cf. (13.21).

Remark 13.4 The matrices

Ph7 H and RH,h
play the role of Galerkin prolongation and restriction matrices, respectively. In particular, for an SPD
problem the choice Ry, = P, y is natural because the coarse grid Galerkin approximation matrix

Apg = AG"™ = Ry Ap Pop = Py An Pon (13.32)

is also SPD.

In general, AGae™™n — A, is not necessarily true, and general multigrid techniques work with Ay as
directly given by the discretization on the coarse level. Different choices for P, gy and Ry, are possible,
and this choice is one of several parameters influencing the convergence behavior. (The choice of the
smoothing procedure is, of course, also essential, and it is not straightforward in general.) .

13.7 Two grid convergence analysis for the 2D Poisson equation

The analysis from Sec. 13.5 is rather brute force — everything is more or less explicitly computed. Now
we aim for a more general TG convergence analysis and we illustrate this for the case of the 2D Poisson
equation

—Au(z) = f(z) onQ, w=0 on 0N (13.33)
on a convex polygonal domain €2. We consider a FEM approximation of this problem based on a quasi-
uniform triangulation 7, of ) associated with an approximating FEM space Uy, as described in Sec. A.5.
Let Ty, with associated space U 1, be a coarser triangulation of €2 in the sense that each triangle Ty € Ty
is the union of several smaller triangles T}, € Tj,.

Besides damped Jacobi we shall also consider the symmetric Gauss-Seidel scheme as a smoother.
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Smoothing property.

Let us verify the smoothing property for an appropriately damped Jacobi and the symmetric Gauss-Seidel
method. We consider m smoothing steps

ultt =l + Wt (b — Apul), v=0...m—1
starting from an initial approximation u{, with stiffness matrix A, and W}, ~ A;,.

Damped Jacobi smoother. This has the iteration matrix S, = G7% = I — W, ' A, with W}, = w™'D,. We
have ) .
(Dn)ii = (An)ii = a(On,i, Oni) > ||Uh7z'||H1(Q) >

~—1

where® 4 depends on the ellipticity parameter v and on the ratio C/c from (13.30). Thus, ||D; |, <4
Moreover, since A is uniformly sparse with bounded entries (see Sec. A.5 — 2D case!), there exists a
constant ¢; with [|Ap||, < ¢1. Therefore, for the damping parameter w chosen such that w < ¢;57*
have

p(Wy HA) < W3 Anll, = llwDy " Anll, < 1

Denoting _1 _1
By, =W, A, W, *, with o(By) € [0,1]

after some rearrangement we can write
1 1
A (G = W2 By(I — By)" W}

The simple spectral argument from the proof of Theorem 13.1 shows || By (I — By)™ ||, = 0(Br({ —Bp)™) <
2/(5m + 3). In this way we obtain the smoothing property in the form
2w™ 2w

1 —1
5m +3” "”2—5 +3

It can be seen that for general triangulations the appropriate damping parameter w may be problematic to
estimate. In contrast, for the symmetric Gauss-Seidel smoother we do not need damping to ensure error
smoothing, as we show now.

AR SH [y < [Br(I — Br)™ || [[Wall, < [Anll, for S, =G (13.34)

Symmetric Gauss-Seidel smoother. From (5.14b), this has the iteration matrix Gy = I — W, 1A,
where, with A, = Ly + Dy, + L},

Wy, = (Lh + Dh) D;l (Dh + LZ) = A, + Ly D}ZILZ > Ay
which due to Lemma 5.2, (ii) and (iv), also implies
By=W, "A,W, 2 <I and o(By)e[0,1]

Furthermore, ||W,], can be estimated in terms of || 4], by the following reasoning. The support of each
basis function 95, ; has a nonempty intersection only with a small number of supports of other basis func-
tions. For a family quasi-uniform triangulations this number is independent on the actual grid considered.
This implies that there exists a moderate-sized constant C' such that

23 < Il Il = (a3 ARl ) (e S 1(Aw:l) < € (max|(Anil) < €Il
j<i j>i ’

Thus, observing ||D; '], < c177! |Ap|| ™" we see that there exists a moderate-sized constant C' with

IWally = 14n + Lo D Lilly < [[Anll, + ILall511D5 I, < C | Anll, (13.35)

64 Simplest case: For the uniform triangulation of the 2D Poisson equation on the unit square we have ¥ = 4.
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Now, in an analogous way as for damped Jacobi, we obtain the smoothing property

2C
A STIL <
|| hPhp ||2— 5m+3

|Apll,, with C from (13.35), for S, = G;%° (13.36)

Approximation property.
In view of (13.36), we now aim for proving an approximation property in the form

I(Poir A" B — A bl < CallAnlly ™ 10wl (13.37a)

with the Galerkin coarse grid approximation matrix (13.32), for arbitrary right-hand sides b,. With the
denotation u; = A;l by, and uy = A;ﬁP,jH by, the desired estimate (13.37a) is equivalent to

| P wrr — unlly < CallAnlly " [|balls (13.37b)

To link the desired estimate to FEM approximation properties, we consider the functions u, € Up, iy € Uy
associated with uy, uy. These are the solutions of

G(Ah,@h) = (Z;h,f)h)lg(g) for all o, € Uh,

where Bh is associated with b,. To relate u;, and tg to each other we consider the solution u of

a(u,v) = (by, V)2 forall v e Hi(Q)

Now we can invoke the regularity and FEM convergence results from Appendix A (see Theorem A.3,
Theorem A.5 and, in particular, the refined convergence estimate (A.27)) to conclude

[an — u||L2(Q) < Ch? ||bh||L2(Q)7 iy — U||L2(Q) <CH ||bh||L2(Q)
This implies
it = tin| 2y < Ch* [[bnll 2

and in turn, together with (13.30),
1Po s = unlly < Crllball, = CullAnlly | Anll; " 10al, (13.38)

with an appropriate constant Cf.

Furthermore, by construction (see Sec. A.5) the elements of the stiffness matrix A, are O(1), and due
to its sparse structure this implies the existence (uniform for h — 0) of a constant Cy with ||A|, < Co.
Combining this with (13.38) gives the desired estimate (13.37b) with Cy = C4 Cs.

Convergence of the TG method.

Combining (13.34) or (13.36), respectively, with (13.37a) we obtain an result analogous to Theorem 13.3,
namely contractivity of the TG iteration matrix GI in the 2-norm for a sufficiently large number of
smoothing sweeps.
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13.8 Another look at TG for SPD systems. TG as a preconditioner for CG

In the following exercises we study a two-grid (TG) scheme with symmetric smoothing, i.e. the smoothing
procedure applied after the coarse grid correction is adjoint to the initial smoother. In particular, in
Exercise 13.5 we consider TG as a preconditioner for CG. It should be noted that the results of these
exercises can be extended to general multigrid schemes of Galerkin type (see Sec. 13.9 below).

Exercise 13.4 Let A = Ay € RV*N be SPD. The iteration matrix (amplification matrix) of a TG scheme with
symmetric pre- and post-smoothing has the form

GTY = (I - HTA)(I — CA)(I — HA) =: (I — TA) (13.39)
with a smoother S = I — HA and its adjoint I — H"A, and C = PA;'PT where P € RV*" is a prolongation

matrix and 0 < A,, = PTAP € R™"™" is the Galerkin approximation of A on a coarser level, i.e., in a subspace V,
of dimension n < N.

(This may result from our context of ‘geometric multigrid’ (GMG) as introduced above, where we identify vectors
with functions. However, it can also be seen in the context of ‘algebraic multigrid’ (AMG), which directly works
with the matrix-vector formulation.)

We assume that P € RV*" has full rank n, and V,, = image (P). Then, PPT € RV*Y with image(PPT) = V/,.
Show:
a) The A-adjoint of (I — HA) is (I — HA)A = (I — H"A).
b) I — CA is A-selfadjoint, and the same is true for GT¢ = I — T A.
¢) I—CA is non-ezpansive (in the A-norm), i.e., p(I —CA) = |[I —CA|la =1, hence ||GT||4 = || -TA|js < 1,
provided ||[I — HA|la < 1.
(Note: ||GT| 4 ‘significantly < 1’ requires an appropriate smoother.)

Hint: The subpace- (coarse grid-) correction is a Galerkin approximation. With the error e = u—wu, for given u
we have r = b— Au = —Ae. The Galerkin subspace (two-grid-) correction is given by § = —PA'PT Ae, and
this is nothing but the A -best approximation in V,, for the ‘exact correction’ —e. Check once more this fact,
i.e., check the Galerkin orthogonality relation (0 +¢e) L4 V,, by evaluating the inner product (§ 4+ e, PPTy)4
for arbitrary vectors y € RY. Conclude that I — G A is non-expansive (Pythagoras).

d) Show that the Galerkin approximation operator
CA=PA;'P™A
is the A-orthogonal projector onto V,,. (This property is equivalent to Galerkin (A-)orthogonality.) u

Exercise 13.5 Let A be SPD and assume that the TG amplification matrix GT¢ = I — T'A from (13.39) is
contractive, i.e., p(¢7%) = p(I — TA) < 1 (see Exercise 13.4).

Show: The preconditioner T' defined in this way is SPD, as required for CG preconditioning.

Hint: Verify that T is symmetric and that p(I — TA) = ||I — T'Al|4 < 1 holds. The desired property 7" > 0 then
follows by means of a spectral argument. "

Remark 13.5 Algorithmically, TG as preconditioner for CG is realized as follows:

For a given iterate u, with error e = u — u, and residual r = b — Au = —Ae, we wish to approximate the

exact correction —e, which is the solution € = —e of the system Ae = r. To this end we approximate this

solution by a TG step applied to Ae = r starting from gy = 0, i.e. (in the notation from (13.39))
e=¢co+T(r—Ae) =Tr~ —e

This means that 7" ~ A~! exactly plays the role of the preconditioner M~!, as expected. If you use
MATLAB / pcg, specify a function MFUN(r) which performs such a TG step for the system Ae = r starting
from gy = 0. The result is the preconditioned residual ¥ =¢ =Tr ~ —e. u
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13.9 Multigrid (MG)

Multigrid in 1D.

The two-grid method is mainly of theoretical interest, since implementation of Alg. 13.1 requires the exact
solution of a problem of size N/2 in each step of the iteration. As we have discovered in Exercise 13.3, for
the 1D Poisson model the Galerkin coarse grid approximation []f,’ N2 AnIn s, is actually identical to Awy,.

The coarse grid problem to be solved is of the same type as the original problem. This suggests to
proceed in a recursive fashion: Instead of solving exactly on the coarse grid, we treat it just like the fine
grid problem by performing some smoothing steps and then move to an even coarser grid. In this way we
proceed further until the coarse grid problem is sufficiently small to be solved by a direct method.

Assuming (for simplicity of presentation) that the initial problem size satisfies
N = 2"

for some L € N, this idea leads to Alg. 13.2, in recursive formulation, which realizes one so-called cycle of
a basic MG algorithm. It is called with some initial guess uo; the number of ‘pre-smoothing’ steps m,,e
and optional ‘post-smoothing’ steps my,s: are up to the user.

Note that 0 is the natural initial choice for the correction § at all coarser levels.

As discussed above, in the 1D case the natural Galerkin choice for the restriction and prolongation
operators is Ry, ny = I]f,vN/Q,PMN/Q = In N

Algorithm 13.2 Basic MG cycle (1D)

% calling sequence: u = MG(ug,b, N); input: initial guess wug; output: approximation u

1: if N is sufficiently small, compute u = Ay'b

2: else

3:  do m = my. steps of smoothing (e.g., damped Jacobi) with initial guess ug to obtain u}}
Tm =b—Anuf

d = MG(0, Rns N Tm,N/2) % solve for correction recursively with initial guess 0

u = u}’} + PN’N/Q(S

do m = my,s steps of smoothing (e.g., damped Jacobi) with initial guess @ to obtain u
8: end if

9: return u

Example 13.5 We illustrate the convergence behavior of the basic MG algorithm applied to the 1D model
problem in Fig. 13.8. The plot shows the performance of the iteration w;; = MG(u;, b, N) for different
values of h = 1/N. Here, my,. = 3 and my,ss = 0 were used. "

The convergence behavior of the MG method in Example 13.5 is quite satisfactory. The following
exercise shows that the complexity of the algorithm is also optimal, i.e., one cycle of the MG algorithm
has computational complexity O(N).

Exercise 13.6 Denote by Cp;q (V) the cost of one MG cycle (Alg. 13.2) called with problem size N = 2. Show:
Cuc(N) < Cuc(N/2) 4+ c(1 4+ mppre + Mpost) N for some constant ¢ > 0. Conclude that the cost of a complete
cycle is O(N). .

Ed. 2017 Iterative Solution of Large Linear Systems



13.9 Multigrid (MG) 139

Multigrid: Error vs. number of iterations Multigrid: Error vs. number of iterations
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Figure 13.8: Convergence behavior of basic MG: left: ||u}} — u||co; right: [|7]] co-

Multigrid in more generality.

Alg. 13.2 is formulated for the 1D model problem. A more general view, which is also applicable to
problems in higher dimensions, is the following. We stick to a FEM-like terminology oriented to elliptic
problems. Suppose a sequence of meshes 7;, 1 = 0,1... with corresponding approximation spaces (in the
standard case, spaces of piecewise linear functions). For simplicity we assume:

(i) The mesh size h; of mesh T} is hy ~ 274
(ii) The spaces are nested: U, C Ul+1 for i =0,1... We write N; = dim V.

The spaces U, are spanned by bases (e.g., the piecewise linear hat functions); the natural embedding U C
Uz+1 then corresponds to a prolongation operator (matrix) Py, € RN+1xNe - Tts transpose Ry = Plil,l
is the restriction operator. By A; we denote the stiffness matrix arising from the underlying bilinear form
a(+,-) and the choice of basis for the space U,. In simple standard situations, Fj1;; can be chosen in such
a way that the Galerkin identity

Aia =P APy

remains valid. We have seen that this facilitates the convergence analysis, but the formulation of the MG
algorithm does not depend on this property; it also not valid or desirable in all applications. Also a choice
of the restriction operator R;_;; # PLTI_1 may be reasonable.

The basic MG algorithm 13.2 is reformulated as Alg. 13.3. Note that the assumption h; ~ 27! guarantees
that N; ~ 2!4 where d € N is the spatial dimension.

Alg. 13.3 is called the V-cycle; see Fig. 13.9. Instead of solving exactly on a coarser level, which
corresponds to the two-grid algorithm, one single approximate solution step is performed by a recursive
call at each level .

Error amplification operator of the V-cycle: recursive representation.

For convergence analysis, an MG cycle is interpreted in a recursive way as a perturbed TG cycle. For the
TG cycle on level [, let us denote the iteration matrix (or error amplification operator) by

GI¢ =8P (1 = CICA) S, CF% = Py s AT Ry (13.40)
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finest mesh

coarsest mesh

Figure 13.9: Three V-cycles

Algorithm 13.3 Basic MG (‘V-Cycle’)
% calling sequence: u = MG(ug,b,1); input: initial guess wug; output: approximation x

1: if level [ is sufficiently small, compute u = Al_l b

2: else

3: do m = my,. steps of smoothing (damped Jacobi) with initial guess 1y to obtain u}y
4: rm =b— A ’UJT]G

5: 0= MG(0, Ri—_1rm,l—1) % solve for correction recursively with initial guess 0

6: U =uy + Pl,l—15

7: do m = my,s steps of smoothing (damped Jacobi) with initial guess @ to obtain u

8: end if
9: return u

In the level-I MG version of the V-cycle, Al__ll is replaced by its level-(I—1) MG approximation, which
we denote by Nl(i_ll). For the resulting MG analog of (13.40) we write

GO = gvh(p, — o=V 5P oY = by NSV R, (13.41a)

Here, the approximate inverse operator Nl(i_ll) is related to the corresponding level- (I—1) MG amplification

operator Gl(l__ll) by

GV =1_,-N"TVA_,  ie, NTYV=4al-acPA

Thus,
Cl(l_l) =P Nl(:l) Ri_1;= P Al__ll Ry =Py Gl(l__ll)Al__ll Ry,
e
hence (13.41a) can be written in the recursive form
G = 81, — C9A) S + S Py G AT Ry A ST (13.41b)

_ ¢ro
Assuming [|SP*7| <1, S| < 1, |P"7Y < C, and

A7 Ri_1, A S| < €, € a uniform constant (typically > 1), (13.42)

this gives the recursive estimate

l -1
IGP| < IGTE) + CllGY))
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Figure 13.10: A W-cycle

with some constant C'. With the abbreviations
l l
¢=|Gre|l, &Y =GV

this gives the recursion

Ry =39, and k! < k€4 CrY, 1=34,. (13.43)

We see that, even for ||x]%|| < 1 on all levels [ (i.e., uniform contractivity of the TG cycle), it is not
possible to derive uniform contraction bounds for the V-cycle in this way. Actually, existing convergence
proofs for the V-cycle rely on a more explicit representation for Gl(l); see for instance [18, Sec. 3.3].

W-cycle, p-cycle.

Viewing MG as a (linear) iteration scheme, it is natural to attempt to improve the approximation by
i repeated recursive calls. This leads to the so-called p-cycle formulated in Alg. 13.4. The case pu = 1
corresponds to the V-cycle (Alg. 13.3); the case p = 2 leads to the so-called W-cycle, visualized in
Fig. 13.10.

We modify the above recursive representation for the case of the p-cycle. Again we start with the normal
TG cycle (13.40):%

GG = o[, — CTG AN ST OFG =P, AT Ry, (13.44)

In the level-1 MG version of the u-cycle, Al__ll is replaced by its level-(I—1) p-cycle approximation Nl(i_ll).
For the resulting u-cycle MG analog of (13.44) we write

G;l) _ Sl(post)(]l N Cl(l_l)Al) Sl(lm“e)7 Cl(l) _ Pl,l—lNl(i_ll)Rl—Ll (13.4551)

Here, the (approximate inverse) operator NN, 1(1_11) is related to p-fold application of the corresponding level-
(I—1) MG amplification operator:

(G = - N AL, e, MY = A7, — (D) A
Thus, (13.45a) can be written in the recursive form

Gy = §l(p08t)(fz — CF9A;) 7 S +5 7 P (GIED) A R As™ (13.45b)

v
= GF¢

65 This is slightly simplified: According to Alg. 13.4, we would start with y TG coarse grid corrections. The difference
between these versions is not essential.
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In a similar way as for the V-cycle (see (13.43)) this gives the recursive estimate
/<;§2) = k2%, and Iil(l) <KliC+C (/il(l__ll))“, 1=3,4,... (13.46)
for the contraction rate of the p-cycle.

Exercise 13.7 Assume p =2 and /% < p < & on all levels [, where C' > 1 is the constant in (13.46). (Thus,
p < % is necessarily assumed.) Show: The W-cycle contraction rate lil(l) can be uniformly bounded by
RO 1—v1-4Cp

<2p<
I = 20 S 2P >

N —

on all levels I =2,3,4,....
(@)

Hint: The sequence (k,;’) is strictly increasing and majorized by the sequence defined by
Co=p, G=p+CE&,, 1=3,4,...
Consider the latter as a monotonously increasing fixed point iteration. "

This argument can also be generalized to the case pu > 2.

Algorithm 13.4 Multigrid (u-Cycle)

% Calling sequence: uw = MG(uq, b, [, pu); input: initial guess ug; output: approximation u

% =1 — V-cycle; pu=2— W-cycle

1: if level [ is sufficiently small, compute u = Al_lb

2: else

3:  do m = my. steps of smoothing (damped Jacobi) with initial guess ug to obtain uf}
Tm =b— Ajuly
50 =0
forv=1topudo 6% = MGOY ™Y, Ri_1rm,1—1,p)
u = u?{% + Pu_l(s(“)

8:  do m = My steps of smoothing (damped Jacobi) with initial guess @ to obtain u
9: end if
10: returnu

On the basis the recursion (13.46), Exercise 13.7 provides a rather general convergence argument for the
W-cycle. Still, we have assumed that (13.42) holds, i.e.,

A R ALS| < ©

which looks quite natural but needs to be argued. Direct evaluation for the 1D and 2D Poisson examples
shows that, with respect to the energy norms involved, C' is indeed a moderate-sized a uniform constant
> 1. In the Galerkin context one may think of rewriting this as

Al__ll Ri_1,A5 = Al__ll R4 APy Ri—11S) + Al__lle—l,zAz (I, — Py—1Ri—14) S,

=1
and try to estimate (in norm) the second term on the right hand side, which is still not straightforward.

The cost of the p-cycle MG method clearly grows with p. The next exercise shows the trend.
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Exercise 13.8 Let d > 1 be the spatial dimension and N = N, be the problem size of the finest mesh. Show:
The cost of the p-cycle is O(N) for p < 2% — 1 and O(N log N) for pu = 2¢. .

Example 13.6 The TG and the MG methods are linear iterations. For the 1D model problem, Ta-
ble 13.1 shows estimates for the corresponding contraction rates in the energy norm, obtained by numer-
ical experiment: We observe the error reduction of MG for a random initial vector wy, with m,,. = m
presmoothing steps and m,,s; = 0 postsmoothing steps. As to be expected, the two-grid method has the
best contraction rate. The W-cycle (u=2) is very close to the TG method.

We also see that the contraction rate is rather small even for p=1 (V-cycle). ]
V-cycle
N 23 24 25 26 27 28 29 210
m=110333 0330 0.327 0.323 0.320 0.320 0.313 0.312
m=210.156 0.175 0.191 0.198 0.203 0.205 0.207 0.207
m=310.089 0.105 0.118 0.127 0.131 0.134 0.136 0.138
W-cycle
N 23 24 25 26 27 28 29 210
m=110333 0329 0.312 0.320 0.330 0.329 0.328 0.327
m=210116 0.116 0.114 0.116 0.116 0.115 0.115 0.114
m=310.073 0.077 0.077 0.078 0.076 0.077 0.077 0.077
Two-grid method
N 23 24 25 26 27 28 29 210
m=11]0333 0314 0.326 0.321 0.329 0.326 0.327 0.325
m=210.111 0.111 0.111 0.111 0.111 0.111 0.111 0.111
m=31]0.074 0.076 0.076 0.078 0.078 0.078 0.078 0.077

Table 13.1: Estimated contraction rates for V-cycle (1 = 1), W-cycle (u = 2), and two-grid method.

Remark 13.6 The so-called F-cycle (‘flexible cycle’) is an intermediate version between V-cycle and W-
cycle. A recursive call of the F-cycle corresponds to one recursive call of a V-cycle follows by one recursive
call of a W-cycle. .

13.10 Nested Iteration and Full Multigrid (FMG)

One of the basic questions in iterative solution techniques is finding a good starting vector. Nested iteration
is a general technique for this. The basic idea is the following: A good starting vector ug for the fine grid
problem Ay u = by, might be the appropriately prolongated solution of a coarse grid problem. Since the
coarse grid problem cannot be solved exactly either, we solve it iteratively and need a good starting vector
for that iteration as well.

Effectively, we start at the coarsest level, where an exact solution is available; then, we prolongate this
solution to a finer level where an approximate solution technique such as MG can be used; the approximate
solution obtained in this way is transferred to the next fine grid as a starting point for a MG iteration,
etc., until we reach the finest level with a good initial guess for the final MG cycle.
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Figure 13.11: Full Multigrid (FMG)

In Fig. 13.11 a single pass of this procedure is visualized (think of starting from the left, with exact
solution at the coarsest level, and ‘going up’). However, such a single pass not necessarily yields a suffi-
ciently accurate result, and the process is again iterated. To this end we use a recursive approach: For an
intermediate approximation on level I, we compute the new approximation by coarse grid correction using
FMG on level | —1, see Alg. 13.5, with 0 as the natural initial guess for the correction. In general, one
pass of the FMG procedure uses i/ MG cycles of the type p-cycle (Alg. 13.4) at each level [.

Algorithm 13.5 Full Multigrid

% calling sequence: u = FMG(ug,b,1); input: initial guess ug; output: approximation u

% w, 1 > 1 given
1: if [ is sufficiently small, compute u = Al_l b
2: else
3: rr=>b— Aug

4: 0= FMG(O, Rl—l,l T, l—l)

5: u® = Ug + PlJ—l )

6: forv=1top dou" = MGV bl 1
7. u=uW

8: end if

9: returnu

Unless some initial approximation ug is available, the process is initiated by calling FMG(0,b,1), i.e.,
up = 0 with initial residual b. Thus, FMG(0, R;_1;b,1—1) is called in order to obtain a good initial solution.
Due to the recursion, this means that we ‘go up’ from the bottom level with FMG, interpolation and u’
additional MG steps to obtain a first approximation u; on level [, with residual r, = b — Auy. When
applying FMG iteratively, in the second iteration FMG(uy,b,1) calls FMG(0, Rj_1 ;7,1 —1), and again
we go up from the bottom level with FMG, interpolation and p' additional MG steps to obtain a next
approximation u, on level [, etc.

Example 13.7 We illustrate the performance of the FMG algorithm for the 1D model problem in
Fig. 13.12, i.e., we plot the errors |lu,, — u||, and the energy norm error ||u,, — u|/4, of the iteration
U1 = FMG(uy,, f, L) for different values of L (with N = 2F). We note the considerable performance
improvement due to the good initial guesses. Here, m,.. = 3 and mp,ss = 0 and p = p/ = 1. "

The FMG method is of course more expensive. However, the cost of one cyle of FMG is still O(N) as
for the standard MG cycle.

Optimal convergence properties of FMG.

The numerical evidence of Example 13.7 shows that the advantage of FMG becomes more pronounced as
the problem size N increases. The following Theorem 13.4 is a way of formalizing this observation. We
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N‘ 24 25 26 27 28 29 210 211 212 213 214 215 216 217 218 219
truc ‘3.3 32 39 46 5 46 48 43 4 34 29 26 25 25 25 2.5
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Table 13.2: Ratio of CPU-time per iteration of FMG vs. MG (my,.. = 3).
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Figure 13.12: Convergence behavior of FMG compared with MG.

consider again a sequence of meshes 7; with mesh sizes h; ~ 27!. We assume that the exact (Galerkin)
approximationw; € U; on level [ to the exact solution w, of the original (PDE) problem satisfies (typically,
in the energy norm || - || = || - ||4),

|, — w|| < KhY (13.47)

for some p > 0 and all [.

Theorem 13.4 Let ¢ = sup, hy_1/h;, and let k = k(p) be the contraction rate of the multigrid p-cycle.
Let p be as in (13.47), and let i/ be the number of u-cycles used in the FMG algorithm 13.5. Assume
cPkt < 1. Then there exists a constant C' > 0 such that one cycle of FMG results in an approzimation
u € Ul which satisfies

@ — u.|| < C'KhY

Proof: We proceed by induction on I. For the approximations u; (obtained by FMG) to the exact solutions
u; on level [, we denote the ‘algebraic’ FMG error on level [ by ¢, = 4; —u;. Clearly, €y = 0. FMG on level [
consists of p’ steps of classical MG (with contraction rate k = k(p)), with an initial error €,_1 = @;_1 — ;.
Hence,

IA

el < & [ty — wll < & (|[t1 — ws || + w1 — wl)

IN

R (l-y = w4 ey = ] + flu = )
< K (||E-all + KRY_, + KBY) < 67 ([|ér—1|| + (1 + eP) K hY)
Iterating this inequality, we obtain with €y = 0:

& < K (1+) s (AP 4+ 5B+ K2 R0, + -+ & BD)

Iterative Solution of Large Linear Systems Ed. 2017



146 13 MULTIGRID METHODS (MG)
0 MG vs. Full MG: energy norm error vs. number of iterations 0 MG vs. Full MG: energy norm error vs. number of iterations
10 : : : 10 : : : :
——MG: N=2%° ——MG: N=2%°
5 - e -FMG: N=22° - ¢ -FMG: N=2%
. ——MG:N=2"° ——MG:N=21°
- -FMG:N=2" - -FMG:N=2"
5 107 TSNS ——MG:N=21° 510° ANy ——MG:N=21" ||
5 Tt -+ -FMG:N=2" 5 o -+ -FMG:N=2%"
= o _ T g AN AN S
S10° ¢ o Rl 5 NI »
< o AR < S-S N
> ~ S el - ~ ~. ~
5 *~.\ '°‘~~_°~ Teell = \\ o
2 Tt e T~el Teo 2 S S SN
@ 10 . “-e. =~ T 10 oo Tse T
S e “~e . Q Se
T- S~ Se NS P Y [ Sy
. ~e. e-~_ e Se-
_ S~ eo S~ o~ S -
107% N Ttell “eo--"ez” ooy
~e.. .
- *< o
BT
10712 L L L L 10715 L L L L
0 2 4 6 8 10 0 2 4 6 8 10

number of iterations number of iterations

Figure 13.13: Convergence behavior of MG and FMG for pp =1, i/ = 1, myese = 0. Left: my,. = 1. Right:
Myre = 3. For comparison: the discretization errors (in energy norm) for [ = 10, [ = 15, and | = 20 are:
€10 = 2.8210—4, €15 = 8.8110—4,620 = 27510—7

The definition of ¢ implies h;_; < &h;. Hence, together with assumption ¢”x* < 1 we obtain
/ / / / K 1 C !
&l < K(1+¢)x” hf(l L oRMEP L RPHE g e Elp> < (7—’_,9 Why
1— rHeP
Thus,
[t — wl| < &l + [lw — us| < C"Khy

with an appropriate constant C’. O

Theorem 13.4 implies the following observations:

e Consider FMG for linear systems arising after discretization of elliptic boundary value problems.
The exact solutions u; € U are approximations to the unknown solution u,. Therefore, it suffices to
obtain approximations @; ~ u; up to the discretization error u; — u, ~ hY. Theorem 13.4 shows that
this can be achieved with one cycle of FMG. The cost for one cycle of FMG is O(Np).

e Standard MG starts with the initial guess 0. Hence, with a level-independent contraction rate p < 1,
the error after k steps of MG is O(p"*). Thus, to reach the level of the discretization error up—u, ~ hf
one needs O(|loghr|P) = O(L) steps. In terms of the problem size N, ~ h¢, we need O(log Np)
steps; the total cost is therefore O(Ny log Np).

e The condition éPx* < 1 could, in principle, be enforced by increasing i/ (note: ' enters only linearly
in the complexity estimates for FMG), or by increasing the number of smoothing steps.

Example 13.8 In Fig. 13.13 we demonstrate the behavior of the MG method compared with the FMG
method for the 1D model problem —u” = 1. The left figure shows the case m,,. = 1, whereas the right
figure shows the case m,,. = 3. We note that FMG with m,,. = 1 attains an approximation at the level
of the discretization error after a single pass. .

Remark 13.7 Using multigrid as a preconditioner for a Krylov subspace method works in an analogous
way as for a two-grid preconditioner; see Remark 13.5. .
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13.11 Nonlinear problems

Like other stationary iterative schemes, MG is not a priori a linear technique. It can be adapted to
nonlinear problems, with some reorganization concerning the correction steps, where nonlinearity is taken
into account.

Full approximation scheme (FAS).

The basic idea is rather general. Consider a system of equations in the form
An(u) = by (13.48)

with a nonlinear mapping Ay : RY — RY. We assume that the problem is well-posed (with, at least, a
locally unique solution) and consider a (simpler) approximation Ay(u) ~ Ay(u). The mapping Ay is an
(in general, also nonlinear) preconditioner for Ay.

Assume that a first guess ug for the solution u, of (13.48) is available. For Ay(u) ~ Ay(u) we may
expect . .
AN(U*) — AN(UO) ~ AN(U*) — AN(Uo) = bN — AN(UO) =To (1349)

Here, the right hand side is the residual ¢ of uy with respect to (13.48). This suggests to compute a
corrected approximation u; as the solution of

AN(ul) = AN(Uo) -+ To = bN + (AN — AN)UO (1350)

If Ay is linear, this can be written as the usual ‘correction scheme’ as in stationary iteration methods,
where the correction 9 is a linear image of the residual,

AN(S =To, Uy = Ug + ) (1351)

In the general, nonlinear case, (13.50) is solved directly for the new approximation w;. This is called a
‘full approximation scheme’ (FAS).

In the context of MG, Ay is defined via a coarse grid approximation A, of Ay of dimension n < N,
and we have to be careful concerning the intergrid transfer. Assume that ug is an appropriately smoothed
approximation on the finer grid. With our usual notation for the restriction and prolongation operators,
the nonlinear FAS-type two-grid method reads:

1. Restrict ug to the coarser space: @y = R, nuo

2. Compute the residual and restrict it to the coarser space: 7o = R, n70 = R n(by — An(uo))
3. Solve A, (0) = A, (tg) + 7o

4. Compute the correction on the coarse grid: d = v — 1y

5. Prolongate the correction 0 and add it to ug, i.e., compute wu; = uy+ Py, 0

Note that the coarse grid solution v is not directly prolongated, but the coarse-grid correction § obtained
by the FAS step is prolongated and added to ug. In this way, for the linear case the two-grid FAS scheme
becomes equivalent to our two-grid ‘correction scheme’ (CS) formulation.

The generalization to FAS-type multigrid is straightforward (V-cycle, p-cycle, FMG). Note that the
multigrid version requires the solution of a nonlinear problem only on the coarsest grid, e.g., by a procedure
of Newton type. More implementation details and examples for applying FAS-type multigrid to nonlinear
boundary value problems can be found in [4].
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Exercise 13.9 Formulate the nonlinear FAS-type TG coarse grid correction in detail for a standard finite
difference discretization of

—u" + ¢(u)u = f(x)

with homogeneous Dirichlet boundary conditions. (This problem is well-posed for ¢(u) > 0.) n

The smoothing procedure can usually be chosen in a similar way as for related linear(ized) problem.

Example 13.9 For the problem from Exercise 13.9, for instance, discretization leads to an algebraic
system of the form

(Ay + Oy (u))u = by

with a nonlinear diagonal mapping @y (u)u = (¢(u1)ug, ..., d(u,)uy). The corresponding damped Jacobi
smoother is based on inverting the corresponding ‘diagonal preconditioner’

Sy(u) = (Dy + @y (u))u, Dy = diag(Ay)
A standard Jacobi step can be defined in an FAS-type manner:
ug +— wup = solution of Sy(uy) = Sy(ug) + 710, 710 =">bn — (Ax + Pn(ug))ug
In practice, this is realized by a (scalar) Newton procedure, with the Jacobian
DSn(u) = Dy + DPy(u)
A single Newton step starting from wug takes the form
ulY = ug — (DSy (o)) 1o

)

or equivalently, ugl = ug + 0, where the correction ¢ is the solution of

DSN(UO)(S =Ty

For damped Jacobi we set ugl) = up + wo, with an appropriate damping factor w. .

Naturally, the detailed choice for the algorithmic components is not obvious in the nonlinear case. Some
detailed case studies are presented in [4].

Nonlinear Galerkin and FAS type two-grid scheme.

The weakly nonlinear Poisson problem from Exercise 13.9 is an example of a nonlinear elliptic problem for
which the linear theory can be extended in a rather straightforward manner. An introduction to the theory
of nonlinear elliptic problems can be found in [23]. Here, we restrict ourselves to the abstract specification
of the weak formulation, together with the Galerkin/FEM approximation and the corresponding two-grid
procedure.

The weak formulation of a nonlinear elliptic problem takes the form
a(u,v) = fv) YoeV (13.52)

with a bilinear form a(u, v) which depends in a nonlinear way on u. (In the simplest case of a second order
problem posed on a domain § with homogeneous Dirichlet boundary conditions, V' = H}((2).)
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As in the linear case, a Galerkin/FEM approximation defined on a finite-dimensional subspace Uy CV
via the (nonlinear) Galerkin conditions

a(i, ) = f(0) VoeUy (13.53)
With the usual FEM isomorphism u € RV ™! «ws 4 € Uy, this corresponds to a nonlinear algebraic system

AN(U) = bN

Consider an approximation @y € Uy for the solution iy of (13.53) obtained after smoothing,% with error
éy = Uy — uy. Error and residual are related via®”

alii — €9, 9) — alig, 0) = f(0) — (i, d) ¥ o € Uy (13.54)

= dn
In the nonlinear two-grid method we seek an approximation 44¢ to @y of the form
W5E = g + Ony

with (§N/2 € UN/2 C Uy. As in the linear case, the coarse-grid correction (§N/2 is an approximation to the
unknown ‘exact correction’” —ég; from (13.54) we see that, at least formally, it is defined in a natural way
by the Galerkin condition

a(lio 4 Onja, W) — alfio, ) = f(b) — alio, ©) =: 7o) ¥ 10 € Uy (13.55)

which simplifies to (13.31b) in the linear case. Since the coarse grid correction step is realized within the
smaller subspace Uny,,on the left-hand side of (13.55) we replace 1o by g € Uns,. This leads to

Find dxy, € Uny, such that a(tg 4 Onye, @) — altio, ) = Fo(0) ¥ 0 € Unyy. (13.56)
HA,_/
=: UN/2

This is realized by an FAS step:
Compute s, € Uy, such that a(ingy, ) = a(ig, ) + 7o) Vi € Uy, (13.57)

followed by

61\7/2 - ﬁN/Q - /&10

and the new approximation #; is obtained in the form
@y = U + Onys

We see that this process is nothing but a ‘weak formulation’ of the FAS coarse grid correction scheme from
Sec. 13.11. In matrix/vector formulation it is the same, with an appropriate definition of the coarse grid
Galerkin approximation Anj, = An,(u).

66 Remark concerning notation: In the linear case we have used the notation wu,, instead of ug (Sec. 13.6). All other
denotations, in particular for the natural restriction and prolongation operators, are the same as in Sec. 13.6.

67 The right hand side of (13.54) is called the weak residual of tip; more precisely: the weak residual of @ is the to-dependent
functional 7 : & — f(0) — a(dg, D).
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14 Substructuring Methods

Multigrid techniques are relatively easy to implement on simple geometries and regular grids. If more
complicated geometries are involved, it is often useful to use substructuring techniques, e.g., by parti-
tioning the underlying domains into several subdomains and use some divide-and-conquer technique in
the preconditioning process. An example is an L-shaped domain in R? partitioned into three rectangles.
This approach is called domain decomposition. Domain decomposition may also be motivated by storage
limitations (the solver need to be based on smaller problems). Some of these techniques are also natural
candidates for parallelization. Domain decomposition is also a useful approach if the underlying prob-
lem is of a different nature in different parts of the domain, or if fast direct solvers can be used for the
subproblems.

Like multigrid methods, substructuring techniques are frequently used for preconditioning Krylov sub-
space methods like CG or GMRES.

14.1 Subspace corrections

In this section we introduce substructuring techniques using a general, abstract formulation. We will also
see that many of the methods discussed before fit naturally into this framework. We consider an abstract
variational problem, in weak formulation, on a finite-dimensional space V,

Find u € V such that a(u,v) = f(v) VveV (14.1)

with a bounded SPD® bilinear form a(-,-) and associated energy norm |Jul| , = v/a(u, u).

Assume that an approximation ug for the exact solution u, of (14.1) is given, with error ey = uy — s

and weak residual 7,
ro(v) = f(v) — a(ug,v) = a(—eg,v), vEV (14.2)

Exact solution of the the correction equation
Find § € V such that a(d,v) =19(v) YveV (14.3)

would result in the negative error, 6 = —eg, i.e., the exact correction such that ug + 0 = u,. For the
construction of a preconditioner we approximate (14.3) by means of subspace correction techniques.

Let V7 C V be a linear subspace of V. Analogously as for the two-grid method, the associated ‘subspace
correction’, i.e., the solution d; € V; of

a(él,vl) = To(Ul) W V1 € ‘/1 (144)

is the projection® with respect to the a(-,-) inner product of the negative error —ey = u, — ug onto the
subspace V;. The improved approximation

U1 = Uog + 61 (145)

is optimal in the following sense: It satisfies the Galerkin orthogonality relation

58Here, SPD means that a(-,-) is symmetric and coercive, or ‘elliptic’, i.e., a(u,u) > 7 (u,u) > 0 uniformly for all u € V.

69Projection of —eg: W6+ cov) =0 Yoy €V,
0,01) = 1 1

< a(d,v) =a(—eg,v1) =ro(v1) Vv €Wy
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er=1uy — U, =01 — (—eg) La Vi
which can be written in terms of the new residual ri(v) = f(v) — a(uq,v) = a(—eq,v),

ri(v1) = f(v1) — a(ur,v1) = a(—eq, v1)

= f(v1) — alug,v1) — a(d,v1) =0 Yo, €V (14.6)

g

=r7ro(v1) =ro(v1)

This means that the new residual r1(v) vanishes on the subspace V;, and is in turn equivalent to the best
approximation property

— |, = mi — u, 14.7
Jur =l = min o — | (14.7)
More generally, we consider a family of subspaces Vj, ..., Vy which span V,

i V=V (14.8)

i.e., each v € V can be written in the form v = Zﬁio v; with v; € V;. The sum in (14.8) is not necessarily
assumed to be a direct sum (€): Some of the V; may be ‘overlapping’ (i.e., the intersections V; N V; may
have a positive dimension). In this case the representation v =) ."  v; is not unique.

Moreover, the individual subspace corrections analogous to (14.4) may be not exact. We assume that
the subspace corrections are of a more general form, obtained as the solutions ¢; € V; of

ai(éi, UZ') = ’I"()(UZ') W v; € ‘/z (149)

where a;(+,-) is an SPD bilinear form on V; which is not necessarily identical with the action of the given
form a(-,-) restricted to V;. (Think, for instance, of a multigrid cycle playing the role of an approximate
local solver.)

Different versions of substructuring methods are characterized by the way how the corresponding sub-
space corrections are combined. We will see that, typically, the outcome is a preconditioner for (14.1)
which may also be written in a weak form, analogous to (14.1),

Find 6 € V such that b(5,v) =ro(v) VoeV (14.10)

The bilinear form b(-,-) is an approximation for a(-,-); it represents the preconditioner. It is usually
not written down explicitly; rather, it is implicitly defined by the particular type of subspace correction
algorithm used.

For studying the properties of b(-,-) it is not essential what particular functional appears on the right
hand side in (14.10). Therefore, to study the action of the preconditioner we again write

Find @ € V such that b(a,v) = f(v) YveV (14.11)

in analogy to (14.1), and we consider ‘subspace solutions’ instead of ‘subspace corrections’.
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14.2 Additive Schwarz (AS) methods

The simplest version of a global technique is to compute independent subspace solutions u; € V; and add

them up, N

=Y u (14.12a)
=0

where the u; are the solutions of

For historical reasons, this is called an additive Schwarz method (AS). Naturally, the u; can be computed
in parallel because there is no data dependency between the subproblems. Note that even for the case of
exact local solvers, a; = aly;, and despite Zﬁio V; =V, the add-up subspace solution @ from (14.12a) is
not the exact solution of (14.1).

For a study of the properties of an AS preconditioner it is favorable to refer to an explicit basis repre-
sentation.

Representation of an AS preconditioner.

We identify the n-dimensional space V with™ R”, and choose a basis {z1,...,2,} for V and arbitrary
bases {x;1,...,%;n,} for each subspace V;, where n = dim(V') and n; = dim(V}). Let

X:[Il

) ‘xn] e R™" and X, = [%’,1

w@m]eR“% i=0...N
be the columnwise matrix representations of these bases. For the representation of vectors v, v; with
respect to these bases we use the denotation™ (with v € V, v' € R", and v; € V;, v/ € R™),

v=X7v and v =X;v!, i=0...N
With respect to the global basis X, the stiffness matrix A € R"*" i.e., the SPD matrix representation of
a(-,-) is given by e (aj,k) = oz, )

Let the A; € R™*™ analogously defined as the local stiffness matrices of the (inexact) bilinear forms a;(-, -)
with respect to the bases of the V;, i.e.,

A = <<ai)j,k) =a;(z;j, 7)), 1=0...N
By assumption on the a;(-,-), the matrices A; are also SPD.

The linear functional f(v) is represented in a similar way: For v = X v' we have
flo)=f"
(Riesz representation with some f’ € R"™), and for v; = X, v, we have a representation

flu)=f"! i=0...N

7 i

70 As usual, this corresponds to a canonical isomorphism, e.g., between functions and associated coordinate vectors in the
FEM context.

"I For each i, the index
bases in the subspaces V;.

" is used as a ‘generic’ symbol for the individual coordinate vectors with respect to the individual
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with f/ € R™. In this notation, the original and subspace problems take the form

Au' = ] and Al =f', i=0...N

Let E; € R™ "™ denote the matrix representation of the embedding V; C V| i.e., E; is defined by X E; = X,
Ei=X'X;,eR™  j=0...N (14.13)

In other words, FE; transforms the i-th coordinate representation of some v; € V; into the global coordinate
representation with respect to the basis X. In particular, for each fixed 7 and v; € V; we have

v =X0v, = X;v!, = v =Euv (14.14a)

)

and
flo) = v =f"v) = fl=Ef (14.14b)

We see that the E; and E;" play the role of prolongation and restriction operators, respectively.

"
7

Now each individual subspace solution u; from (14.12b) is represented as u; = X;u}, where u} is the

solution of
Al =fl. i=0...N (14.15)

Thus, ™ A
= Ejul = B AT = B ATYEN fl = Bifl, i=0...N (14.16)

Lemma 14.1 For any choice of bases X and X;, the matriz representation of the preconditioner defined
by (14.12) is given in the following way: The symmetric matriz

N
B:=) B =) EA'E eR"" (14.17a)

is SPD, and B := B~ is the matriz representation of the AS preconditioner @ from (14.11), i.e., we have
u = X', where ' is the solution of
Bu = f (14.17b)

Remark 14.1 Note that )
B~A and B=B'~A"!

We also note that for an exact Galerkin subspace correction, i.e. a;(-,-) = a(-,-), we have
A;= ETAE;, and B, = E,(EJAE) " E}
and B, A is the A-orthogonal projector onto the range of Fj: (BZ A)A = A‘l(Bi A)TA = B; A, and
(B;A)* = E; (ETAE,) ' ETAE, (ETAE,) " EFA= B, A
For general A;, we call B; A with the symmetric matrix B, from (14.16) a ‘projection-like’ operator. .

Proof: (of Lemma 14.1) For arbitrary f’ € R™ we have

N N N
(BF.F) = (D BATELS ) =Y (BATE ) = (ATELf L ELS)
=0 1=0 =0

with B f" € R". For f’ # (0 each term in the sum is positive because the A; have been assumed to be
SPD. This proves that the matrix B defined in (14.17a) is also SPD.

72Note that the matrices B; as well as B below refer to the global basis X.
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Furthermore, the AS subspace solution is defined by the summing up the individual subspace solutions
u;, cf. (14.12). With (14.16) we obtain

This completes the proof. O

The SPD matrix B = B~ is implicitly defined by (14.17a), and the solution of (14.17b) represents the
action of AS preconditioning with respect to the basis X. The SPD matrix B represents an SPD bilinear
form b(-,-) in V' via the identity

b(u,v) = (Bu',v") for u=Xu, v=Xo (14.18a)

Therefore the action of AS preconditioning corresponds to the solution of an approximate variational
problem of the form

Find @ € V such that b(a,v) = f(v) YveV (14.18b)
with b(-, ) from (14.18a). This may also be written in the form
Find @ € V such that a(P @,v) = f(v) YVveV (14.19a)

where P,q is defined as the projection-like operator Pys: V' — V (cf. Remark 14.1) with matrix represen-
tation

N
Pys «w Pl,=B'A=BA=) BA (14.19b)

i=0
with B; = E; A;' ET defined in (14.17a). This corresponds to writing AP/, @ = f' instead of B/ = f.

The operator P,g can also be defined in the following way equivalent to (14.19a),

b(Pysu,v) = a(u,v) forall u,v eV (14.20)
We also define the individual projection-like operators P;: V — V; with matrix representation
P, e~ P =BA=FEA7E'A, i=0...N (14.21)
such that N
Ps=)Y_P (14.22)
=0

Consider arbitrary u = X' € V and v; = X v} € V; and observe P/u' = E; (A;'ET A/, ie., (A7 EFA)u/
is the representation of P/’ in the local coordinate system in V; (cf. (14.14a)). This gives

a;(Piu,v;) = (A; ATTET AW 0 = (AW, Ejoll) = (Ad',v) = a(u, v;)
which yields the fundamental identity analogous to (14.20),
a;(Piu,v;) = a(u,v;) forall ueV, v; €V, (14.23)

Lemma 14.2 The operators P;, i =0...N, and P,s are selfadjoint with respect to a(-,-).

Proof: Let u,v € V. Using the symmetry of a(-,-), a;(+,-), and the fact that P;u, P,v € V; we obtain,
making use of (14.23),7

a(Pu,v) = a(v, Pu) = a;(Piv, Pyu) = a;(Pu, Pyv) = a(u, Pv)

For P,s the result follows by summation. 0

3 In matrix formulation: (P/)* = A~'(B; A)YTA = A1 AB; A = P! (analogously as in Remark 14.1).
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Lemma 14.3 The operators P;,i =0...N and P,s are coercive (positive definite) with respect to a(,-),

1.€.,
a(Pu,u) >0 forall 0£ueV (14.24a)

and they satisfy the Cauchy-Schwarz inequality

[NIES
N

a(P;u,v) < (a(Pu,u))? (a(Pv,v)) (14.24b)

Proof: From the definition (14.21) of the P, we have
a(Pyu,u) = (AE; A7 EF AW u') = (A7 ET AW EF Au') > 0

since the A; are SPD. Together with Lemma 14.2 this shows that a(P;u,v) is a symmetric and coercive
bilinear form on V', which implies (14.24b). O

Lemma 14.1 shows that B is SPD. Our goal is to find constants v, I" such that the estimate
vyB<ALIB ... ‘spectral equivalence’

is valid. If these constants are available then, as in Exercise 12.4, we infer for the matrix P, = B~'A:

Amas(Ps) _ T
= < — 14.25
) S Pl < 1
In view of Exercise 12.4, the quantity x allows us to assess the convergence behavior of the corresponding
preconditioned CG method (PCG). The goal is the design of preconditioners B that are cheap (i.e.,
r — B~!r is simple to evaluate), while the ratio I'/~ is as small as possible.

Example 14.1 Let A € RV*Y be SPD. Denote by e;, i = 1...N, the Euclidean unit vectors in R¥.
Let V = RY, V; = span{e;}, and let the bilinear forms a;(-,-) be obtained by restricting a(-,-) to the
one-dimensional spaces V;, i.e., a;(u,v) = a(u,v) for u,v € V;. The corresponding subspace solution
u; € V; = span{e;} is the solution of (14.12b),

CLZ'(UZ',’UZ‘) = f(UZ) V V€ ‘/Z

Each single correction affects the i-th solution component only, and all these corrections are added up. In
matrix terminology (cf. Lemma 14.1) we have, with respect to the Euclidean basis,

Ei=(0,...,0,1,0,...,0)", A = (alese;)) = (a:)

From (14.17a) we obtain
Bl = diag(aii, cen a]_v’lN)

The corresponding AS preconditioner is precisely the Jacobi preconditioner, i.e., the preconditioning matrix
B is the diagonal D = diag(A) of the stiffness matrix A.

In FEM terminology, for the Poisson equation with Dirichlet boundary conditions, discretized over mesh
points x;, this means that each single correction w; € V; is a multiple of the i-th basis function (hat
function) over the local patch €2; around z;, and w; is the solution of a local discrete Poisson problem with
homogeneous Dirichlet boundary condition on 0€2;. All these local solutions added up give rise to the value
of the Jacobi preconditioner. In terms of degrees of freedom, this is a ‘non-overlapping’ method; however,
from a geometric point of view, the local subdomains (patches) €2; are of course overlapping.

In this interpretation, Jacobi is a simple but ineffective example of a domain decomposition technique.
More advanced techniques for domain decomposition are considered in Sec. 14.4. u
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This example shows that AS is a generalization of the classical Jacobi preconditioner in the sense:
‘Compute the actual residual, choose a family of subspaces, compute the Galerkin correction in each
individual subspace, and sum up the corrections’. In general we also allow that the subproblems are only
approximately solved and that the subspaces may be overlapping.

Exercise 14.1 Provide an interpretation of Jacobi line relaxation (block relaxation, where the blocks of variables
are associated with grid lines of a regular mesh) in the spirit of Example 14.1. .

Abstract theory for AS.

In the following we characterize the AS preconditioner B by three parameters: Cy, p(€), and w, which
enter via assumptions on the subspaces V; and the bilinear forms a,(-, -) representing the approximate local
problems.

Assumption 14.1 (stable decomposition)
There exists a constant Cy > 0 such that every uw € V admits a decomposition u = E?LO u; with u; € 'V

such that N

a;(ug, u;) < C8 alu,u) (14.26)
i=0

Assumption 14.2 (strengthened Cauchy-Schwarz inequality)
Fori,j=1...N, let & ,;=E;,; €[0,1] be defined by the inequalities

|a(ug, uy)]* < 82]- a(ui, w;)a(uj,u;) Yu; €Vi, uj €V (14.27)

By p(€) we denote the spectral radius of the symmetric matriz € = (&) € RN, The particular
assumption is that we have a nontrivial bound for p(E) to our disposal.

Note that due to & ; < 1 (Cauchy-Schwarz inequality), the trivial bound p(€) = [|€]]2 < V/I€][1 ][]l <
N always holds. For particular Schwarz-type methods one aims at bounds for p(€) which are independent
of N.

Assumption 14.3 (local stability)
There exists w > 0 such that for all 1 =1...N:

a(ui,uy) <wai(u,u;) Y u; €V (14.28)

Remark 14.2 The space 1} is not included in the definition of £; as we will see below, this space is
allowed to play a special role.

&;; = 0 means that the spaces V; and V; are orthogonal (in the a(, -)-inner product). We will see below
that small p(€) is desirable. We will also see that a small Cj is desirable.

The parameter w represents a one-sided measure of the approximation properties of the inexact solvers
a;. If the local solver is of exact Galerkin type, i.e, a;(u,v) = a(u,v) for u,v € V;, then w = 1. However,
this does not necessarily imply that Assumptions 14.1 and 14.2 are also satisfied. n
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Lemma 14.4 [P.L. Lions/
Let P,s be defined by (14.19b) resp. (14.20). Then, under Assumption 14.1,
(i) Pis: V=V is a bijection, and N
a(u,u) < C2a(P,su,u) = C? Z a(Puy,u) YueV (14.29)

(11) Characterization of b(u,u): =0

N N
b(u,u) = a(P,; u,u) = min { Z a;(ug, u;): u= Z u;, U; € Vi} (14.30)
i=0 =0

Proof: We make use of (14.22), the fundamental identity (14.23), and Cauchy-Schwarz inequalites.

(1): Let w € V and u = ), u; be a decomposition of stable type guaranteed by Assumption 14.1. Then,
by means of the fundamental identity (14.23) and the Cauchy-Schwarz inequality we obtain

a(u,u) = a(u, Y u;) =5 alu,u;) = 37 ai(Pru,ug) < 37, \/ai(Pi“v Piu) a;(ui, u;)
= Zz \/a(u, Piu) ai(ui, u;) < \/ZZ a(u, P;u) \/ZZ a;(uq, u;)
= \/a(u, Pysu) \/ZZ a;(ug,u;) < \/a(u,PASu) Cov/a(u,u)

This implies the estimate (14.29). In particular, it follows that P,s is injective, because with (14.29),
P,su =0 implies a(u,u) = 0, hence u = 0. Due to finite dimension, we conclude that P, is bijective.

(ii): We first show that the minimum on the right-hand side of (14.30) cannot be smaller than a(Py u, u).
To this end, we consider an arbitrary decomposition v = ), u; with u; € V; and estimate

CL(PA_SIU, U) - Ez a(PA_sl u, ul) - Ez aZ(PZ PA_S1 U, ul)
< \/Zi a;(P; Pigu, P, Pid u) />, aiug, u;)
= /S P, PPt ) /S )

= \/a(PA_Slu, S PP )Y ai(ui ug) = Va(Pagu,u) /Y, ai(ui, ug)
(Here we have used the identity Y, P, Pt = I, see (14.22)). This shows a(Pylu,u) < Y. a;(ui, u;). In

AS
order to see that a(Pllu,u) is indeed the minimum of the right-hand side of (14.30), we define u; =

P, Pllu. Then, u; € V; and Y, u; = u, and
> ai(ui,wi) = 35 ai(Pi P, PP u) = 37 a(Ptu, PP u)
= a(Pglu, >, P Piltu) = a(Pilu,u)

We see that the minimum is attained for these special u;, and the value of the minimum is a(Pg u,u).

This concludes the proof. O

The matrix P, = B™'A from (14.19b) is the matrix representation of the operator P,g. Since Pjg
is selfadjoint in the A-inner product (see Lemma 14.2), we can estimate the smallest and the largest
eigenvalue of B~1A by

L P
)\mzn(B_lA) = inf wa Amaa:(B_lA) = sup w

14.31
0£ueV  a(u,u) 0£ucv  a(u,u) ( )

Lemma 14.4, (i) in conjunction with Assumption 14.1 readily yields the lower bound

1
Amin(B7LA) > —

An upper bound for A, (B7*A) is obtained with the help of the following lemma.
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Lemma 14.5 Under Assumptions 14.2 and 14.3 we have
|Plly <w, i=0...N (14.32a)
a(Pysu,u) <w(1+p(€))alu,u) forall ueV (14.32Db)

Proof:

— Proof of (14.32a): From Assumption 14.3 (inequality (14.28)) and again using the fundamental inequality
(14.23) we infer for all v € V:

1Pull’y = a(Pu, Pou) < wai(Pru, Pru) = walu, Piu) < wllull, || Pl , (14.33)
which implies (14.32a).
— For the proof of (14.32b), we observe that the space V; is assumed to play a special role. We define
N
P=> P =Ps-P (14.34)
i=1

Assumptions 14.2 and 14.3 then allows us to bound ™

N
a(ﬁu,ﬁu)zz (Pu, Pju) Z&J\/ Pu, Pu)\/a(Pju,Pju)

i,j=1 i,j=1
N N
<w Z Ei,j\/ai(Piu, P,u) \/aj(Pju, Piu) <wp(€) Z a;(P;u, Piu) (14.35)
ij=1 i=1

N
) alu, Pru) = wp(E) alu, Pu) < wp(E)lull, | Pull,
=1

from which we extract .
[Pully, <wp(E)|ull4 (14.36)

From (14.32a) we have ||Pyu||a < w|u|l4a. Combining this with (14.36) gives
a(Pasu,u) = a(Pu,u) + a(Pou,u) < | Pullyllull 4 + | Poully ully < w1+ p(€) llully

which is the desired estimate. O

Theorem 14.1 Let Cy, w, p(€) be defined by Assumptions 14.1-14.3. Then,

1
Amin(P1g) > E and  Apaz(Ps) <w (14 p(€))

Proof: Follows from Lemmas 14.4 and 14.5 in conjunction with (14.31). U

Theorem 14.1 permits us to conclude spectral equivalence, i.e., we obtain a bound the spectral condition
number of B™'A «~s Pyg (cf. (14.25)) in terms of the parameters Cy, w and p(E),

k= ko (Ply) < CRw (1 + p(E)) (14.37)

™1In the second line of (14.35), a quadratic form in terms of &£ is estimated from above in terms of ||£||2. Note that & is
symmetric, such that [|€]|2 = p(E).
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The error amplification operator associated with the AS preconditioner (in the sense of one step of a
stationary iteration scheme) is given by

Gus:=1— Py «w I—Pl.=1—B"4A

Note that the above results to not imply ||Gas|ja < 1, i.e., AS as a stationary iteration is not guaranteed
to be convergent under the above assumptions.

Example 14.2 (cf. Example 14.1) Let A € RW=DX(V=1 he the SPD stiffness matrix for the 1D Poisson
model problem,
(2 —1

-1 2 -1

S =

1 2 -1
-1 2

and
B = diag(A) = ; diag(2,...,2)
corresponding to the Jacobi preconditioner.
Denote by e;, i = 1...N — 1, the Euclidean unit vectors in R¥=1. Let V = R¥=1 V, = {} (!), and
V; = span{e;}, i = 1... N — 1. The bilinear form associated with A is

a(u,u) = (Au,u)

The bilinear forms a;(u,v) = (A;u,v)are the restrictions of a(-,-) to the (one-dimensional) spaces V; =
span{e; }. With
E; = (0,...,0,1,0,...,0)"
we have 9
Ai = EFAB: = (ai0) = (5
PAE = (u) - (2

Let us check Assumptions 14.1-14.3:

N-1

1. Stable decomposition: For u = (u1,...,un—1)" = > ;. u;e; we have
N-1 N-1
2 2 2 1
; a;(u;e;,upe;) = m 2 u? = (Bu,u) = E(u,u) < 7 W(Au,u)
with Anin(A) = 3 sin®(wh) ~ 47?h. Thus, Assumption 14.1 is satisfied with the h-dependent
constant 1
2 -
07 on2p2
or equivalently
C? = o
O Ain(B~LA)

2. Strengthened Cauchy-Schwarz inequality: With
a(ui €i, Uj 6]') = U; Uy (A€i7 6]') = Q4 5 Ui Uy

and a(u;e;, u;e;) = a;;u? we have
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2
Q; 5
la(u;e;, u; ej)|2 < Efja(ui e, u;e;)a(ujej, uje;)  with Sfj = Q

’ ’ Qi Aj,j
In particular, &, =1, & ; = % for |i — j| =1, and &;; = 0 for |¢ — j| > 1, which gives
p(€) <2 independent of h

3. Local stability: Due to
a(ue;, uie;) = ul (Aes,e;) = ul (Bej, e;) = uf% = a;(u;e;,u;€;)
the local stability estimate (14.28) is satisfied with stability constant w = 1.

Now, application of Theorem 14.1 shows that for the Jacobi preconditioner we have
Amin(Pls) = Amin(BTTA) > 2771 and  Apax(Pls) = Anae(BrA) < 1-(14+2) =3

In this simple example, these parameters can of course also be computed directly:
h h
Amin(B™TA) = 5 Amin(A) = 27%h% and  Apeo(B7'A) = 5 Amaz(A) < 2

We see that
Amaz(B™1A)

)\min(B_lA)
and therefore the Jacobi preconditioner has no effect for the Poisson problem. This is also obvious due to

the fact that the diagonal of A is constant. In other words: Jacobi is equivalent to a ‘naive’ substructuring
method which does not yield a useful preconditioner. n

ko(B1A) = = O(h?)

14.3 Multiplicative Schwarz (MS) methods

In multiplicative versions of Schwarz methods, subspace corrections are immediately applied, and the new
residual is evaluated before proceeding — analogously as in the Gauss-Seidel method compared to Jacobi.
With the same denotation as for AS methods, this amounts to the following procedure, starting from some
initial uy with (weak) residual ro(-) = f(-) — a(ug, - ):

Find dg € Vj such that ag(dg, vo) = ro(ve) VYV vg € Vo
Update approximation: wug g = ug + do (14.38a)
Update residual: 790(-) = f(-) — a(ugp, ) = r0(-) — a(dy, -)

and continuing this over the subspaces V;, V5, ...: Fori=1,2,.. .,
Find ¢; € V; such that a;(d;,v;) = ro—1(v;) Yv; €V,
Update approximation: wug; = ug;—1 + 6; (14.38b)
Update residual: 7o;(-) = f(-) — a(ugs, ) = roi-1(-) — a(ds, )

Remark 14.3 This procedure is analogous to, or rather a generalization of a Gauss-Seidel sweep, or
preconditioner, applied to a linear system Au = f starting from some initial uy with residual ry. For
a better understanding, let us reformulate such a Gauss-Seidel sweep in the following way equivalent
to (5.8b). We start with™
up = (up,. .., ul)’
and associated residual
ro=f—Auy = (Té,...,rg‘)T

7> We use conventional matrix/vector notation and indexing beginning with 1 instead of 0; however, vector indices are
denoted by superscripts for the moment.
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1. Solve
a1 51 = Té

and update ug, .
U071 :UQ—F((SI,O,...,O)

and update the residual,

1 1
1 2
a921 5 7“071
To,lzf—Auo,lzTo— . =
1 0! 01
2. Solve
2 2
a922 5 = 7’0’1
and update ug 1, , . . .
u072:u071+(0,6,0,...,0) :U0+(5,5,0, ,0)
and update the residual,
4 2 ) ( .1 )
a20 70,2
2 2
20 70,2
2 3
ro2 = f — Auga =ro1 — az0” | = | Toz2
2
\ @n20” ) ey

3. Solve
3_ .3

and update ug 2,
Up,3 = Up,2 + (0, 0, 53, 0, ey O)T =ug + ((51, (52, (53, 0, e 0)T

and update the residual,

r ol
( a1353 ) T0,3
2
930> 70,3
3
rog = f — Augz =ros — | 0" | =
3
\ anS(5 ) \ T(T)L,S )

and so on. Formally, the full residuals ry; = f — Awg, are involved in each step, but only the underlined
residual components enter the local (componentwise) corrections. .

Turning back to the general MS scheme in coordinate representation we obtain the following iteration for
i=0,1,.... As for AS, for simplicity of notation we formulate the ’subspace solution variant’® analogous
to the solution of (L + D)u = f with Gauss-Seidel preconditioner L + D.

T6If MS is used as a preconditioner, f is again replaced by the residual ry of a given g, and the result of an MS sweep is
the preconditioned residual; see (14.38).
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Let uy =0, 75, = f". Fori=0,1,2,...,
Solve A; 6] = Efrg,; 4
Let 0; = E;0;, update ug, =ug, ; +90;
Update the residual: 7, = r(, | — AJ;

After N+1 steps, we see that the new approximation u} = ug y is given by

N
! / /
Uy = Uy + E 0;
i=0
with
. —1 T .
(52' — EZAZ E’l 7’077;_1, 7/—0,1,...
r / .
Toi = To,i-1 —Ad, 1=0,1,...
ie.,

& = EyAy'Egr)
51 = E1A1_1E1TT6,1
= EVAE[ (rf — A
= BVAT'ET (I — Eg Ay EFA) T,

With P/ = B;A = E; A7'ETA (the matrix representation of the projection-like operators (14.21)) an
induction argument leads us to the representation

0i=DBi(I = F) - (I - Prg
For the successive residuals we obtain, with Q) = AFE; A7 ET:
7’(,),0 = (I - QB)T(I)
ron = (I = Q)roe=( — Q) — Qo)rg

After a complete sweep over all subspaces V;, we end up with

M=y == Q)) - (I - Q1

For the error €] = —Ar} we obtain™"

e = = Py) - (I = Py)eg = Gusey
which motivates the name ‘multiplicative method’. The operator Gys: V — V,
Gus = (I — Py)--- (I = P), with P, e~ P =BA=FE;A'ETA (14.39)
represents error amplification operator of one sweep of MS.
The abstract theory from the preceding section can be extended to the MS case. In particular, repeated
application of MS sweeps yields a convergent stationary iteration scheme, provided the parameter w from

Assumption 14.3 satisfies w € (0,2). The following Theorem 14.2 can be interpreted as s generalization of
Theorem 5.3 on the convergence of the SOR scheme.

""Note that A~Y(I — Q’y) - (I — Qy))A= (I — Py) --- (I — P}) — an exercise.
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Lemma 14.6 Let
Gi=1 and Gj=(I1-P)---(I—-PF), j=0...N

Then, .
J
I[-Gj=) PGy, j=1..N (14.40a)
=0
and for w € (0,2),
N
2=w)> a(P Giyu,Gioyu) < |lul’y — |Gusully, YueV (14.40b)
=0
Proof: Due to
GZ' == Gi—l - PZ Gi—l (1441)

the sum in (14.40a) is telescoping, and the result immediately follows.

— In order to prove (14.40b) we proceed as follows: Using (14.41) and Lemma 14.2 (A-selfadjointness of
the P;), a short calculation shows

1Gi1ul’y = |Giuly = a(Giyu, Gioyu) — a(Giu, Giu)
= G(Gz‘—1U, Gioa U) - a(Gi—lu - P Giu,Gioyu— PGy U)
= 2a(P; Gi—yu, Giyu) — a(P; Gioyu, Py Gy u)
> (2—w)a(P;,Giqu,Gi_qu)

where the last inequality follows from Assumption 14.3 in combination with the fundamental inequal-
ity (14.23). Summing up these inequalities, with G = Gy, gives (14.40Db). O

Theorem 14.2 Let Cy, w, p(€) be defined by Assumptions 14.1-14.3, and suppose w € (0,2). Then, the
MS error amplification operator (14.39) satisfies™
2—w
Gusly <1 - <1 14.42

Proof: We use the denotation and the assertions from Lemma 14.6.

Estimate (14.42) is equivalent to

2—w
C2(1+wp(€))’

1 .
||u||,24 < 5(”“”,24 - ||GMSU||?4) YVueV, with §=

In view of Lemma 14.6, (14.40b), it is sufficient to show (again, j = 0 plays a special role)

9 _
ull = a(u, u) < Tw {a(Pou,u) + Za(Pj Gj_lu,Gj_lu)} VueV
—— j=1
= C3+u20(6))?

Due to Lemma 14.4, (14.29), it thus remains to show that

" The right-hand side of (14.42) can be forced to be < 1 by choosing Cj in Assumption 14.1 large enough. The ‘critical’
condition w € (0,2) originates from Lemma 14.6; it is reminiscent of the condition on the relaxation parameter in the SOR
method.
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N N
C3a(Pyu,u) Z (Pju,u) < CF (14 w? p(E))Q{a(Pou,u)—i-Za(Pj Gj_lu,Gj_lu)} VueV
=t =

or equivalently,

N
Za (Pju,u) < (2w?p(€) +w'p(€)?) a(Poyu,u) + (1+w’p(E 2 Za (P; Gj_qu,Gj—iu) YueV (14.43)
Jj=1 j=1
In order to show (14.43), we rewrite the terms on the left-hand side using Lemma 14.6, (14.40a),

a(Pju,u) = a(Pju,Gj_1u) + a(Pju, (I — Gj_1)u)

7j—1
= (Pju,Gjqu) + Y a(Pju,PGiyu), j=1...N (14.44)
—/_/ i=0

(@) ~ ~

(i)

and estimate the sums of both contributions (i), (ii). For (14.44 (1)), the Cauchy-Schwarz inequality (14.24b)

gives N N LN )
Za (Pju,Gj_qu) <Z a(Pju, u)) ’ <Z a(P; Gj_qu, Gy u)) ’ (14.45a)
J=1 ' '

7j=1 7j=1
Concerning (14.44 (ii)), isolating the terms with ¢ = 0 and estimating the terms with ¢ > 0 in the same
way as in the proof of Lemma 14.5 gives

N j-1 N N -1
Z aP»u,PiGi_lu):Za(Pju,Pou + ZZCL Pju, PGy u)
7=1 =0 7=1 7=1 =1

~~

=a(Pu,Pou) (see (14.34))

=
=

“-

a(Pj Gj—l u, Gj—l U)) (1445b)

-

< a(Pu, Pyu) + WP(5)< a(Pj“’“)>2 (

1

Il

—
<

Il

J

Combining (14.44) with (14.45) leads to

[NIES

N . N
ZaPuu < a(Pu, Pyu) + (1+wp(& (ZaPuu) (Za P-Gj_lu,Gj_lu)>
]:1 7=1

j=1
The first term on the right-hand side can be estimated by (see (14.36),(14.33))
a(Pu, Pyu) < ||P|la a(Pyu, Pyu) < wp(E) a(Pyu, Pyu) < w?p(E) a(Pyu,u)

and finally, (14.43) follows by applying the arithmetic/geometric mean inequality to the second term and
simple rearranging. 0

In a sense, Theorem 14.2 is a stronger result as obtained above for the AS case. It also implies a bound
for the condition number of Py := I — Gy (the analog of P,s for the AS case): Let ¢ < 1 denote the
bound for ||Gys||a from Theorem 14.2. Then,

|Pusll 4, <144qg <2

and P, is invertible, with

H MS HA - ”( MS) HA >~ 1 q

Ed. 2017 Iterative Solution of Large Linear Systems



14.4 Introduction to domain decomposition techniques 165

hence
2
HA(P Ms) < Tq
We see that ¢ ~ 1 leads to an unfavorable behavior, which is typical for the standard Gauss-Seidel case
(see Example 14.3 below).

Note that, since Py is not symmetric, it cannot be used in a straightforward way as for preconditioning
the CG method. A symmetric version can be obtained in the same way as for the symmetric Gauss-Seidel
method by repeating the multiplicative correction procedure, starting with Vy, down to Vj.

Example 14.3 We revisit Example 14.2, but consider Gauss-Seidel iteration, which corresponds to MS
with the same partitioning. In Example 14.2 we have seen that

2 - 1

OZW’ 0(5)327 w=1

Thus, Theorem 14.2 shows
IGuslly = (L + D)7 All, =1 - O(h?)

and thus,
RA(PIVIS) = O(h—2>

In spite of this (well-known) ‘negative’ result (analogous to the Jacobi case), Gauss-Seidel precondition-
ing usually has a positive effect on the convergence behavior of Krylov solvers, but it deteriorates with
increasing dimension similarly as the unpreconditioned version. n

Remark 14.4 Line relaxation techniques (block-Jacobi, block-Gauss-Seidel and similar techiques) natu-
rally fit into the AS/MS framework, with appropriate subspaces V; representing the respective blocking,
i.e., the agglomeration of variables.

Multigrid methods can also be formulated in the context of subspace correction methods, based on
hierarchical decompositions of the given space V. u

Now the question is what type of substructuring yields to an efficient AS or MS preconditioner. It turns
out that, in the context of domain decomposition (Sec. 14.4), overlapping domains are advantageous in
this respect, but less simple to realize computationally. In any case, including a basic global approximation
on a coarse mesh (associated with the subspace Vj) ensures stability.

14.4 Introduction to domain decomposition techniques

The most important practical realization of the abstract idea of additive or multiplicative Schwarz methods
is domain decomposition. A standard text on this topic is the book [21]. The abstract theory from
Sections 14.2 and 14.3 provides a framework which has proven quite helpful in the design and analysis of
a number of old and new domain decomposition techniques.

Often, the approximate local solvers are realized in terms of MG cycles, or sometimes special direct
solvers (e.g., based on FFT techniques). In this section we discuss two typical domain decomposition
techniques for elliptic problems. In particular, we consider the 2D Poisson equation on a domain £ C R?
as a prominent example.
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An overlapping additive two-level method.

Let 7, be a quasi-uniform mesh (consisting of triangles), with mesh size h, of Q@ C R?. We consider the

Dirichlet probl
irichlet problem Au=f onQ, u=0 on 9 (14.46)

discretized by FEM with piecewise linear functions from the FEM space V;, C H}(), giving rise to a
discrete system Apu), = fj.

To generate a preconditioner for the resulting linear system we employ the AS framework. To fix ideas
and to keep the exposition simple, we assume that a second, coarse triangulation 7y with mesh size H is
chosen. The FEM space on this mesh is Vi C Hi (). Furthermore we assume Vi C Vj, i.e., the mesh
lines of Ty are also mesh lines of 7j,.

For simplicity of exposition we assume that the local solvers are exact, i.e., the FEM systems on the
subdomains are solved exactly, such that Assumption 14.3 is trivially satisfied with w = 1.

The space Vj is associated with the special subspace Vj from our abstract AS setting. Its purpose is to
provide an initial, coarse approximation which enables us to start the AS procedure.

We assume that N subdomains §2;,7 = 1... N, of € are given which consist of unions of elements
(triangles). We set
Vi=Vi,NHy(Q), i=1...N

We assume that the subdomains €2; satisfy:
e 1= Uf\; Q,

e The (), are assumed to be overlapping; in particular, for the AS convergence theory the ‘amount of
overlap’ is an essential parameter.
e Not more than M subdomains are simultaneously overlapping, i.e., sup H Jr N Q;# (D}} < M.
i=1..N
e The fine mesh 7}, is compatible with the decomposition of €2, giving rise to N local meshes 7} ; on

the subdomains €2;, such that V), = Zf\il V;. In particular, the boundaries 0f); consist of mesh lines
from 7y,

One step of our AS preconditioner amounts to the following procedure:

1. Solve the FEM equations Ay u}, = f}; on the coarse mesh Ty, giving uy € Vy.

2. Embedding uy into the fine mesh gives rise to ug € Vj, where V) C V}, is the space of all interpolants
from Vi to V}, (described by the range of the corresponding interpolation operator).

3. Fori=1...N:

Solve the subproblems Ay, ;uj ; = f;;, where the local stiffness matrices Ay ; refer to the local meshes
over the subdomains €2;, with the appropriately restricted versions f}/; of f; and with homogeneous
Dirichlet boundary conditions on the boundaries 0f);.

4. Extend (prolongate) the uy ; to functions u; defined on the overall grid T, (zero outside €);), and set
U= Ug + sz\il Uj.

A formally complete description involves the precise definition of prolongation operators E; and their
transposes £, such that the method exactly fits into our abstract AS framework.

One may also think of omitting the coarse space Vj. However, convergence theory tells us that this has
an unfavorable effect on the condition number of the preconditioner for A — 0, similarly as for the Jacobi

Ed. 2017 Iterative Solution of Large Linear Systems



14.4 Introduction to domain decomposition techniques 167

case. One should also bear in mind that, if the method is used as a preconditioner, e.g., for CG, then the
right hand side of the given problem f is actually some intermediate residual.

Usually, the cost for performing a preconditioning step is significantly smaller than solving the full system
exactly, at least if the coarser problem is also treated by some substructuring technique.

Apart from the acceleration effect, the most favorable feature of such a preconditioner is given by the fact
that complex geometries can be reduced to simpler subgeometries, and the fact that individual subdomain
corrections can be computed in parallel. This is the major advantage of additive compared to multiplicative
approaches, and this is more important for practice than the observation that multiplicative preconditioners
are usually more accurate.

However, due to the overlapping domains this requires some local communication, e.g., if each domain
is mapped to an individual processor. This motivated the search for non-overlapping techniques; a typical
example for such a technique is discussed later in this section.

A bit of theory. Application of Theorems 14.1.

The assumption on the maximal amount of simultaneous overlap of the subdomains implies that the
spectral radius p(£) appearing in Theorems 14.1 and 14.2 is bounded by M, the maximal number of
simultaneous overlaps. We prove this with the help of the following lemma, which can be regarded as a
sharpened version of the standard inequality ||€]], < [|€]| .

Lemma 14.7 Let £ € RY*N be a symmetric matriz with M < N non-zero entries per row and column.
Then,
1€, < VM max [[€]],
j=1..N
where &; denotes the j-th column of £.
In particular, if |&; ;| <1 forall i,j €{1,...,N}, then
1€, < M

Proof: For each 4, let J(i) C {1,..., N} denote the set of indices j with & ; # 0. Then, for any z € RY
application of the Cauchy-Schwarz inequality yields

€} = Z\Zsﬂ] S OIADINTS

v jed() i JjeJ(1) JjeJ(i)

< (XX #)) P
i JEJ(3) JjEJ(>3)
2
< (X 2) - max &1 < M e} - max
&0

by assumption on the sparsity structure of £. This implies the first assertion, and the second assertion
follows from the fact that for |£]; ; < 1 we have [|&;||, < VM for all j. O

Now we consider the matrix

‘ la(u;, uy)|”
E= (&), with &= sup
( ZJ) Z’J 0#u; €V, G(Uiaui)CL(uj?uj)
O;éujer

<1

involved in Assumption 14.2. For ©; N Q; = () we have &; ; = 0 because (using the notation of Sec. 14.2)
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Therefore, due to our assumption on the maximal simultaneous overlap, the matrix £ satisfies the assump-
tions of Lemma 14.7. This shows p(£) < M.

In order to apply Theorem 14.1 it remains to verify that the decomposition ist stable in the sense of
Assumption 14.1. This is the topic of the following theorem.

Theorem 14.3 [AS with ‘generous’ overlap] Given the above hypotheses on the problem and the subdo-
mains, there exists C > 0 such that any u € Vj can be decomposed as u = ZiNzo u; with uw; € V; and

N H2
> el < € (1+ 55 ) lullin e
1=0

where § > 0 is a parameter characterizing the ‘amount of overlap’. (5 can be defined in terms of the
characteristic functions of the subdomains €;.)

Proof: See [21]. The 1D version is an exercise. O

The boundedness and ellipticity of a(-,-) implies a(u;, u;) < C’||ui||§{1(m and ||u||§{1(9) < Ca(u,u). This
shows that Theorem 14.3 implies that Assumption 14.1 is satisfied with

c§=0(1+§[—;>.

Together with Theorem 14.1 shows that the condition number of the AS preconditioner grows at most
like O(1 + H?/§?). Thus, the condition number is bounded uniformly in &. Furthermore, if the overlap is
‘generous’, i.e., d > cH, then the condition number is bounded uniformly in both h and H.

Remark 14.5 At first sight, the two-level approach might appear unnatural, namely to add all the local
solutions to a coarse approximation ug. In fact, in a classical iterative Schwarz procedure this step would
not be included. However, this is nothing but an additional, global overlap, and the role of the coarse
space Vj is to ensure that information obtained by the subdomain solves is communicated to the other
subdomains. .

The spectral condition number for the MS preconditioner can be estimated in an analogous way on the
basis of Theorem 14.2.

Exercise 14.2 Realize the AS preconditioner for the 1D Poisson example on © = [0, 1] (FD discretization) with

a coarse and a fine mesh and two overlapping subdomains (subintervals) Q; = [0,a], Qo = [b,1] with a > b,
a—b=06=H. Choose, e.g., H=0.1 (fixed), h = 0.01, and reduce the size of h. Observe the performance of pcg
preconditioned in this way. "

Exercise 14.3 Devise the multiplicative (MS) analog of the two-level AS procedure introduced above.

Hint: Compute the residual after each single step before proceeding. "
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Figure 14.1: An edge patch Qr = Q; Uy UT', with nodes and mesh lines.

A non-overlapping additive two-level method.

We again consider the problem (14.46). We introduce a non-overlapping decomposition method involving
appropriate subdomain solvers. We will concentrate on the conceptual and algorithmic aspects, assuming
a; = a (‘exact solvers’) for simplicity. To fix ideas for the definition of the subspaces involved in the
non-overlapping approach, we assume:

e The triangulation 7}, is a refinement of a coarse triangulation 7y (consisting of triangles).
e The subdomains™ €; are taken exactly as the triangles of the coarse triangulation 7.

e The method works on the union of the patches of neighboring triangles; we will consider a version
where these patches are chosen as ; ; = §2; U )}, all unions of pairs of neighboring triangles €2;, §2;
sharing a common edge I ;.

Of course, the triangulations Ty and 7T, are assumed to be admissible in the sense of Sec. A.5.
See Fig. 14.1 for the simplest case of a decomposition into two subdomains only.

Before we proceed with the formal definition of the subspaces that comprise the splitting of V}, for this
method, we recall that the unknowns (degrees of freedom) in the original discrete problem correspond
in a one-to-one fashion to the nodes of the fine triangulation. We split the set of nodes N of the fine
triangulation 7 into:

e Nj: the nodes of the coarse triangulation T,
e N;: the nodes in the interior of the subdomains €2; (= triangles of the coarse triangulation),

e N ;: the nodes on the edges I'; ; = ;N(; of the coarse triangulation which are not contained in N.

Again, V}, denotes the FEM space associated with 7,. We construct a non-overlapping splitting of V}, in
the form
Vi=Vot Y Vit > Vi, (14.47)
i i

Of course, the patches 2; ; are overlapping to some extent; however, the term ‘non-overlapping’ refers to
the fact that we design (14.47) as a direct sum. To this end we associate the subspaces Vp, V; and V, ;
with the nodal sets Ny, N; and N ;, i.e., Vj is associated with Ny, each V; with the nodes of V; (i.e., with
the interior of the subdomain €2;), and each V; ; with the set N;; (i.e., with the edge I'; ;). That (14.47)
is indeed a direct sum will follow from the fact that, for each of the sets V4, V;, V;;, we will construct
a basis which has a ‘Kronecker o-property’ for the nodes of the corresponding nodal set Ny, N;, or N ;,
respectively.

In detail, the spaces that make up the splitting of V}, are defined as follows:
™ The splitting of V}, will be based on the subdomains ; as well as so-called edge patches ; ; to be defined below.
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e 1} is the space of piecewise linears on Tg: Vy = V.
e For each subdomain §2; we set V; =V}, N H ().

e For each edge I';; of the coarse triangulation (I'; ; denoting the edge shared by the subdomains €;
and €2;), we define the ‘edge space’ V; ; as the set of functions from Vj,

(i) which are supported by the edge patch Q; ; = Q; UQ,; UT,,

(ii) and which are discrete harmonic, i.e.,

suppu C €;; and
ueV, (14.48)
a(u,v) =0 YVoveV,aV
Note that dim(V; ;) = |V
In this way we obtain a splitting N
Vi=Vod) Vie Y Vi (14.49)
i=1 i\

l?]
Ty, #0

and a dimension argument shows that this is in fact a direct sum.

In the notation of Sec. 14.2; the non-overlapping AS preconditioner is now defined according to (cf. (14.17a)):
N
B =Y "EAT'Ef+Y E; A E] (14.50)
=0 i\J

where E; and FE; ; are the matrix representations of the embeddings V; C V}, and V;; C Vj; the matrices
A; and A;; are the stiffness matrices for the subspaces V; and V; ;.

The stiffness matrices A; and the matrices E; corresponding to the problems based on the spaces V; and
the coarse space V; are defined in a straightforward way: As for the overlapping method from Sec. 14.4,
Ap corresponds to the stiffness matrix for the approximation of the given problem on the coarse mesh
Tu, and the subproblems to be solved on the V;,7 = 1... N, are local discrete Dirichlet problems on the
subdomains €);, with homogeneous boundary conditions on 0f2;.

The appropriate interpretation of the stiffness matrices A; ; for the edge spaces V; ; is more subtle. These
are defined over the edge patches €2; ; = ©;UQ;UT'; ; with internal interface I'; ;. The correct interpretation
of these subproblems is essential for understanding the nature of the non-overlapping AS, which is defined
by (14.50) in a purely formal way. For the case where the stiffness matrix Ay, is not formed explicitly but
only the matrix-vector multiplication uj — Apu) is available, this will also show how the data for the
local ‘edge problems’ have to be assembled and how these subproblems are to be solved.

The appropriate interpretation of the local edge problems is the topic of the following considerations,
where we are ignoring discretization issues for a moment. To fix ideas, we consider a single edge I' that is
shared by two subdomains €2y and 2, i.e., I' is an interior interface between €2y and {25, see Fig. 14.2. We
denote the corresponding edge patch by 2 = Qr = Q; UQ, UT.

e We interpret the edge subproblems in the following way: Consider the local solutions uq,us of
—Au = f on Qy, s, with homogeneous Dirichlet boundary conditions on 9,9 (including T').
These solutions are independent of each other. Now, evaluate the jump®°

[0nu1] = Bmul + 0n2u2 (1451)

80 [Onur] = Op,u1 + On,us denotes the jump of the normal derivative over the interface I', where the 9,,,u; are oriented
outward ;.
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(2
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o

Figure 14.2: A combined domain ; U Qs U T with interface I'.

across the interface I', and consider the continuous solution w of the ‘interface problem’
—Aw=0 on Qr, w=0 on d, [Oyw]|=gr:=—[0,us] onT (14.52)

(observe the minus sign with the jump term). We call w the harmonic extension of its trace w|p
to Qr. Then, by construction, the linear combination u = u; + us + w is the solution of®!

—Au=f on Qpr, u=0 on JQr

with [0,u] = 0 on I'. In this way, we have solved the Dirichlet problem on Qr by means of solving
two independent problems in 4, Q5 and the additional interface problem (14.52).

At the discrete level, the solution of the subproblems on €2; and €25 is straightforward and gives rise
to discrete approximations for u; and us. We now investigate the nature of the auxiliary interface
problem (14.52),

e Problem (14.52) is of the type
—Aw=0 on Qpr, w=0 on dr, [O,w]=gronT (14.53a)

with a prescribed jump gr over the interface. (In (14.52) we have gr = —[0,u;].)

To obtain the weak form of (14.53a) we use partial integration (A.7) on both subdomains §2;, with
test functions v € HJ (Qr):

/vaz/ 3mwv—/Vw~Vv
(951 o0 951

:/ anv+/8n1wv— Vw - Vv
an\F T Q1

:O+/0mwv— Vw - Vv
r ol

/AwU:0+/5?n2wv—/ Vw - Vv
Qo I Qo

Adding up these identities yields

/ vaz/[@nw]v—/ Vuw - Vv
Qr r Qp

81 Here u; is extended by 0 to €, and vice versa.

and analogously,
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This leads us to the weak form of (14.53a):

Find w € Hy(Qr) such that /

V- Vo = /gpv Ve HOp) (14.53b)
Qr T

e Now we consider the discretized version of (14.53),8%?
A A wy g1
rr Arg ? _ |9 (14.54)
Arr Arg wy 0’
with the appropriately blocked local stiffness matrix over Q2 and the appropriate coordinate vectors.
The indices I' and I refer to the interface and interior components, respectively, and we have combined

the interior nodes from N; and A into the set N; of all interior nodes. The block structure of the
sparse stiffness matrix in (14.54) has to be interpreted accordingly.

Note: Of course, we may now simply solve the system (14.54). However, having the case of a larger
number of subdomains in mind (with overlapping patches) we are interested in a inexact but ‘local-
ized” procedure to be used as a preconditioner, and which also lends itself better to parallelization.
This can be achieved in the following way:

Elimination of the variable w} from (14.54) gives rise to a linear system for the edge component wf.:
Swp = gp (14.55a)
where S is the Schur complement of Arp,
S=Arr—Ar A Arr (14.55b)
As soon as wy. is determined, the component w) is obtained as
wy = —Ajj Arruwp (14.56)

We can interpret these operations in the following way:

— The action of S has the nature of a (discrete) Dirichlet-to-Neumann map: It transfers Dirichlet
(i.e., pointwise) data wy on I' to Neumann data g on I

— The action of S~! has the nature of a (discrete) Neumann-to-Dirichlet map: The Dirichlet data
wp on the interface I'" are computed from the solution of (14.55a) with a Neumann condition
on I'.

— Furthermore, w} is the discrete harmonic extension of wf. to the interior of Qr, as explained
below.

In order to understand the computational realization of (14.55),(14.56), the notion of discrete harmonic
extension and the action of S and S~! has to be understood more precisely. This is the topic of the
following considerations.

e Discrete harmonic extension: Let Dirichlet data wp on I' be given. We denote —AI_} Arr by E
and consider (cf. (14.56)) , , ) /
wf is the discrete harmonic extension of wp to the interior nodes in Q. To see what this means,
insert wi and w} into (14.54) to obtain

82 Think of a straightforward Galerkin/FEM approximation on Qr with piecewise linear elements and appropriate numerical
quadrature for setting up the system. For evaluating the right hand side, this involves square and line quadratures yielding

f1 and gf.
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A A wy Sy
nroant =T (14.57)
Arr Arg wy 0

/ /
W — [ZJ]{ ] _ [ Ewai/ ] (14.58)
I r

can be interpreted as the solution of a problem of the form (14.54), the discrete version of (14.53),
with Neumann data Swi. on I'. Thus, w’ is the coordinate representation of an element w from the
edge space Vp := Vi (see (14.48)). The interior component w} is uniquely determined by wy.. We
call E = —Aj} Arr the (discrete) harmonic extension operator.

This means that

e Action of S: For any given (discrete) Dirichlet data wf on the interface I', consider its discrete
harmonic extension (14.58). Relation (14.57) leads to the following interpretation:

gr = Swy  is a discretized version of the jump [0, w] across the interface T (14.59)
i.e., a discrete Dirichlet-to-Neumann map.

e Action of S7!: For any given (discrete) Neumann g} on the interface T, relation (14.57) leads to
the following interpretation:

wp = S~ 'gr is the solution of (14.54) evaluated at the interface I (14.60)

i.e., a discrete Neumann-to-Dirichlet map. The inner component w} of the solution w’ is the discrete
harmonic extension of wr..

For the solution of the original, continuous problem (14.53), a similar interpretation in terms of a harmonic
extension can be given. The corresponding Neumann-to-Dirichlet map is called the Poincaré-Steklov
operator. For the precise theoretical foundation of this clever construction in the PDE context, see [17]; it
involves a multi-domain formulation using local Poincaré-Steklov operators and harmonic extensions.

Exercise 14.4 Show that, with appropriate subblocking,

Arr Arp Arp

A A 9 b
[ o F’I]: Air Ay 0 (14.61a)
Arr Arg

Ao 0 Agp

the Schur complement (14.55b) can be expressed as
S = AF,F —Ar Al_& Air —Arp AQ_,% Aar (14.61Db)

In the case of a single domain = Qr with two subdomains 2; and €2y, we see that, from the computa-
tional point of view, the solution of the original problem

—Au=fon Qr, u=0 on JQr (14.62)
amounts, after discretization, to the following steps:

e Assemble the stiffness matrices in (14.61a).

—1
)

e For i = 1,2, compute the inverse matrices A; ., and determine the discrete approximations u} of the

subdomain problems
—Au; = fon Q;, u=0 on 0
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e Extend u) by 0 to Qs and vice versa.

e Evaluate the jump terms
gr = ([Onur])" = (On,w1)" + (Op,ua)’

(see (14.51)).

e Assemble the Schur complement (see (14.61b))
S=Arr—Ar, Al_% Air —Aro A;% Ay
e Solve the Schur complement system, i.e., the discrete interface problem (14.55a),
Swp = gr
e Extend wi to w' via discrete harmonic extension (14.56),
wy = Bwp = —A; [ Appwy
e Determine v’ on Qr as
' =u) +uy +w'

By construction, this gives rise to the exact discrete solution.

Exercise 14.5 Reproduce the above considerations, at the continuous and the discrete level, for the 1D Poisson
problem with € = (0,¢), Q2 = (¢, 1), and I = {c}. .

The full preconditioner:
Returning to the case of a general decomposition into an arbitrary number of subdomains €2;, we can now
describe our non-overlapping AS preconditioner, which is formally defined by (14.50), in precise detail:

e Solve the given problem on the coarse triangulation 7Ty, giving rise to ug.

e Apply the local solution procedure described above, over all subdomains €2; and €; and all edge
patches €2; ;. This gives local contributions

— wu; defined over €2; and extended by 0 outside §2;, and

— w; ; defined over all edge patches €2, ; after local discrete harmonic extension, which are also
extended by 0 outside €2, ;.

e Adding up defines the action of the preconditioner (cf. 14.50)):

N
h=ug+ > wit Y wy (14.63)
i=1 ij
Fi?j;@

In particular, to determine the w; ;, subproblems of the type (14.53b) are solved, in the way as described
above, for all edge patches Qp = €, ;. All interior local subproblems are of the original type —Au = f, with
local homogeneous boundary conditions as in the overlapping case. However, as we have seen, the edge
subproblems are set up in a more subtle way described above, using discrete harmonic extensions. This
patching procedure realizes an alternative way of communication between local subdomains, compared to
overlapping.
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In fact, this non-overlapping method has an ‘overlapping taste’, because the edge patches €2; ; have some
overlap from a geometric point of view. However, the method is non-overlapping in an algebraic sense;
it can more easily be parallelized than the an overlapping method. In particular, with subblocking as in
Exercise 14.4, assembling the Schur complement matrices for the edge systems can be readily parallelized
over the subdomains.

Theory shows that the combined strategy involving a globally defined, coarse ‘skeleton’ approximation
ug (as for the overlapping AS) is essential for the successful performance of the preconditioner; see [17],[21].

Remark 14.6 Of course, for the case of more than N > 2 subdomains, this preconditioner is not exact
(in contrast to the simplest case N = 2 considered above).

Concerning the concrete implementation of the preconditioner (14.63), realizing it by explicitly computing
all the (rather small) local inverses A, ; and using this for setting up the Schur complement matrices (14.61b)
is a common technique. This can be interpreted in the sense that, in a first step of the process, all
interior nodes are eliminated, which is called static condensation. However, from (14.61b) we also see
that, actually, not the ‘complete’ inverses A L are required but only A7 ! A;r, which has some potential
for further optimization of the computational effort.

Explicit inversion of the A;; is avoided, if iterative approximate local solvers are to be applied for the
Schur complement systems: Each evaluation of a matrix-vector product u — Swu involves the invocation
of two subdomain solvers, which can be performed in parallel. .

In the following we consider one possible simplification of our preconditioner.

A Neumann-Neumann preconditioner.

A common technique is to approximate the Schur complement system (14.55) in the following way. Con-

sider (14.55a), , /
Swp = gr

with S written in the form (14.61b),
S = Anp — AF,l Al_& ALF — ADQ AQ_,% A27F (1464)

For any pair of nodes (z,2') on the interface I', the corresponding entry (Arr). . of Arr is given by
(AF’F)JD@/ == / VU}LI . VU}L@/ == / V’th . V’Uh’m/ —|—/ V’th . V’Uh’m/ (1465)
Qr (91 Qo

where vy, , and vy, ,» denote the nodal basis functions (hat functions) associated with these nodes. In (14.65)
we have split the integral into two contributions associated with the subdomains €2;, giving rise to a splitting

Arr=Arra+Arre

and
S = 51 + 52, with SZ = AFI;Z' - Ani A;} Ai,f‘

We are aiming for a simplified approximation of the Schur complement S from (14.64), i.e., a preconditioner
S ~ S. One possible choice is S = S; (or ;). Consider the action of S;!, i.e., the computation
of wh, = S;'gl: Analogously as in (14.54)ff., this is equivalent to solving the system® with mixed

boundary conditions, A A , gl
o Arg wr;l _| 7" (14.66)
Air o Ain wy 0’

83 See Exercise 14.6.

Iterative Solution of Large Linear Systems Ed. 2017



176 14 SUBSTRUCTURING METHODS

and extracting the interface part wf. ; from the solution vector (wf ,,w})". This system is similar to (14.54),
but smaller, and only the subdomain €2; is involved. This is a localization property which is useful in view
of capability for parallelization.

The action of this preconditioner is equivalent to the solution of Sjwr; = gr. The so-called Neumann-
Neumann preconditioner is obtained if 2; and €2y are treated in a way having equal rights, i.e., we solve

! / / /
Sywp; =wigr and  Sowp; = wa gp

and compute Wwp = wp; + wr . Here it appears natural to choose w; + wy = 1, but the concrete choice of
the w; is not straightforward. This means that S™! is approximated by w; Sy L wy Sy L

Exercise 14.6 In an analogous way as (14.54) is related to problem (14.53), the system (14.66) is related to a
Poisson problem posed on €27 with a Neumann condition on the interface I,

—Aw=0 on , w=0 on IU\I', Jpw=gr on T (14.67)

Verify the relationship between (14.67) and (14.66) via consideration of the weak form of (14.67), with test
functions v € H}(Q1). (Cf. (14.53)—(14.54).) .

The full preconditioner:

Returning again to the case of a general decomposition into an arbitrary number of subdomains §2;, a
Neumann-Neumann preconditioner is described in the literature as follows. First of all, the subdomain
solutions g, uy, . . ., uy are determined in the same way as before (see (14.63)), and the associated Neumann
jumps over all interfaces are evaluated.

Then, instead of computing the w; ; from (14.63) by considering all possible edge patches, it is more
practical to consider again all subdomains €; (here we are assuming triangles) with boundaries consisting
of several edges I'y,. Let A;, denote the global stiffness matrix. Now, with appropriate numbering,

e cach block-row of A; associated with the interior nodes in some the subdomains €); consists of a
quadratic subblock A;; and one or several non-vanishing block A; ., where the index v refers to an
edge which is part of 0€2;;

1,779

e cach block-row of Aj associated with nodes along some interior edge I', consists of a quadratic
subblock A, , and at least two non-vanishing subblocks A, ;, where the index ¢ refers to subdomains
neighboring I',.

Y529

For the simple setting illustrated in Fig. 14.3 for instance, with subdomains numbered by 1,2, 3 and inner
edges numbered by a, b, the global stiffness matrix has the block structure

(A1 A, )
Aui Ava Au
Ay = Ay, Ags Ay (14.68)
Apa App Aps
Azp  Asgz )

Here the subblocks associated with subdomain €2, have been highlighted, and we exemplify the procedure
(which is applied to all €2;) for subdomain €s: ‘Cut out’ and solve the highlighted subsystem, i.e., solve
the localized system

e
AP wh =1 0 (14.69a)
9
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Figure 14.3: Decomposition of a polygonal domain into three triangles. In this simple example the
boundaries of all subdomains meet the boundary of the full domain, i.e., there are no ‘strictly interior’
subdomains.

with stiffness matrix

Aa,a Aa,Z
AP = | Ay, Ass Agy (14.69b)
Ab.2 Ab,b

and where ¢/, g; stem from the Neumann jumps at the interfaces a and b. This system can be solved using
the Schur complement of A,

Ava A, Ao — Aus Ay Agy — A, ASLA
5272 = ’ - ? 'A2_§' ( A27a Az,b ) = ’ e 2
Ab b Ab,2 ’ —Ab72 AQ_,% Agﬂ Ab,b — Ab’g AQ_,% A27b

to obtain the interface parts of the solution w,.

In the general case, this procedure is executed for all subdomains €);, the resulting interface (edge)
contributions are summed up. Finally, the discrete harmonic extensions over all subdomains associated
with all the edges are computed (again by solving local mixed boundary value problems on all subdomains),
and they are added to ZiNzo u;. This includes extension by zero and appropriate weighting. Usually, the
weight for an interface node is chosen as the inverse of the number of ; sharing this node.

However, we are confronted with the fact that for a strictly interior subdomain €; the associated localized
system has Neumann data on the complete boundary 0€2;, which means the the corresponding local stiffness
matrix (the analog of (14.69b)) is singular. It therefore is a common technique to apply a pseudo-inverse.
The classical Moore-Penrose inverse bases on the singular value decomposition is generally applicable to
this purpose but computationally rather expensive. Depending on the problem at hand, cheaper and more
specific techniques van be used, see [21].

Remark 14.7 The localized system of the type (14.69) are ‘memory-overlapping’, because each edge is
subset of several 0€2;. In a parallel implementation this requires some moderate amount of local commu-
nication, but the solution of the localized systems can be performed in parallel. .

Remark 14.8 For theoretical discussion of several preconditioning techniques in the FEM context based
on substructuring see for instance [18]. In particular, for the Poisson problem, spectral equivalence of the
preconditioners considered here can be proved; see [18, Section 4.4]. .
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A FETI preconditioner.

Various domain decomposition methods for constructing efficient preconditioners, in particular for complex
geometries are the topic of many recent research activities, see [17], [21]. A prominent class are the so-called
FETI techniques (‘Finite Element Tearing and Interconnecting’).

To discuss the basic idea, we again consider the case of two subdomains {2, {2y with an interface T,
as in Fig. 14.2. Instead of the full problem posed on Q = ; U Qs U, we consider two local mixed
Dirichlet/Neumann boundary value problems posed on the subdomains €);; after discretization, these take

the form . . 4 4 :
Al A (W) (000
) 40 Z0N Il 70  1=12 (14.70)
AI,F AI,I Wy I'r
If we find solutions of these two subdomain problems with continuous normal derivative along the interface,
ie., 1 2
gr=gt = —gP (14.71)
then we have solved the full problem on 2. But the correct value of g is of course unknown.

The interface parts of the two subdomain solutions are given by
; N — . . . . . N =1 .
G = SO 4 g0, it 0 = - A, A0

where the S are the Schur complements of the Agl)l We require u' := %1) = %2) (continuity along the
interface). This gives the equation

(S(l)—l n 5(2)_1)9% _ 5(2)‘15/(F?> _ 5(1)‘15/(F1> = d, (14.72)

for the determination of the normal derivative g} (see (14.71)) along the interface, which was sought for
in order to obtain the solution of the full problem on €.

For preconditioning, the matrix SO g iy (14.72) is approximated by (S + S(z))_l, which gives
the directly computable approximation

(SW 4+ S@)d =~ gh (14.73)

for the normal derivative along the interface. Evaluating (14.73) and solving the resulting pair of subdomain
problems (14.70) with the corresponding approximation g} defines a preconditioner for the full problem
posed on €.

This special way of using Dirichlet-Neumann maps for defining a preconditioner is the basis for general
FETI-type multi-domain preconditioners.

Remark 14.9 The terminology ‘FETT’ stems from the fact that inexact solution of (14.72), i.e., using the
preconditioner (14.73) instead, leads to a solution which is discontinuous along the interface (‘tearing’). If
we use the preconditioner to define a stationary iteration scheme, on convergence we have ‘interconnected’
this along the interface, giving the exact continuous solution. .

Remark 14.10 Various domain decomposition methods for constructing efficient preconditioners, in par-
ticular for complex geometries are the topic of many recent research activities, see [17],[18],[21]. The
so-called BPX-preconditioner, for instance, is based on hierarchical domain decomposition, which is for-
mally similar to multigrid techniques. .
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15 Krylov Subspace Methods for Eigenvalue Problems
We consider the eigenvalue problem for a (large, sparse) symmetric® matrix A € R"*". We assume that
the eigenvalues \; € R are ordered according to

A=A > >\,

The Lanczos process (see Sec. 9.3) starting from some initial vector z; € R" yields an orthonormal basis
Vi € R™™ of the Krylov space K., = K,,(A, z9) and the symmetric tridiagonal matrix

T, = VI AV, € R™™ (15.1)

For m not too large, the eigenvalues ,ugm) of T,,, the so-called Ritz values, can be computed by standard

methods, e.g., the QR algorithm. The Ritz values serve as approximations to the eigenvalues \; of A.
15.1 Auxiliary results

We make use of the following classical results.

Lemma 15.1 Let A € R™" be symmetric. If for u € R and x € R™ there holds

|Az — puall, = ellell,, >0 (15.2)

then there exists an eigenvalue A of A with

A—pl<e
Proof: W.l.o.g. we assume that u & o(A). Then, A — p1 is symmetric and invertible, and we have
1 _ A—pul)ly
mae = (4 ), = sup 1A 2D
Aeo(A) | A — pl y#0 1l
For y = Ax — px this gives
-1
B S 17 72 O 1 PR
NIy T, Az — ol =
Thus, there exists A € o(A) with
1 > 1
A—pl ~ e
which concludes the proof. O

Remark 15.1 A pair (p, z) satisfying (15.2) is called a e- pseudo-eigenpair (pseudo-eigenvalue, pseudo-
eigenvector). .

Theorem 15.1 [Courant-Fischer; variational characterization of eigenvalues] Let A € R™ ™ be symmet-

ric and {z1,...,2,} C R"™ be an orthonormal system, Zj, = span{zi,...,zx}. Let \y > Xg > ... > A\,
denote the eigenvalues of A, with associated orthonormal eigenvectors xy,...,x,. Then, fork =1...n,

i TA

(i) min z 07 <\

0#£z€Z 2Tz

and (11) equality holds for Z, = X), = span{zy, ..., x}, i.e., the maximum of all possible minima in (i)
18 >\k
Proof: See, e.g., [14]. OJ

84 All assertions are also valid for A € C"*™ Hermitian.
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15.2 Monotonicity of approximation

Theorem 15.2 Let ,ugk) > ,ugk) > ... 2> ,u,(f) be the eigenvalues of the matrices T, € R** k=1,2,....

Then, for i = 1...k the inequalities
Mt < i < My and ) < T <N (15.3)

are valid.

Proof: Let

zi(k) =V ugk), i=1...k where ul® = cigenvector of T} associated with eigenvalue ugk), ||u§k”)||2 =1

Since {ugk), . ,u,ik)} C RF is an orthonormal system, the same is true for {z§k), ce z,(f)} C R™ (recall that

VI Vi, = I). Let us denote U™ = span{u{®, ... u"}.

»

— Step 1. Claim:
pM <N, i=1.k

To prove this, we apply Theorem 15.1, (ii) to Tj:

T,
pP = min ST (15.4)
o;éueuf’“) utu
For z = V,u we have 272 = v"u, 2z € Zi(k) = span{z§k), .. .,zi(k)}, and v Tyu = u"V AViu = 2" Az.
Using (15.4) and applying Theorem 15.1, (i) to A we thus obtain
TA
W9~ i TAT

0£zcz® 212
for e =1...k, as asserted.

— Step 2. Claim:
<Y =1k

The proof uses a similar argument as in step 1. We observe that Vyu = Vi1 u with u = [ g ] € Rk+L,

We consider the corresponding set {1, ..., 4;} € R¥1 U; = span{dy, ..., 4;}. From (15.4) we have
*) . u"VIAVu . atVIE AV a T k)
pi = min —————— = min p— = min ——— <y,
0£ueu™ Uy 0£uell; uru 0£acl; UTU

where the last inequality again holds due to Theorem 15.1, (i). This concludes the proof of step 2.

Combining step 1 and step 2 shows the second assertion in (15.3). The first assertion is obtained from
applying the same arguments to the matrix —A. O

Theorem 15.2 says that, for increasing dimension & of K,

e the leftmost (smallest) eigenvalue of T}, is monotonously | and > the smallest eigenvalue of A,

e the second-leftmost (second-smallest) eigenvalue of T} is monotonously | and > the second-smallest
eigenvalue of A,
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Figure 15.1: Ritz values and exact spectrum (Figure from [11]).

e the rightmost (largest) eigenvalue of T} is monotonously 1 and < the largest eigenvalue of A,

e the second-rightmost (second-largest) eigenvalue of T} is monotonously 1 and < the second-largest
eigenvalue of A,

The theorem does not include an assertion concerning convergence. The accuracy of the Ritz values can
be assessed in an a posteriori sense, however; see Theorem 15.3.

Example 15.1 Figure 15.1 illustrates the behavior of the Ritz values for k£ = 1,2,... compared to the
exact spectrum for the symmetric matrix A € R'%10 with coefficients a;; = 72i(n — j + 1)/(n + 1)3
(1 < j). We see that the convergence behavior is quite good for the dominant, largest eigenvalues.

15.3 An a posteriori error estimate

Computable a posteriori estimates are of major practical relevance, in particular if a priori bounds are not
available or too pessimistic. For the Lanzcos approximation to eigenvalues the following estimate is valid:

Theorem 15.3 [a posteriori estimate] Let (p1, w) be an eigenpair of T, with |w|, =1, and let w,, denote
the last component of w, w,, = e’ w. Then, A has an eigenvalue X\ satisfying

A= sl < Bl |wm]

where Bui1(= Nmi1,m) is the lower right entry in the matriz T, € R(m+1)xm

Proof: From identity (9.7) we have, in the notation from Sec. 9.3,
AV = Vi Ty = hm+1,m Um+1 67Tn = Bm+1Vms1 6;
For x = V,,,w with |z, = ||w||, = 1 this gives®
Az —px = AV, w — Vi (pw) = (AVey, — Vi T w = Big1 U1 €5, 0 = B Win Ut
Together with ||[vy,41]|, and B,41 > 0 this leads to
Az — pally < |[Bmiallwm| = Bl lwm| 2]l

and the result follows from Lemma 15.1. O

85 Like in other cases connected with Krylov methods, the residual is a multiple of v,, 1.
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A The Finite Element Method (FEM) in a Nutshell

Starting from an abstract setting we will then mainly focus on the 2D Poisson equation (14.46) as a model
problem. Most proofs are omitted or just indicated. A standard text on the topic is [3], for instance.

A.1 Elliptic bilinear forms and abstract variational problems
Let H denote a real Hilbert space with inner product (-, -) and associated norm || - ||.

Definition A.1 A continuous (= bounded) bilinear form on a Hilbert space H is a mapping a(-,-) :
Hx H — R with the properties

(i) a(u,-) and a(-,u) is a continuous linear functional for each fized u € H,

(ii) a(-,-) is bounded, i.e.
la(u,v)| < M||ul||||v]  forall uw,ve H (A.1)

A bilinear form a(-,-) is called elliptic, or coercive, if there exists a constant vy > Qwith
a(u,u) > ~||u|®  forall ue H (A.2)

FEvidently, v < M holds true.

Lemma A.1 Let the continuous bilinear form a(-,-) be symmetric, i.e.,
a(u,v) = a(v,u) (A.3)
Furthermore, let g be a linear functional on H. Then, u, € H is a solution of the minimization problem
J(u) = 2a(u,u) —g(u) — min! (A.4)
iff us is the solution of the variational equation

a(u,v) =g(v) forall ve H (A.5)

Remark A.1

e For the finite-dimensional version of this assertions see (7.1).

e For the non-symmetric case, the Laz-Milgram Lemma states that the variational equation (A.5) still
has a unique solution wu, satisfying

1
| < = |lgl A6
]| > 9]l (A.6)

where || - || denotes the dual norm. See (1.2) for the finite-dimensional analogon of this assertion.

However, this is not directly related to a minimization problem.
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A.2 Weak derivatives and Sobolev spaces

Let® Q C R? be an open domain with piecewise smooth boundary. The space L?(f2) of square-integrable
functions on €2 is a Hilbert space with inner product and norm

(u,0) g3y = / wo, Nl = /()

For derivatives of functions u: 2 — R we adopt the usual denotation in terms of a double index a =
(a1, a0), a; >0, with |a] = a; + ay. A function D € L?(Q2) is called the weak derivative of order a if

/Do‘uw = (—1)°‘|/ uD%w for all w e C§°(£2)
Q Q

The space of all functions u for which the weak derivatives up to order |a| = p exist is denoted by HP(£2)
and is called a Sobolev space. It is a Hilbert space with inner product and norm

1
() mv) = Y, (D, D) 20y Nl oy = (1) iy

laf <p

For p = 1, for instance H*(2) is equipped with inner product and norm

1
(u, ) @) = (w,v)r2(0) + (Vu, V) r2(q), [ll g1 () = (s u) ),
where V is to be understood in the weak sense.

The space of H'-functions with zero trace on the boundary 9 is denoted by Hj(€2). On this space, the
H'-norm and the H'-seminorm

|u|H1(Q) = ||VU||L2(Q)

can show to be equivalent (a consequence of the so-called Poincaré inequality).

The seminorm |u|g2(q) is defined in an analogous way.

Partial integration

Lemma A.2 [partial integration in R? (Green’s formula)] For arbitrary u € C*(Q), v € C1(Q),

/Auvz Opuv —/Vu~Vv (A.7)
Q B 0

where 0, u denotes the normal derivative of u along 0S) with outward orientation.

A.3 The 2D Poisson equation; weak and variational formulation

Wir consider the homogeneous Dirichlet boundary value problem

—Au(z) = f(x), x€Q, (A.8a)
u(z) =0, x € 0N (A.8b)
with f € L?(Q2). For the associated bilinear form
a(u,v) = (=Au,v)20) = /—Auv (A.9)
Q

86 Analogous definitions in R? for d arbitrary.
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and sufficiently smooth u, v with zero boundary values, partial integration (A.7) gives

a(u,v) = / Vu- Vv (A.10)
Q
This motivates the more general, weak formulation of the given boundary value problem:
Find u € H} () such that / Vu-Vv = / fv  forall ve HyN) (A.11)
Q Q
a(u,v) (fw)

The following theorem is based on the fact that for the bilinear form (A.10) is elliptic and bounded
(see Sec. A.1) on the space H} () with norm || - | 1) cf. e.g. [3].

Theorem A.1 Problem (A.11) admits a unique solution u, € HJ(£2).

Moreover, since the bilinear form (A.10) is also symmetric, it satisfies the assumptions of Lemma A.1
with H = H(Q) and g(u) = (f, u)2()-

Theorem A.2 [Dirichlet principle] The unique solution u, € H(Q2) of (A.11) is characterized by the
property that it is also the unique minimizer of the energy functional

J(u) =2 au,u) — (f,u)r2@) :%/QVu-Vu—/qu (A.12)

Regularity

Theorem A.3 [H?-regularity] If the domain Q is convex or if the boundary 9S) is of class C?, then the
solution u, of (A.11) is contained in H}(Q) N H?*(Q) and satisfies

| el 2y < C Ll 20y (A.13)

with a constant C' depending on ).

A.4 Variational methods: Ritz, Galerkin

Consider the setting of Sec. A.1. Variational methods seek for an approximation of the solution u, an
n-dimensional linear subspace®” V;, C H. For concrete realization one chooses a basis {v; ... v,} of Vj,
such that each v, € V}, is uniquely represented as

v, =&v1+ ...+ &0,

87In view of application to PDEs in the FEM context to be discussed in the sequel, the index h reprepresents the mesh
width of the underlying discretization of the domain 2, with h — 0 as n — oo.

Ed. 2017 Iterative Solution of Large Linear Systems



A.4 Variational methods: Ritz, Galerkin 185

The Ritz approach.

Let a(-, ) be symmetric. We seek for the minimizer of the energy functional J(u) from (A.4) over V},, and
the corresponding element u;, € V), satisfying

J(up) = min J(vy) (A.14)

Vp € Vvh

is taken as an approximation for the exact solution wu,.

J(vp) = J(&Gur+ ...+ &) = %a<i§ivi,i§j%’> —9<Zn:§ﬂ’j>
i=1 Jj=1 Jj=1

=13 Y agau ) - > &)
j=1

i=1 j=1

Due to

Thus, minimization of J(-) over V}, is equivalent to minimization of the quadratic functional ¢: R" — R,

over all® u € R", where
CL(’Ul, ’Ul) cee a(Uh Un) g(vl)
A= : : ) b= : (A.16a)
a(vy,v1) -+ alvy,vy) g(vn)

with the so-called stiffness matriz A € R™™. Due to the symmetry and ellipticity of a(-,-), the stiffness
matrix is SPD.

The unique minimizer of (A.15) is obtained as the solution of the SPD system
Au=1»> (A.16D)
see (7.1). This approach is addressed as the Ritz method.

The Galerkin approach.

More generally, with a(-,-) not necessarily symmetric, one starts from the variational problem (A.5) (in

the PDE case this corresponds to the weak formulation, see (A.11)). We seek for u, € V}, satisfying
a(up,vp) = g(vy) for all v, €'V, (A.17)

This is equivalent to
a(up,vj) =g(v;), j=1...n, (A.18a)

or with up, =& v+ ...+ &0,
a(Z @Ui,z}j) = Zfia(vi,vj) =g(v;), j=1...n (A.18b)
i=1 i=1

In matrix-vector notation this results in the same system of equations as in (A.16) for the coefficient vector
u=(&,...,&)". If a(-,-) is not symmetric then A will also be unsymmetric. In the general case, the
unique solvability of the system Az = b is a consequence of the Lax-Milgram Lemma (see Remark A.1);
see also Assertion 8 from Sec. 1.3.

The following lemma relates the approximation error u, — u, to the accuracy in which elements of H
can be approximated by elements of the subspace V},.

88Coefficient vectors in R™ associated with u;, are simply denoted by w.
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Lemma A.3 [Céa/ Let a(-,-) be a (not necessarily symmetric) bounded and elliptic bilinear form (see
Def. A.1) on a Hilbertspace H and Vi, C H a linear subspace of H. Then the difference between the
solutions u, € H and uy, € V}, of the variational problems (A.17) and (A.5) satisfies

M .
lun — .|| < P [on — | (A.19)
Vh h

Proof: With V;, C H we have
a(us,vp) = g(v,)  for all v, € V),

Due to (A.17) and with the linearity of a(-,v,) this gives

a(up — uy,vp) =0 for all v, € V), (Galerkin orthogonality) (A.20)

Furthermore,
a(up — ug,up) =0

This implies
a(up — U, Up, — Uy) = alup — Us, up) — alUp — Uy, Us) =
= 0 — alup — Uy, uy) =
= a(up — Uy, vp) — a(up — Us, Us) = a(Up — Uy, Vpy — Usy)
for all v, € V},. Due to the continuity and ellipticity of a(-,-) this implies

Yl un — uy||? < M| up — ui || | on —us || for all v, € Vi

from which the estimate (A.19) immediately follows. O

A.5 FEM illustrated for the case of the 2D Poisson equation

We consider the Dirichlet problem for the 2D Poisson equation, see Sec. A.3. For the moment we assume
that Q = (0,1)? is the unit square, and we consider the simplest variational approximation based on piece-
wise linear functions over a uniform triangulation T, of Q) associated with a regular grid with meshwidth h
and consisting of elements in the form of triangles, see Fig. A.1.

As approximating space we choose the finite-dimensional subspace V;, C H{(£2) which consists of con-
tinuous functions vy, (x) linear® on each triangle and vanish on the boundary 9. Each inner grid point
x;; = (ih, jh) is associated with a linear hat function v; ;(x) satisfying v; j(x; ;) = 1, and v; j(x ) = 0 for
(k,€) # (i,7). The support of v; ; is a so-called patch €; ; consisting of 6 neighboring triangles.

89‘Higher-order elements’ based on higher-degree polynomial ansatz functions are not considered here.

RV

Figure A.1: Triangulation of a square; basis function (hat function)
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Figure A.2: Nonuniform admissible triangulation of a polygonal domain, with local refinement

These hat functions v; ; form a basis of V},, the so-called nodal basis.

In this way we obtain a Galerkin system according to Sec. A.4. The coefficients a(v; ;, vy ) in the ‘Galerkin
matrix’ A from (A.16a) are given by

a(vij, Vkp) = / Vi ;- Vg (A.21)
Q

i,5 N Qe

with piecewise constant integrands which are O(h™?) since the gradients involved are O(h™!). Due to local
support with measure O(h™?) this results in a matrix A of small bandwith with entries of size O(1). In
fact, after lexicographic ordering of grid points, up to a factor h? it is exactly the same matrix as for the
standard FD discretization, see Example 2.2.%

The coefficients b; ; of the right-hand side b are obtained as
(f vig)rag) = /Qf% :/Q fui (A.22)

In practice this has to be approximated by an appropriate quadrature formula.

The same procedure can be applied to the case of a general domain, and triangles (or other types
of elements) of flexible size and shape. In general, an admissible triangulation 7, of means that®' Q
is subdivided into a finite number of triangles in a way such that two triangles have either an empty
intersection, a common edge, or a common vertex; see Fig. A.2. For such an admissible triangulation, the
approximating subspace V}, and the associated nodal basis are well-defined.

The approximation results presented in the following section depend on the solution behavior as well as
certain characteristics of the triangulation. For a triangle T' C Tj, let o(T") and ¢(7") denote the diameters
of its subscribed and superscribed circles, respectively. The parameter h is to be associated with max (7).

€Th

(T
— < .
erea%f o(T) — Cangie (A.23)

Furthermore, the condition

with a moderate-sized constant C, which can be interpreted as a minimal angle condition, plays an essential
role. A triangulation for which this condition is satisfied is called quasi-uniform.

9Note the dependence on dimension: For problem dimension d the elements of the the stiffness matrix are O(h?~2).

91See Fig. Approximating curvilinear boundaries is an additional aspect.

Iterative Solution of Large Linear Systems Ed. 2017



188 A THE FINITE ELEMENT METHOD (FEM) IN A NUTSHELL

A.6 FEM approximation properties

We assume that €2 is a polygonal domain and that 7, is an admissible triangulation of 2 such that
Q=U{T : T € T,}. The first step in a FEM convergence analysis ist to study the approximation
properties of the subspace V}, associated with 7,. The following theorem is based a scaling argument
combined with an analysis of the corresponding approximation properties on a simple reference triangle.

Theorem A.4 [local error estimate for piecewise linear FEM-interpolation in 2D] Let T € Ty, be a triangle,
and let Tu denote the piecewise linear interpolant of a function uw € H?(T) (interpolation an the vertices
of T'). Then the interpolation error Iu — u satisfies the estimates

| Znu — U||L2(T) < On? |u|H2(T) (A.24a)

with a constant C' independent of u but affected by the constant Copge from the minimum angle condi-
tion (A.23).

Theorem A.4 implies the following global error estimate:

Corollary A.1 [global error estimate for piecewise linear FEM-interpolation in 2D] Let Q C R? be a
bounded polygonal domain and Ty an admissible quasi-uniform triangulation of Q. For u € H*(Q), let Zyu
denote its continuous piecewise linear interpolant over Ty (interpolation an the vertices of T'). Then the
interpolation error Ipyu — u satisfies the estimate

| Znu — u HHl(Q) < Ch‘u‘HQ(Q) (A.25)

with a constant C' independent of u but affected by the constant Copge from the minimum angle condi-
tion (A.23).

Combination with the Céa Lemma (Lemma A.3) leads to the following convergence result. (Cf. Theo-
rem A.3 for the underlying regularity requirement u, € H*().)

Theorem A.5 [FEM-convergence in 2D, a-priori error estimate for the Poisson equation] Let @ C R? q
convez polygonal domain and T, an admissible, quasi-uniform triangulation of Q). Then the FEM apporox-
imation error u, — u, satisfies the estimate

[ un — u. ||H1(Q) < Ch|u*|H2(Q) (A.26)

with a constant C' independent of u but affected by the constant Congie from the minimum angle condi-
tion (A.23).

By a more refined analysis based on a duality argument (the so-called Aubin-Nitsche Lemma) it also can
be shown that an L? estimate of the form

| un — us ||L2(Q) < Ch? |u*|H2(Q) (A.27)

also holds true.
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