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LOW-RANK LINEAR FLUID-STRUCTURE INTERACTION
DISCRETIZATIONS*

ROMAN WEINHANDL', PETER BENNER ¥, AND THOMAS RICHTER?

Abstract. Fluid-structure interaction models involve parameters that describe the solid and
the fluid behavior. In simulations, there is a need to vary these parameters to examine the behavior
of a fluid-structure interaction model for different solids and different fluids. A shipping company
wants to know how the material, a ship’s hull is made of, interacts with fluids at different Reynolds
and Strouhal numbers before the building process takes place. Also, the behavior of such models
for solids with different properties is considered before the prototype phase. A parameter-dependent
linear fluid-structure interaction discretization provides approximations for a bundle of different
parameters at one step. Such a discretization with respect to different material parameters leads to
a big block diagonal system matrix that is equivalent to a matrix equation as discussed in [6]. The
unknown is then a matrix which can be approximated using a low-rank approach that represents the
iterate by a tensor. This paper compares a low-rank GMRES variant as first mentioned in [1] with
a variant of the Chebyshev iteration. Numerical experiments show that such truncated methods
applied to parameter-dependent discretizations provide approximations with relative residual norms
smaller than 108 within a twentieth of the time used by individual standard approaches.

Key words. Parameter-dependent fluid-structure interaction, GMREST, ChebyshevT, low-
rank, tensor

1. Introduction. A parameter-dependent linear fluid-structure interaction dis-
cretization using bilinear finite elements with a total number of M € N degrees of
freedom and m € N parameter combinations leads to equations of the form

(1) (AO + ,uifh + )\iAQ + p}Ag)xi =bp fori e {17 ,m}

where the discretization matrices Ag, Ay, As, A3 € RM*M and the right hand side
bp € RM depends on the Dirichlet boundary conditions and the ith finite element
solution z; € RM. The samples of interest are given by the shear moduli ui € R, the
first Lamé parameters i € R and the fluid densities pj} for i € {1,...,m}.

Equation (1) can directly be written as the linear system

z1 bp

(2) Al 0=

where A € RMm*Mm iy 5 block diagonal matrix. Following [6], equation (2) can then
be translated into the matrix equation

(3) AoX + Ay XDy + Ay XDy + A3 XDy = B

with B := [ bp ‘ ‘ bp ] and the diagonal matrices D1, D, D3 € RM*M where the
ith diagonal entry of these diagonal matrices is given by u, A\l and p}, respectively.
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In (3) the unknown
X:[:El"-- ‘xm}GRMxm

is a matrix. Now an iterative method to solve linear systems can be modified such that
it uses an iterate that is a matrix. It is applied to the big system (2) but computation
is kept in the matrix notation (3) by representing the iterate as a matrix instead of a
vector. The methods used in this paper fix a rank R € N, R < M, m and represent
this iterate as a tensor. The goal is to find a low-rank approximation X of rank R

R
X = ZU]‘ ®va, uj € RM and v; e RM Vj € {1,..., R}
j=1

that approximates the full matrix X from (3) and therefore provides (parameter-
dependent) finite element approximations for all equations in (1).

Fluid-structure interaction problems yield non symmetric system matrices. Hence
the system matrix A in (2) is not symmetric. The methods examined in this paper
are based on the GMRES method as introduced in a truncated variant in [1] and the
Chebyshev method from [8]. These methods will then be compared to a truncated
method based on the Bi-CGstab method from [15] similar to [6, Algorithm 3].

In numerical experiments, the truncated approaches converged significantly faster
than standard approaches applied to m individual equations of the form (1). As a
consequence of the low-rank representation of the iterate, the storage needed to store
the approximation provided by the truncated approaches is notably smaller than the
full storage needed by standard approaches.

2. The Stationary Linear Fluid-structure Interaction Problem. Let d €
{2,3}, Q C R4 F, S C Qsuch that FUS = Q and FNS = () where F represents the
fluid and S the solid part. Let I'jy = OFNAS and F‘}“t C OF\0S denote the boundary
part where Neumann outflow conditions hold. FJI? = OF \ (T'$" UTiy) denotes the
boundary part where Dirichlet conditions hold. Consider the Stokes fluid equations
[10, Chapter 2.4.4] as a model for the fluid part and the Navier-Lamé equations [10,
Problem 2.23] as a model for the solid part. Both equations are assumed to have
a vanishing right hand side. If these two equations are coupled with the kinematic
and the dynamic coupling conditions [10, Chapter 3.1], the weak formulation of the
stationary coupled linear fluid-structure interaction problem reads

<v ! Ua£>F = Oa

ws{Vu 4+ Vul Vo) g + A (tr(Vu)I, Vi)
+prf<v’l) + vav VQO>F - <pa V- 90>F = Oa
<VU, V¢)F = 0,

(4)

where the trial functions v € vy, + H} (€, F? UTint) (velocity), where vy, € HY(Q) is
an extension of the Dirichlet data on I‘fD, u € HY(Q) (deformation) and p € L?(F)
(pressure) and the test functions £ € L*(F) (divergence equation) ¢ € Hg (2, 9Q\T'3™)
(momentum equation) and ¢ € H}(F) (deformation equation) are involved. (-)g and
(- denote the £? scalar product on S and F, respectively. vy € R denotes the
kinematic fluid viscosity and py € R the fluid density. The shear modulus ;s € R and
the first Lamé parameter A; € R determine the Poisson ratio of the solid.
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DEFINITION 2.1 (The Poisson Ratio [10, Definition 2.18]).
The Poisson ratio of a solid is given by the number

As

D _ .
T 20 + pa)

It describes the compressibility of a solid.

3. Parameter-dependent Discretization. Assume the behavior of a linear
fluid-structure interaction model for m; € N shear moduli, ms € N first Lamé param-
eters and m3 € N fluid densities is of interest. The kinematic fluid viscosity vy € R is
assumed to be fixed. Let the samples of interest be given by the following sets.

{M?}ile{l,...,ml} C R™, a set of shear moduli,
{/\22}1‘26{1,...717@2} C R™, a set of first Lamé parameters and

{,0?}1-36{1"“”3} C RT, a set of fluid densities.

In a bilinear finite element discretization of (4) with a mesh grid size of N € N
every mesh grid point corresponds to a pressure, a velocity and a deformation variable.
In two dimensions the velocity and deformation are two dimensional vectors, in three
dimensions they correspond to a three dimensional vector each. The total number
of degrees of freedom is therefore M = 5N in two dimensions and M = 7N in three
dimensions.

Let ©Qj, be a matching mesh of the domain €2 as defined in [10, Definition 5.9] with
N mesh grid points, Ay € RM*M 5 ), discretization matrix of all functionals involved
in (4) with a fixed shear modulus ps € R, a fixed first Lamé parameter A; € R and
a fixed fluid density p; € R. Moreover, let Ay, Az, A3 € RM*M he @, discretization
matrices of the following functionals.

Ay discretizes (Vu + Vu®, V)g,
Ay discretizes (tr(Vu)l, Vy)g and
Aj discretizes (Vo 4+ Vol | Vo) p.

The parameter-dependent equation

(Ao + (e = ps) A1 + (A2 = X)) Ao + v(p} — py)As) Tiyiziy = bp for

(5) ::A(;J,,il,)\_i2 ,pj;o’)

(il,ig,ig) € {1, ...,ml} X {1, ...,mg} X {1,...,m3}

is the finite element discretization of (4) related to a shear modulus pi, a first Lamé
parameter A;? and a fluid density p%. The finite element solution is @;,;,4, € RM and
the right hand side bp € R™ depends on Dirichlet boundary conditions.

Combining all sample combinations in (5) leads to a total of m = mimaoms
equations. Written as a linear system, these equations translate to

=A T bD
(6) diag(A(ps, A2, o) : =
ile{l,...,ml}
’igG{l,...,mg} xmlmgmg bD

ige{l,...,m3}
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Even though A € RM™m*Mm ig of block diagonal structure solving the blocks on the
diagonal m times is often not a feasible way to go. If 100 samples per parameter
are considered one would have to face 100> = 10° blocks already in such a direct
approach.

3.1. The Matrix Equation. Let D;, Dy, D3 € R™*™ be diagonal matrices
with diagonal entries it — ug, A2 — A, and pjf‘ — py, respectively. The order of the
diagonal entries has to be chosen such that every parameter combination occurs once
only. If I,,, € R™*™1 denotes the m; x m; identity matrix a possible sample order

would lead to matrices
Dy = Lnym, @ diag(#?), Dy = Iy ® d_iag()\?) ® Iy, and

{1, ) 0. s
yeees MM geeey M2
(7) !
D5 = d_lag(/’f ) @ Imym,-
13€
{1,..:?,7ng}

As discussed in [6] equation (2) can then be written as the matrix equation

(8) Ag+ A1 X Dy +A2XD2—|—VfA3XD3 =B := [bD||bD]
=F(X)
where the unknown is the matrix X = [1] - |Zm,moms] € RM*™ whose ith column

corresponds to the finite element approximation of (4) related to the ith sample
combination. The theorem proved in [6, Theorem 2.4] now states that the singular
value decay of the matrix X is exponential.

3.2. Preconditioners. The system matrix A has the structure
A=1,0A +D1 @A +Dy® Ay +v;D3 @ As.
Promising choices of preconditioners that were used already in [6] are
Pa, = 1m ® A
or
Pr = I, ® (Ao + JisA1 + As A2 + vpprAs)

::PT

with the means

min  (uft = ps) + max  (pgt — )

. ile{l,...,ml} ile{l,...,ml}
MS - 2 )
min A2 —)A,) 4+ max DD
N izE{Lm,mz}( s ) i26{1’~~,m2}( s S)
As = 5 and

min is + max is
ige{lwms}(pf 23 ise{lwmg}(pf 23

Py = B)

The preconditioner Pr usually provides faster convergence than P, especially if the
means jis, As and py are big. Multiplication of P, ! to

x
A

Imlmgm;;
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from left is equivalent to multiplication of P! to F(X) from left using the matrix
notation from (8).

4. The Low-rank Methods. Now, a method can be applied to the big system
(6). The iterate is then a vector x € RM™. But if the iterate is represented as a
matrix instead of a vector, computation can be kept in the matrix notation from (8).
For instance, the matrix-vector multiplication in such a global approach corresponds
to the evaluation of the function F(-) from (8). The Euclidean norm of the vector

Z1

xml moms

from (6) then corresponds to the Frobenius norm of the matrix X in (8), || X||r. There
are many methods that are suitable for this approach. But since, for fluid-structure
interaction problems, the matrix A is not symmetric, the focus in this paper lies on
methods that base on the GMRES and the Chebyshev method. As proved in Theorem
35.2 in [14], the GMRES method converges in this case, and so does the Chebyshev
method, if all eigenvalues of the system matrix lie in an ellipse that does not touch the
imaginary axis as proved in [8]. Also the Bi-CGSTAB method from [15] is considered
for a numerical comparison.

As mentioned, the low-rank methods this paper deals with use an iterate that is,
instead of a matrix, a tensor of order two. The iterate is then given by

X:

J

where the tensor rank R € N is kept small such that R < M, m. The goal of the
method is to find a low-rank approximation X that approximates the matrix X in (8).
The methods GMREST (also mentioned in [1]) and ChebyshevT are such methods
and will be explained in the following subsections. They are not just faster than the
standard methods applied to m individual equations of the form (5), they also need
a smaller amount of storage to store the approximation. If M and m are very big,
this plays an important role since the storage amount to store X is in O((M +m)R)
while the storage amount to store the full matrix X is in O(Mm).

= (uy ®1}]T) with u; € RM, v; e R™ Vj € {1,..., R}

R
=1

4.1. Tensor Format and Truncation. There are several formats available to
represent the tensor X. For d = 2, the hierarchical Tucker format ([4, Definition
11.11]) is equivalent to the Tucker format. It is based on so called minimal subspaces
that are explained in [4, Chapter 6].

DEFINITION 4.1 (Tucker Format [4, Definition 8.1] for d = 2).
Let V := RM @ R™, (ry,ry) € N2. For d = 2, the Tucker tensors of Tucker rank
(r1,72) are given by the set
L . there are subspaces Vi1 CRM and VoCR™ with
T(TlvTQ)(V) T {’U ev: dim(Vl):rlf7 dim(\/l'g):'rz and U2EV1®V2.
From now on, the set T(g ry(V) will be denoted by Tr. By a tensor of rank R a
Tucker tensor in T(r gy is addressed in the following.

As explained in [4, Chapter 13.1.4], summation of two arbitrary Tucker tensors of
rank R, in general, results in a Tucker tensor of rank 2R. But to keep a low-rank
method fast the rank of the iterate has to be kept small. This induces the need for a
truncation operator.
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DEFINITION 4.2. The truncation operator
T:RM@R™ - Tg
maps a Tucker or a full tensor into the set of Tucker tensors of rank R.
Remark 4.3. As proved in [4, Chapter 3.2.3] it holds

RM QR R™ = ]RMXm.
Since for our purposes we consider a matrix that is represented by a tensor we assume
T: RMxm — TR.
and if
Tz e€TR

RMm ig addressed for the sake of notation.

by & the full representation of the tensor in
Before we proceed one more definition is needed.

DEFINITION 4.4 (Vectorization restricted to RM*™). The vectorization operator

U1
vec : RMxm _, gMm. vec( v ‘ ‘vm )>—>
U,

stacks matrixz entries column wise into a vector. Its inverse maps to a M X m matrix
s0

U1
vec i RM™ _, RM>m - yec~! ( : ) = (v1]| " |vm)-
U,
Remark 4.5. The argument of the function F'(-) from (8) is tacitly assumed to be
a matrix so F(2) addresses F'(vec™(Z)) for & € Tg.

Since truncation is an operation that is applied after nearly every addition of tensors
and multiple times in every iteration the format that provides the truncation with the
least complexity is often the preferred one. According to [7, Algorithm 6], the htucker
toolbox [7] for Matlab provides truncation with complexity (2max(M,m)R? + 2R*)
if the input format is in hierarchical Tucker format. The truncation complexity of the
TT toolbox [9] for Matlab that uses the Tensor Train format is in O(2 max(M, m)R?)
as stated in [9, Algorithm 2].

4.2. The GMREST and the GMRESTR Method. Counsider A from (6), a
suitable preconditioner P = I,, @ P € RMmXMm 5 start vector zo € RM™ and

bp
b= : , 7o := P (b — Ax).
bp

I GMRES iterations with the preconditioner P applied to the system (6) minimize
It — P~1Az||2 for z € RM™ over the Krylov subspace (compare [11, Chapter 6.2])

K := span{rg, Pt Arg, ..., (P~ LA) " tro}.
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Algorithm 1 GMREST(!) (Preconditioned Truncated GMRES Method)
Input: Iteration number [, truncation rank R for 7, F'(-) from (8), left preconditioner
P e RM*M yight hand side B € Tk and start matrix X € T

Output: Approximate solution X €Tp
Find R € Tr such that PR = T (B — F(X)).

N T
z:=(|BRlr 0 - 0)
Lk
Vii= 1Rin

fori=1,...,l do
Find W € T such that PW = T(F(V;)).
for k=1,...,i do
Hy,.i = trace(V;IW)
W = T(W - Hk,if/k)

end for R

Hityi o= [Wllr

‘/iJrl = WHrlHl
end for

Now find a unitary matrix ) such that QH is a right upper triangular matrix via
Givens rotation. Find y such that QHy = Qz.

N N l R
X = T(X—l- Zlijj)
J:

Algorithm 2 GMRESTR(/, d) (Preconditioned Truncated GMRES Restart Method)
Input: In addition to the inputs of Algorithm 1 divider d € N
Output: Approximate solution X eTy
dy = floor(L)
fori=1,...,ido
X =GMREST(d) with start matrix X
end for

As mentioned before, from the theoretical point of view, this classical GMRES method
is equivalent to the global GMRES method that uses an iterate that is a matrix
instead of a vector. But if the iterate is represented by a tensor of a fixed rank
R, the truncation operator 7 generates an additional error every time it is applied
to truncate the iterate or tensors involved back to rank R. With an initial guess

i‘o = T(wo),
b:=T(b) and 7y := T(P—l[f) — F(&9)]),
[ iterations of the truncated GMRES method GMREST that is coded in Algorithm 1
minimize || vec (T(fo - P_lF(é‘))> |l2 for 2 € Tr over the truncated Krylov subspace
T N —17/n -1 =1, .
K7 := span{vec(fy), vec (T(P F(ro))), ey VEC ((T(P ) (ro))}.

Even the standard GMRES method can stagnate due to machine precision. This
means that at the [th iteration the dimension of the numerical approximation of X
is smaller than [. As we will see later, the truncation operator brings, in addition to
the machine precision error, a truncation error into play. As a result, the GMREST
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Algorithm 3 ChebyshevT(l,d, ¢) (Preconditioned Truncated Chebyshev Method)

Input: Iteration number I, ellipse by center d and foci d + ¢, truncation rank R for
T, F(-) from (8), left preconditioner P € RM*M  right hand side B € Tx and start
matrix X € Tr

Output: Approximate solution XeTy
Find Ry such that PRy = T(B — F(X))

q)o = éRo

X =T(X + ®)
to =1

t1 = d

C
fori=1,...,l do
tiyr = 2% —t; 4

e 2t
Qi = ctiqa

b=
Find R; such that PR; = T(B — F(X)).
‘ifz' = T(AOZiRiA'i‘ Bi®i1)
X=T(X+%)
end for

method can stagnate much earlier than the non truncated full approach. As in the
full approach, restarting the method with the actual iterate as initial guess can be a
remedy. This restarted variant of the GMREST method called GMRESTR method

is coded in Algorithm 2.

4.3. The ChebyshevT Method. In the complex plane, positive real values
can be encircled by an ellipse that does not touch the imaginary axis. Hence, the
Chebyshev method converges for non symmetric system matrices that have positive
real eigenvalues.

The diagonal blocks of the preconditioned system matrix P, ' A are

Bl(i1,ia,i3) := Pr' (Ao + (nf — ps) A + (A2 — XAz + v (pF — py)As)
for (il,iQ,ig) € {1, ...,ml} X {1,...,m2} X {1, ...,mg}.

Moreover, the parameter-dependent matrices (5) are assumed to be invertible. The
eigenvalues of P' A denoted by A(P;'A) therefore coincide with the set

9) U A(Bl(i1,i2,13)).
i1€{1,...,m1}
i2€{1 ..... m2}
ise{l,...,ms}

In numerical tests it turned out that A(P;'A) C (0,00) for the linear fluid-structure
interaction problems considered and the maximum and the minimum of A(P, 'A) do
not depend on the number of degrees of freedom. For a discretization the quantities

(10) Amax := max A(Pr'A) and Ay = min A(P;1A)

can therefore be computed using the representation (9) of A(P;*A) for a small num-
ber of degrees of freedom. Since Ayin > 0 all the eigenvalues of P, LA can indeed
be encircled by an ellipse in the complex plane that does not touch the imaginary
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axis. The Chebyshev method from [8] can therefore be generalized in the same man-
ner as the GMRES method in the subsection before and used to find a low-rank
approximation X of X in (8). The ellipse with center

d;:%andfocidj:cforc::Amaxfd

encircles all eigenvalues of P~'.4 and does not touch the imaginary axis, i.e. d—c > 0
if the eigenvalues of P, ' A are positive. The resulting truncated Chebyshev variant
ChebyshevT is coded in Algorithm 3.

5. Time Discretization.

5.1. The Linear Fluid-structure Interaction Problem. Let [0, 7] be a time
interval for 7' € RT and ¢t € [0,7] be the time variable. The deformation u and the
velocity v now depend, in addition, on the time variable ¢ so we write u(x,t) and
v(x,t). With the solid density ps; € R, the non stationary Navier Lamé equations [10,
Chapter 2.3.1.2] fulfill

psOuu — div(e) = psOv — div(e) = 0, dyu = v.

The time term py0;v coming from the Stokes fluid equations as mentioned in [10,
(2.42)] is added to the left side of the momentum equation. The weak formulation of
the non stationary coupled linear fluid-structure interaction problem is given by

(V-v,8)r =0,
()
T
(11) pf(0v, 0)F +ps (0, 0) s + ps(Vu + Vu' , Vo) g
At (Vu)I, Vo) s + vipp (Vo + Vol , Vo) p — (p, V- @) p =0,
<VU, V¢>F =0

with regularity conditions v(x,:) € C*([0,T]), dw(-,t) € H-Y(Q) for all (z,t) €
Q x [0,T] in addition to the ones in (4).

Remark 5.1. The time term in the Navier-Stokes equations can also, in some
applications, be neglected. Then one is interested in a time discretization of the solid
part only. In this case (x) = 0 and the discretization matrix A/ of the following
subsection can be seen as the zero matrix in RM*M

5.2. Time Discretization with the §-Scheme. Let A/ A5 € RM*M pe @,
discretization matrices.

A discretizes (v, o) and A$ discretizes ps(v, @) s.

Now consider a discretization that splits the time interval [0, T] into s+1 € N equidis-
tant time steps. Let the distance between two time steps be A;. The starting time is
to = 0 and the following times are given by t; := iA; for i € {1,...,s}. Let X* be the
approximate solution at time ¢;, X° is given as the initial value. The given Dirichlet
boundary conditions z}) at time ¢; for all i € {1, ..., s} yield the time dependent right
hand side

B':=z}®(1,..,1) fori € {1,...,s}.
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Consider the one-step #-scheme explained in [10, Chapter 4.1]. Using the notation
from (8) at time ¢; the following equation is to be solved for X*.

1 A 1 5y i
— Al X (pfIn 4 D3) + — A X'+ 0F(X")
At At
(12) 1 , o 1 . . , .
= KA[XH(prm + Ds) + KAfo —(1-0FX" Y +6B +(1-6)B""
t t

=:Bi(Xxi-1)

where 0 € [0,1]. F(-) contains only two sum terms more than F(-) from (8). At time
t;, both Algorithm 1 and Algorithm 3 can be applied to the quasi stationary problem
(12) with F?(-) instead of F(-) and the right hand side B*(X‘~1).

5.3. Preconditioner. At all time steps the full matrix is given by

1 1
e —(pflm+ D3) @ A + —1,, ® A3
A A, (pfIm + D3) @ A] + A, @ Ay

+0(I®Ay+ D1 ® A1 4+ Dy ® Ay + vy D3 ® A3).
The mean-based preconditioner, similar to Pr from subsection 3.2, is

PL = I ® PL where
1

,Af
)t+At

A7+ 0(Ao + fis A1 + A Az +vppyAz).

2
|
gk
2
+
2

Even though the right hand side B*(X*~!) changes with every time step, the system
matrix does not.

6. Theoretical Error Bounds. The convergence proofs of the GMRES
method from [14, Theorem 35.2] and [12, Chapter 3.4] base on the fact that the
residual of the [th GMRES iterate can be represented as a product of a polynomial
in A and the initial residual since the i{th GMRES iterate is a linear combination of
the start vector g and the generating elements of K;. Also the error bound of the
Chebyshev method in [3] relies on the fact that the residual of the {th Chebyshev
iterate is such a product. But even if one considers Algorithm 1 and Algorithm 3
in a non preconditioned version multiplication with the system matrix A is always
disturbed due to the error induced by the truncation operator. The GMREST method
minimizes over IClT, the truncated Krylov subspace, instead of ;. In the following
subsection, the basis elements of ICZT are represented explicitly taking the truncation
accuracy into consideration. Let x; be the Ith GMRES iterate, Z; be the [th GMREST
iterate. The error

lz1 — 212

is then estimated based on these results. In relation to Krylov subspace methods,
distortions initiated by matrix vector multiplication result in so called inexact Krylov
methods and have been discussed in [13]. Iterative processes that involve truncation
have been discussed in a general way in [5]. For the [th Chebyshev iterate x; and the
Ith ChebyshevT iterate z; the error

lz1 — 212
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is bounded in the same way in the after next subsection. These bounds show how
the truncation error is propagated iteratively in Algorithm 1 and Algorithm 3 if the
machine precision error is neglected.

Remark 6.1. If v € RM™ T(v) addresses T (vec™'(v)). Thus for the sake of
notation the truncation operator 7 from Definition 4.2 is regarded as a map

TZRMm—>TR

and for v € RM™ T (v) addresses the full representation of the tensor in RM™.

DEFINITION 6.2 (Truncation accuracy). The truncation operator T from Defini-
tion 4.2 is said to have accuracy € > 0 if for any x € RM™

&= T(x) =z + & with £ € RM™

pll2 <€

holds. &; is the error induced by T when x is truncated.

6.1. Matrix-vector Product Evaluation Accuracy. If a tensor is multiplied
with a scalar or a matrix there is no truncation needed since the tensor rank does not
grow. But the evaluation of F'(-) from (8) involves 4 sum terms. After an evaluation
of F(-) with a tensor as argument, the result has to be truncated. To keep complexity
low for X € Tg, the sum 'T(F (X )), in practice, is truncated consecutively

T(F(X)) T(T(T(AOXO + AlXDl) + AQXDQ) + l/ngXD3)

T(T(AoXo+ A1 XDy + As X Do + &5 )+ vy A3 X Ds)
T( X0+A XD1+A2XD2+VfA3XD3+g +5 )
F( ) 1 + gFSZ + SFSS

In T(F(-)) are, if the number of summands in F(-) is K € N, a total of K — 1
truncations hidden. For a truncation accuracy of € > 0 we have

IT(F(X)) = F(X)]2 < (K — e

Since K is a small number usually not bigger than 4 we will neglect this detail and
simply assume

IT(F(X)) = F(X)]2 < e

in the following. To make sure that the stated error bounds are still valid the trun-

cation accuracy would be asked to, to be exact, less than =5.

6.2. GMREST Error Bounds. Let z; be the Ith standard GMRES iterate,
Z; be the lth GMREST iterate. The first question that arises is how accurate is
the truncated Krylov subspace K] from subsection 4.2? First we derive explicit
representations of the unnormalized basis elements of ICIT.

LEMMA 6.3 (Basis Representation of K). Assume dim(K]) =1 and

fo =T (P (b— Azg)) =10 + &, -
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Let the truncation operator T(-) have accuracy € > 0. The unnormalized basis ele-
ments of IClT are given by

7o and
KTk = (P A)krg + (PLA) ’%JrZ PrAYIE m
j=1

forallk e {1,....,1 —1}.

Proof. (by induction)
For k=1

KT =T (P YF (o)) = T(P Y Aro) = T(P Y A(ro + &)
=P~ Arg + P A&, + Excmi

and k — 1 = £k since

KT = T((PF) (7)) = T(PT F(KT~)) = T(P~ AKT)

k—1
= TP AP A o + (PTLAY 18, + D (PTLAY T En )
j=1

k—1

= (P Aro + (P ARE, + ) (P AYEpen, + Exemi
j=1

= (P~ A)re + (PTLARE;, +Z PrAY T 0
J=1

Remark 6.4 (Truncation Error of 7). Consider the line
Find R such that PR = T(B — F(X))
of Algorithm 1. In vector notation
(13) Pio =T (b— F(d))

is solved for 7p. Usually the initial vector xg is chosen such that it can be represented
by a tensor of low rank. So we assume Zg = 7T (x¢) = zo. If the linear system (13) is
solved before truncation we have

€12 <

But this is rarely implemented this way. In practice, the right side of (13) is truncated
before the linear system is solved for 7y. In this case

1€oll2 < €l P7H2

holds. The following statements refer to the former case. The second case is always
treated separately in a successive remark.

Remark 6.5 (Truncation of W and Orthogonality). Consider the line

W = T(W - Hk,if/k)
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in Algorithm 1. In the lemma above, this truncation is neglected. When the kth basis
element V, is set up there are k extra additions involved due to this line. Let &£y, be
the truncation error that occurs when this line is executed. To be precise, the basis
elements are then given by

7o and

Ko .= (P A)krg + (P LAFE;, +Z PrAYE T + KEy
j=1
for ke {1,...,1—1}.

The basis elements the exact Arnoldi iteration yields are also not
(14) {ro, PP A, .., (P71 A) "o}

But we neglect machine precision. If truncation is also neglected, the GMRES and
the GMREST methods compute exactly the same basis elements for our problems.
We incorporate the error made at the orthogonalization of the basis elements, in the
truncated case, into £;, and address by (14) the normalized basis elements that result
from the Arnoldi iteration. In other words, we tacitly assume that the basis elements
(14) of K; are orthonormal, write them in the representation (14) and incorporate the
error we made at orthogonalization into &;,. This is just one result of the assumption
that machine precision is zero.

LEMMA 6.6 (Error Bound for Truncated Basis Elements). Let op := ||P~1Al|z.
Under the assumptions of Lemma 6.3 for

ep = ||720 — 7‘0”2 ’Lfk' =0
KT = (P A rlls if ke {1,011}
it holds that
k+1 )
e < GZU%_I for ke {0,...,1—1}.
j=1

Proof. Case k =0 is clear. For k£ > 1 Lemma 6.3 can be used.

ex = ||(P 1Ak6m+Z AT E el

j=1

= (P~rA)*&s, + Exemi +Z PLAYE m; 2
Jj=1
k+1

<0736+€+ZU7)€—€ZU7) O

Remark 6.7. In the second case mentioned in Remark 6.4

k

er < e()_op '+ P l2op)
j=1
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holds for k € {0, ...,1 — 1} since then
I(P~HA)*Erll2 < €l P~ (|20
instead. The convention
S il =0
Jjeb
is used.

Remark 6.8. If one takes the line mentioned in Remark 6.5 into consideration the
bounds translate to

k+1
e < e(z op 4 k) or
j=1
k .
er < (Y oh !+ [P |20k + k),
j=1

respectively, for k € {0, ..., — 1}.

The standard GMRES minimizes over the Krylov subspace K;. In terms of Remark 6.5
the standard GMRES method finds coefficients ¢; € R for ¢ € {1, ...,1} such that

x) =z + 1o + P LT Arg 4 ... + ¢ (PTLA) T .
In the same way we can write
iy =g+ difg + oK 4+ KT

where the coefficients d; for i € {1, ...,1} refer to the coefficients found by the Arnoldi
iteration in the GMREST method. This allows to state the following theorem.

THEOREM 6.9 (Approximation Error of GMREST). Let x; be the lth iterate of
the standard GMRES method, x; be the lth iterate of the GMREST method. It holds

1 j+1 l
20— zilla < €YD Ndjlopt + D les —dyl +e(l = 1).
j=1i=1 j=1

Proof.
||£i’l — iL’l”Q = Hi’o — X0 —+ dﬂgo — C17o —+ dQKTl — CglpilAT'() =+ ...
+ dlKTl’l — Cl(P_lA)l_lr()HQ
S |d1‘60 =+ |d2‘€1 + ...+ |dl|6l,1 —+ |Cl — d1||| To ||2
~
(*)
+ |02 — d2|H P_lA’I“O ||2 + ...+ |Cl — le|(P_1A)l_l’l“o ||2 = (*)
—— |
() (%)

We assume that the standard GMRES method does an accurate orthogonalization of
the Krylov subspace K; (see Remark 6.5). To be precise, the basis elements at (x) are
not the matrix products

(P7LA)Y Yy for j € {1,...,1}
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but this is neglected. By the elements (¥) we address the orthonormal basis elements
of ;. They all have an Euclidean norm of 1. Therefore

(%)

[

l
(Idjlej—1 + lcj —djl)
=1
l

j+1

l
<eY N ldilon Y e —dj
j=1 j=1

i=1
holds. The additional sum term e(l — 1) comes from the last successive sum in the
method where the approximation is built. 0

Remark 6.10. For the second case mentioned in Remark 6.4 the bound translates
to

l J

&0 —@illz < € Y11 ot + [P l2op) + el - 1).

j=1 i=1

Remark 6.11. In addition, with the error from the orthogonalization one obtains

l J+1 l
& —@ill2 < € > 11O o +4)+ Y lej —dj| +€(l — 1) and
j=1 i=1 j=1

l

I i
1 =il < e 110 op  + 1P Haoh +5) + D le; — dj
J=1 i=1

j=1
+e(ll—-1)
in the other case.

6.3. ChebyshevT Error Bounds. In a similar way an error bound for the
ChebyshevT method coded in Algorithm 3 will be derived in this subsection. Let z;
denote the [th iterate of the standard Chebyshev method and Z; denote the Ith iterate
of the ChebyshevT method.

Remark 6.12. The ith residual is given by the solution r; to
'P’I“,‘ =b-— .Aasi.
The truncation of r; yields

T = T(’I“l) =r; + &, with |

Erlla <€

if the truncation operator 7 is assumed to have accuracy €. In analogy to Remark 6.4
the two cases ||z, ||2 < € (case 1) and || ||2 < €]|P~ Y2 (case 2) will be distinguished
in the following.

The start vector and the right hand side are assumed to be of low rank, namely
i‘o = T(.Z‘Q) = X0 and I; = T(b) =b.

In the same way as in the preceding subsection the norm ||&; — ;|2 is to be estimated.
5:%7 denotes the total error

5@»7 = i‘l — Xy
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not to be confused with &;,, the truncation error with norm e that occurs when
truncating ;. The iterative Chebyshev method is a three term recursion. Thus, the
Chebyshev iterates itself can be represented by a recursive formula.

LEMMA 6.13 (Representation of the ChebyshevT Iterates). Let the scalars
a;, B €R forie{l,...,1} and b, € Ty fori e {0,...,1}

be given as defined in Algorithm 3. ®; denote the non truncated full matrices cor-

responding to ®; if Algorithm 3 is applied and any truncation is neglected. Thus
T(®;) =, foried{0,..,1}. If

fo =10 + &y

it holds that

(2

5;28 = 07
. 1
By =a1+ SE, + &y
£

. -1 P

T2 =x2+ & + Eag + &y +ar(Ery — P Aag) + E&O and
Eag
-1 l—7—1

T = x4 +€‘i>171 —|—5§;;L +gacl +Zaj 61+] _’P—lAgi?)

1
-2 l—j5—-1

Hﬂﬂ 5T0+Z H 51+35 forl>3

where 555? =&; —x; for j €{0,...,1}. We use the convention

I3 =1

Jj€ED

If a truncation operator of accuracy € > 0 is used certainly ||Ez,||2 < € but not neces-
sarily ||Eza|l2 < € holds fori € {0,...,1}. The error induced by the truncation operator

that truncates ®; is denoted by &g, forie{0,....1}.

Proof. [ =1
Provided that Z¢g = zo = zo + &z = Eaz=o0-

b1 = TG0 + S70) = T{zo +

d d d

=x :E,'i(ll

1 1 1 1
—To + 35%) =0+ Jrot+ 2& + &,
———

By =T (&1 4+ ®1) =T (&1 + T(onfr + fi1D0)) = T (&1 + T(cay + %fo))

= T($1 + gj% + T(Oé1<7“1 + 5;1 — 73_1./455;(11> ﬁdl (7"() + 5TO))) = (*)
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since
Pr=TP ' b—A)z1) =T (P '(b— Azy — Asza)) =11 — P A&z + &5,

The machine precision error is neglected so whether the preconditioner is applied
before or after the truncation operator does not affect the term 77_1,45@5:.

el

(*)=T(x1+oam + ﬁd ro+on (&, — P AE) + ETO + & + &)

=xq

=29+ al(gfl _ fp—lAgj?) B STO + Esa o + 511;1 + &z,

:5," a
T2

The proof for [ > 3 goes by induction. For the initial step [ = 3 we need

by = ~To = %(ro + &) = Bo + é&o,
Oy = T(aufy + 1®o) = T (arrs + Bi1®o + a1 (Er, — P L AE.) + %&0)
=& + o (E, — P 1 AE) + %&0 + &,
and
Dy = T(aafs + o) = aory + fo®1 + an(Er, — P L AE)
+ a1 fo(Epy — P AE) + 5152 Ery + Baby, + s,
(15) =0y + aa(Er, — P 1 AEs) + a152( s — P AE)
BIBQSTU + By, + s,

Therefore

&3 =T(T2+ ‘ig) = T(l‘g + 5 + 5553 + as (&, — 'PilAgj;g) + a1B82(Er, — PilA(‘:@ff’)
5152

Ero + B2y, +E4,) = 3+ Eg, + Eag + Eay + a1 Pa(Er, — P AEss)
ﬁ152

+ 042(56 - ’PilAgfc“) 5r0 + 52 =x3+ 5@2 + 5@; + 5553

3—7—1

—Jj— 2
Y o I As)ie —P*1A5@7)+(Hﬁj)$&ﬁo+525¢>1-
j=1

j=1 i=1

To conclude I — 1 — [ we first prove that

-1 l—j—1
<I>l_1 = (I)l—l + g‘i’l—l + Z a] H /31+] - P_lAgi?)
(16) j:l i=1

—j—1
Hﬁj H i44)E

&\H
HM\
[\
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under the assumption that this equation holds for ®,_5 on the left side. For @ this
is true since from (15) we have that

2 2—j
by = Dy + &, + > oy ([[ Bins) (&, — P AE)
=1 =1
2 1
+ (jll[1 Bj) €0 + B2Es, -

The induction step for (16) goes as follows.
Oy =T(uafia+Ba®i2) =air 1+ B 1P a+&, |

+ 04171(57%71 — PilAg@Lail) + 51715@72
-2 1—j—2
+ B > [T By (&, — P71 AEs)
j=1 i=1
-3 1—j—2

-2
+8(]] 5]')2&-0 + 81 (I Bis)és,
j=1 j=1 =1
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-1 1—j-1

=@ +g<i>l,1 + Za7( H Bivi)(Er; — P~

j=1 i=1
-1 1 -2 l—j—1

+ (L1858 + 21T Bii)éa,
j=1 j=1 i=1

-1 1—j-1
+> i [] Biy)(&r, — P AEs)

j=1 i=1

-1 1 -2 l—j5—-1
+(Hﬁj)g‘€fo+ (II Bi+a)€s,-

j=1 j=1 i=1

THEOREM 6.14 (ChebyshevT Approximation Error).
€12 < €r for all i € {1,...,1} and op = |P7LA|2.

LAEe)

19

Let eg > 0 be such that
Under the assumptions of

Lemma 6.13 the following error bounds hold for a truncation operator of accuracy

>€R and

€e>0.
. 1
e1 = [T — x|z = [|Ezall2 < e+ mm,
1+ + |aq|o
cr = 22— male < (3-+ aulop)e + (Jou 4 211
l—5—1
er = [|& — a2 < (14 |ag—1|op)er— 1+Z|%|€JUP IT 18i+l
j=1 i=1
-2 1—j—1
+<2+Z H |ﬁi+j|)6
=1 i=1
l—j—1 H |6J|
<Z|O‘J‘ H ‘BHJH‘ Id] )ERfOleg'
Proof. [ =1
€sglle < e+
e1 = ||Ezalla < e+ —€
1 all2 ik
=2

1
ey = ||£(i>1 + 85720 + gjl —|—(‘:§;2 + aq (57:1 — P~

<€, + &2y + Easll2 + lanlop||€s, [l2 + laa ||, 2 + (1 + [ealor + [B1])]

1+ [B1] + |ou|op
|d|

S (3 + |061‘O'7>)6—|— (‘061| +

)er

LA(LEr +62) +

B
d TOHQ

7o
pi 2
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-1 l—j—1

er = €5, + s, + 8+ ai( T Bivi)(Es, — P AE)
j:l i=1

-1 -2 l—j—
1
F@ke ST e
i=1 j=1 =1
_ l—j—1
55,1||2+|041—1|07>||5£;z1||2+Z|Oéj|07>||5£; 1T 1841
— j=1 i=1
=e;—1
-2 1—j—1
+ s, +Exlla+ D€ N2 TT 18i4s]
j=1 i=1
-1
-1 i1 H 1841
D laglls 2 TT 18issl + =5l la
j=1 i=1
-2 l—j—1
< (L+|aialop)e1+ Y lajlejor [ 1Bivl
j=1 i=1
1—2 1—j—1
+ 24 ] 1BissDe
j=1 i=1
-1
-1 l—j—1 H |ﬂj|

=1
+0O oyl 1 |ﬂi+j|+JT)€R 0
j=1 i=1

7. Numerical Evaluation of the Error Bounds. In algorithm and software
implementations, the accuracy of a truncation operator depends on the truncation
rank and not vice versa. If one chooses a rank R, the iterate of the GMREST or
the ChebyshevT method is truncated to, the accuracy of the truncation operator is
still unknown. Most truncation techniques like the HOSVD for hierarchical Tucker
tensors ([4, Chapter 8.3 and Chapter 10.1.1]) or the TT-rounding for TT tensors
([9, Algorithm 1 and 2]) provide quasi optimality for tensors of order d > 2. For
tensors of order d = 2 they even provide optimality in the sense that the result of
the truncation of a matrix to rank R is indeed the best rank R approximation of the
matrix. Nonetheless, since the singular value decay of the argument to be truncated
is, in general, not known, the truncation operator will be simulated for a numerical
evaluation of the error bounds of Theorem 6.9 and Theorem 6.14. Using the Matlab
routine rand (), a vector

;7 e RMm

with entries that are uniformly distributed on the interval (0, 1) is constructed first.
The argument € RM™ is then truncated using the truncation simulator

(17) Ts(x) :=

121l
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Of course, % is computed anew every time T;(-) is applied. For this subsection, all
the computations are therefore made in the full format and whenever a truncation
operator is applied, the truncation simulator 74(-) is evaluated. The main advantage
of this strategy is that

| T:(x) — x||2 = € Vo € RM™,

A truncation operator based on the singular value decomposition does not provide
such a reliable behavior. Let

{oi}ieq1, . .min{M,m}}> 01 = 02 > .. 2> Omin{M,m}
be the singular values of vec™!(x) and 3k € {1,...,min{M, m} — 1} such that
or =107% and o441 = 10710,

A truncation operator with accuracy € = 107> based on the singular value decompo-
sition would provide an approximation of  with accuracy 107!° in this example.

7.1. GMREST Error Bound. We apply the preconditioner after the trunca-
tion operator so we use the second bound mentioned in Remark 6.11 that reads

l 7 l
1 =@l < e 110 op  + 1P aoh +9) + D le; — dj
j=1 i=1

j=1
+e(l—-1).
This theoretical error bound is compared with
(18) llzr — 2|2

where x; denotes the [th GMRES iterate and #; the Ith GMREST iterate. As just
explained, everything is computed in the full format and every time a truncation is
involved (which affects the GMREST iterate &; only) 7, from (17) is evaluated. The
3d jetty from subsection 8.1 is considered with a number of degrees of freedom of
M = 4095 and a three parameter discretization with a total of m = 8000 parameter
combinations as used in subsection 8.2. We use the estimate op ~ d + ¢ with ¢,d
from subsection 8.4. In addition, the basis element error bound from Remark 6.8 (the
second case) is plotted for a truncation accuracy of e = 10712, If one starts with a
matrix whose entries are all set to 1, the error bound (18) states that ||x19 — Z10]|2
is not bigger than ~ 1072, which can be seen in Figure la. The reason for such a
tolerant bound is that the first coefficients di,ds, ... are very big if the initial guess
is bad. But if both methods are restarted with Zg as start matrix these coefficients
become smaller as shown in Figure 1b. Also the relative residual norm of the GMRES

iterate, W, and the one of the GMREST iterate, %7 are plotted. So

even though |z; — Z;||2 stagnates the truncated approach still provides nearly the
same accuracy as the full approach does.
The dominating terms are

l . i
e 4 IP oo and €31, Yo
= Jj=1 i=1

As pointed out above, di,ds,... are big for a bad initial guess. Then, in addition,
€ can not compensate the (exponential) growth of o for j € {1,...,1}. Notice that
op ~ 1.6 in this example. Since ||P~1||3 is very big, namely ~ 3-10* in this example,
the former of these two terms is bigger for the first 10 iterations.
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GMREST Error Bound Comparison

102 ‘ ‘
lzr — 2l
5 Theoretical error bound
Error of the {th basis element
10 0L —%— Rel. res. norm of the GMRES method |
Rel. res. norm of the GMREST method
102
10%F 3
a3
108 1
108l s s s s s \ \ \
1 2 3 4 5 6 7 8 9 10
Iteration
(a) e = 10712, All entries of the start matrix are set to 1.
» GMREST Error Bound Comparison
1 0 - T T T T T T
llzr — 2l
s Theoretical error bound
1073 Error of the Ith basis element i
—%— Rel. res. norm of the GMRES method
Rel. res. norm of the GMREST method
104
10° ¢
10 6 L
10 7L
10 -8 t I I I I I | | |
3 4 5 6 7 8 9 10
Iteration

(b) e = 10712, &g is used as start matrix.

Fic. 1. A numerical evaluation of the theoretical GMREST error bound.
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7.2. ChebyshevT Error Bound. In this subsection, the approximation error
from Theorem 6.14 is numerically examined. Let z; be the Ith Chebyshev iterate
and Z; be the Ith ChebyshevT iterate. For the ChebyshevT method, similar to the
GMRES comparison, 7, is used as truncation operator.

Remark 7.1. If preconditioned with Pr, in theory,
er < €| Pzl

holds since the implementation used works like the case 2 mentioned in Remark 6.12.
But, due to the bad condition of the preconditioner and machine precision, in practice,
€r is often bigger. The line

Find R; such that PR; = T(B — F(X)).

is executed in every iteration in Algorithm 3 which sometimes leads to real errors that
are higher than the error bound from Theorem 6.14. In contrast to this, the line

Find W € Tg such that PW = T(F(V;)).

in Algorithm 1 is less vulnerable. To circumvent this problem, for the error bound of
Theorem 6.14, the error ep is computed explicitly. This value instead of €||Py ||z is
then used to compute the theoretical error bounds that are compared with the real
errors.

We use the same configuration as used in the preceding subsection. Even though
the theoretical error bound literally explodes, for € = 10712, the truncated method
converges roughly as good as the non truncated method until iteration 10 for the
3d jetty model from subsection 8.1 as shown in Figure 2a. But the convergence of
the ChebyshevT method deteriorates remarkably after 4 iterations for ¢ = 1076 if
compared to the full approach (see Figure 2b).

The two terms in the error bound that are not multiplied with e are

(19) (1+ |oy—1]op)ei—1 and
()
1—2 I—j—1
(20) > lajlejop T 18i441-
j=1 i=1

The coefficients §; in the Chebyshev method have norms that are smaller than 1. This
becomes clear if one considers the recursive computation formula for the Chebyshev
polynomials (see [8] (2.4)) evaluated at ¢ with |c| < |d|. The coefficients j3; are
then given as a fraction where the numerator has a norm that is smaller than the
denominator. The product (x) becomes smaller the higher the iteration number is
and therefore the term (20) becomes negligibly small, at least if it is compared with
the term (19). For our configuration, ¢ = 0.6. Hence the coefficients a; are bigger
than 1 on the other hand (see [8] (2.24)). For op ~c+d=1.6

1+ |al,1|07> > 2.6.

This explains why the first term in Theorem 6.14, the term (19), dominates the error
bound and makes it explode.
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10°
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10"

10°

10°

F1a. 2. A numerical evaluation of the error bound from Theorem 6.14. All

matriz are set to 1.
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ChebyshevT Error Bound Comparison

[Ea] P
Theoretical error bound

3 Rel. res. norm of the Chebyshev method

Rel. res. norm of the ChebyshevT method

2 3 4 5 6
Iteration

(a) e = 10712

10

ChebyshevT Error Bound Comparison

llz — 21l

Theoretical error bound

Rel. res. norm of the Chebyshev method
Rel. res. norm of the ChebyshevT method

1 2 3 4 5 6

Tteration

(b) e=10"6

10

entries of the start
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F1a. 3. The initial configuration of the jetty where the Dirichlet boundary conditions simulate
an inflow from left.

8. Numerical Examples.

8.1. A Three Dimensional Jetty in a Channel. The geometric configuration
of a 3d jetty in a channel is given by

Q= (0,8) x (0,8) x (0,4), S = (3,4) x (0,8) x (0,2) and F := Q\ §.

With the velocity

(%1 U
vy | € R?, the deformation | wus | € R® and coordinates (x,y,z) € Q
Vs us

the left Dirichlet inflow is given by

B —y)z(4 - 2)
v = 0 if 7 = 0.
0

The geometric configuration is illustrated in Figure 3. On the right, for z = 8§,
do nothing boundary outflow conditions [10, Chapter 2.4.2] hold. The surface is at
y = 8. There, vy and ug vanish only. Everywhere else on 9(2) the velocity and the
deformation fulfill zero Dirichlet boundary conditions.

To stabilize the Stokes equations on the fluid, stabilized Stokes elements [10,
Lemma 4.47] are used.

8.2. Three Parameter Discretization. Problem (4) is discretized with re-
spect to

20 shear moduli g € [30000, 50000],
20 first Lamé parameters A2 € [100000, 200000] and
20 fluid densities p’; € [50,200].

The kinematic fluid viscosity is fixed to vy = 0.01. The shear modulus and first
Lamé parameter ranges cover solids with Poisson ratios between % (e.g. concrete)
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and 0.43478 (e.g. clay). The total number of equations is m = 20% = 8000 and the
number of degrees of freedom is M = 192423.

In the following computations, Matlab 2017b on a CentOS 7.6.1810 64bit with
2 AMD EPYC 7501 and 512GB of RAM is used. The htucker Matlab toolbox [7]
is used to realize the Tucker format Ts. The preconditioners are decomposed into a
permuted LU decomposition using the Matlab builtin command 1u(). All methods
start with a start matrix whose entries are all set to 1.

8.3. GMREST. A standard GMRES approach is compared with the GMRE-
STR method from Algorithm 2.

By standard GMRES approach the standard GMRES method applied to m =
8000 different equations of the form (5) is meant. It is once restarted after 8 iterations
S0 it uses a total of 16 iterations per equation. For all 8000 separate standard GMRES
methods 5 preconditioners given by

(21) AQ + (Dl)i,iAl + (Dg)iﬂ'Ag + (D3)i,iA3 for 4 S {800, 2400, 4000, 5600, 7200}

are set up where the diagonal matrices {D;};c(1,2,3} are the ones from (7).

; GMREST Compared With Standard GMRES
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Fic. 4. The standard GMRES method applied to 8000 seperate equations (residual norms in
red) is compared with the GMREST method (residual norms in blue).

The GMRESTR method uses 6 iterations per restart and is restarted 3 times. The
mean based preconditioner Pr is used. The times to compute the preconditioners (one
in the case of GMRESTR, 5 in the case of standard GMRES) can be found in the
column Precon. in Table 1. The method itself took the time that is listed in the
column Comp. and the column Total is then the sum of these times. Both methods
result in 8000 approximations. Each of these approximations (x axis) then provide a
certain accuracy (y axis) that is plotted in Figure 4. The standard GMRES method
applied to 8000 equations in this way provides accuracies that are plotted in red
within about 5432 minutes. The approximations the GMRESTR method provides
have accuracies that are plotted in blue. The GMRESTR method took only about
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TABLE 1
GMRESTR Compared With Standard GMRES

Method Approx. Computation Times
Storage (in Minutes)
Precon. | Comp. Total
GMRESTR O[(M +m+ R)R]
(R =200) ~ 306.12MB 1.24 179.88 181.12
Standard GMRES O(Mm)
(8000 times) ~ 11744.56MB 6.63 5426.23 | 5432.86

181 minutes to compute these approximations as one can see in Table 1. Also the
storage that is needed to store the approximation varies significantly. The rank 200
approximation, in the Tucker format, requires only about 306MB whereas the full
matrix requires about 11744MB.
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8.4. ChebyshevT. Before the Chebyshev method can be applied, the extreme
eigenvalues of P ! A have to be estimated as explained in subsection 4.3. An esti-
mation of Apax and A, from (10) involves the estimation of extreme eigenvalues
for m different matrices if the representation (9) is considered. But we restrict to an
estimation of

/_\max = max A(Bl(il, ’ig,ig)) ~ Amax and /_\min = min A(Bl(il, iz,ig)) ~ Amin~

i1€{1,m1} i1€{1,m1}
ig€{1l,ma} ig€{1l,ma}
ig€{l,ms} i3€{l,m3}

With the mean based preconditioner Pr, this leads to d = 1 and ¢ = 0.6 in this
configuration. The time needed to compute Amax and A on a coarse grid with a
number of degrees of freedom of M = 735 is listed in the column Est. in Table 2.

In the same manner as in the preceding subsection, for a comparison, a stan-
dard Cheyshev approach is applied to 8000 equations of the form (5). The standard

ChebyshevT Compared With Standard Chebyshev
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Fic. 5. The standard Chebyshev method applied to 8000 separate equation (residual norms in
red) is compared with the ChebyshevT method (residual norms in blue).

TABLE 2
ChebyshevT Compared With Standard Chebyshev

Method Storage Computation Times
needed by (in Minutes)
Approx. Est. Precon. | Comp. Total
ChebyshevT O[(M 4+ m+ R)R]
(R = 200) ~ 306.12MB 0.013 1.24 177.99 179.243
Standard Chebyshev O(Mm)
(8000 times) ~ 11744.56MB 0.013 6.63 5490.85 | 5497.493

Chebyshev method uses 20 iterations at each equation and, in total, the same 5 pre-
conditioners (21) as the standard GMRES uses. The ChebyshevT method iterates,
in total, 24 times and uses Pr, the mean based preconditioner. The ChebyshevT
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method is restarted 3 times with 6 iterations per restart. Compared to this, 24 itera-
tions without restart take about the same time but provide approximation accuracies
that are slightly worse.

9. Comparison With the Bi-CGstab method. Another method that also
works for non symmetric matrices is the Bi-CGstab method [15]. It was not considered
in the first place because it can break down under some circumstances as explained
in [2, Chapter 2.3.8]. The preconditioned truncated variant similar to [6, Algorithm
3] but strictly based on [15] is compared with the GMRESTR, and the ChebyshevT
method. The truncated Bi-CGstab method is applied with 6 iterations per restart. If
once restarted, in total, the method iterates 12 times. The resulting approximation
accuracy is indeed better than the one obtained when iterating 12 times directly
without any restart.

TABLE 3
Computation Time Comparison of the Truncated Approaches

Method Computation Times
(R=200) (in Minutes)
Est. | Precon. | Comp. Total
ChebyshevT 0.013 1.24 177.99 | 179.243
GMREST - 1.24 179.88 181.12
Truncated Bi-CGstab - 1.24 302.94 | 304.18
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Fic. 6. The approzimation accuracies for the GMREST (blue), the ChebyshevT (cyan) and
the truncated Bi-CGstab (red).

To avoid early stagnation, the residual at step ¢ is computed directly
R, = T(B - F(X)).

10. Conclusions. The truncated methods discussed in this paper provide ap-
proximations with relative residual norms smaller than 10~8 within less than a twen-
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tieth of the time needed by the correspondent standard approaches that solve the
m equations individually. This raises the question how these methods perform when
applied to nonlinear problems.

Since the truncation error affects, in addition to the machine precision error, the
accuracy of the Arnoldi orthogonalization, the GMREST method should preferably
be applied in a restarted version. Mostly, the ChebyshevT method is a bit faster
and a bit more accurate than the GMREST method. But the main disadvantage of
the ChebyshevT method is that the ellipse that contains the eigenvalues of P~1A
described by the foci d 4 ¢ has to be approximated newly every time the parameter
configuration changes. In this matter, the GMREST method can be seen as a method
that is a bit more flexible if compared to the ChebyshevT method.

Also the ChebyshevT and the truncated BiCGstab methods can and preferably
should be applied in a restarted manner. If not restarted, the methods stagnate after
a few iterations already. The reason is a numerical issue initiated by the bad condition
of the mean-based preconditioner.

There is still investigation needed regarding the error bounds. If the GMREST
method is applied, the coefficients c; are not known. The ChebyshevT bound is rather
of theoretical nature. The method seems to converge too fast such that the truncation
error does not really play a role in the cases examined.
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