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Abstract: The solution of large sparse linear systems is one of the most important kernels
in many numerical simulations. The domain decomposition methods (DDM) community has de-
veloped many efficient and robust solvers in the last decades. While many of these solvers fall in
Abstract Schwarz (AS) framework, their robustness has often been demonstrated on a case-by-case
basis. In this paper, we propose a bound for the condition number of all deflated AS methods pro-
vided that the coarse grid consists of the assembly of local components that contain the kernel of
some local operators. We show that classical results from the literature on particular instances of
AS methods can be retrieved from this bound. We then show that such a coarse grid correction can
be explicitly obtained algebraically via generalized eigenproblems, leading to a condition number
independent of the number of domains. This result can be readily applied to retrieve the bounds
previously obtained via generalized eigenproblems in the particular cases of Neumann-Neumann
(NN), additive Schwarz (aS) and optimized Robin but also generalizes them when applied with
approximate local solvers. Interestingly, the proposed methodology turns out to be a comparison
of the considered particular AS method with generalized versions of both NN and aS for tackling
the lower and upper part of the spectrum, respectively. We furthermore show that the application
of the considered grid corrections in an additive fashion is robust in the aS case although it is
not robust for AS methods in general. In particular, the proposed framework allows for ensuring
the robustness of the aS method applied on the Schur complement (aS/S), either with deflation
or additively, and with the freedom of relying on an approximate local Schur complement, leading
to a new powerful and versatile substructuring method. Numerical experiments illustrate these
statements.

Key-words: Abstract Schwarz framework, preconditioning, SPD linear systems, robustness,
coarse space, generalized eigenvalue problems.
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Sur la construction d’espaces grossiers robustes pour des
préconditionneurs dans le cadre Schwarz Abstrait via la
résolution de problémes aux valeurs propres généralisés

Résumé : La résolution de grands systémes linéaires est I'un des noyaux de calcul cri-
tiques dans de nombreuses simulations. A cet effet des méthodes de décomposition de domaines
robustes et efficaces ont été proposées durant ces derniéres décades. Bien que nombre de ces
méthodes rentrent dans le cadre théorique des méthodes de Schwarz Abstraites (AS), leur ro-
bustesse est souvent établie au cas par cas. Dans ce rapport, nous proposons une borne pour le
conditionnement des méthodes AS avec déflation basée un espace grossier qui contient le noyau
de certains opérateurs locaux. Nous montrons que cette borne permet sur cette forme d’AS
de retrouver des résultats classiques de la littérature. Nous montrons ensuite que ces espaces
grossiers peuvent étre construites explicitement et algébriquement via la résolution de problémes
aux valeurs propres généralisés; ce qui conduit a des conditionnements indépendants du nombre
de sous-domaines. Ce résultat peut étre utilisé pour retrouver les bornes existantes construites
en résolvant des problémes aux valeurs propres généralisés dans les cas particuliers de Neumann-
Neumann (NN), Schwarz additif (aS) et Robin optimisé mais permet également de les généraliser
lorsque des solveurs locaux approchés sont utilisés. Par ailleurs, nous montrons que nos opéra-
teurs grossiers peuvent étre utilisés de fagon additive de fagon robust dans le cadre As alors que
ce n’'est pas le cas dans le cas général AS. In particulier, le cadre que nous proposons permet
d’assurer la robustess d’aS appliqué sur la matrice initiale ou sur son complément de Schur pour
sa version avec déflation ou simplement additive avec la flexibilité additionnelle de pouvoir utiliser
des compléments de Schur locaux approchés. Ceci conduit & une technique de sous-structuration
puissante et versatile. Des résulats expérimentaux sont présentés qui valident ’ensemble de ces
propositions.

Mots-clés : Cadre Schwarz abstrait, préconditionneur, systéme linéaire symétrique défini
) Y
positif, robustesse, espace grossier, probléme aux valeurs propres généralisé.
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1 Introduction

Domain decomposition methods [Toselli and Widlund, 2005, Mathew, 2008, [Dolean et al., 2015|
are a natural source of parallelism in scientific computing and for instance, sparse linear systems
can be solved using substructuring methods by decomposing a global domain in smaller nonover-
lapping subdomains. A simultaneous factorization of the interior problems leads to the interface
problem of finding zr € V such that

In this study, we consider the particular case where S is a symmetric positive definite (SPD)
matrix, in which case Equation can be solved in parallel using the preconditioned conju-
gate gradient method (PCG). We suppose that the search space can be decomposed as V' =
Ei]\; range(R{. ), where Rp, is a full-rank restriction matrix. This sum does not need to be
direct. In the substructuring context, Rr, is the canonical restriction from the global interface
I" to the local interface of subdomain ¢: I'; C T'.

Note that all the work presented in the present paper is discussed in the context of sub-
structuring methods but results can also be applied directly to any SPD matrix A. In case
of ambiguity, we will mention whether the considered method is applied on A (with the /A
notation) or on S (with the /S notation).

A good preconditioner M for Problem should have the two following properties: (1) M
is SPD and close to S~1, namely, the condition number x(MJS) should be as small as possible;
(2) it is easy to compute Mu for any vector u (at least easier than S~ u). Domain decomposition
methods are often used to build such preconditioners of the form

N
Mas =Y RIS Rr, (1.2)

=1

where &; is a local problem associated with S on subdomain i, and T represents a pseudo-inverse.

These preconditioners have been studied for long using the Abstract Schwarz (AS) theory (see,
e.g., [ Toselli and Widlund| [2005] for a recent overview). Two particular cases of preconditioners
that fit this description are the Neumann-Neumann (NN) preconditioner [Mandel, 1993], with
Si = D;'S;D; ", and the additive Schwarz (aS) preconditioner, with S; = Rr, SRE :

N N
Muw =Y REDiSIDiRr,, Mas =S RE (Re,SRE) ™' R, (1.3)

i=1 i=1

where (D;)Y, is a partition of unity such that Zf\;l RE. DiRr, =T.

Unless S; perfectly mimics the global action of S in subdomain 7, k(M18) may significantly
increase with the number N of subdomains, leading to scalability issues for these methods.
Furthermore, if S; is singular, the pseudo-inverse is only defined up to an element in ker S;. To
solve these two problems, a coarse space Vj such that RTi kerS; C Vp and including also the
low-energy modes of M1S can be introduced, leading to the deflated AS preconditioner

N
Mas,p = Vo(V&ESVo) VT +(Z — Po) (Z RIS R) (T —Po)T (1.4)

i=1

RR n° 8978



4 Agullo € Giraud € Poirel

where Py = Vo (VL SVy) VLS is the S-orthogonal projection onto V. A simpler additive two-level
preconditioner can be obtained by just adding the coarse solve to the one-level preconditioner

N
Masz = VoV SVo) TV + > RE SR, (1.5)

i=1

Note that both these deflated and additive applications of the coarse correction lead to pre-
conditioners that are themselves general AS preconditioners (see, e.g., |Le Tallec and Vidrascu
[1998]).

While many studies have proposed bounds on the condition number x(MS) on particular
numerical cases, often relying on analytical assumptions and most of the time requiring to work
on the exact Schur complement, |Le Tallec and Vidrascu| [1998] have introduced a new class of pre-
conditioners that generalize NN and derived a bound on the condition number for this relatively
wide class of preconditioners. The exact matrix S is still used in PCG and the approximation S
is only used to build the preconditioner, guaranteeing a convergence towards the actual solution
of Equation . These preconditioners are called generalized NN in the original article. Be-
cause the generalization consists of handling an approximate Schur matrix, we will instead refer
to them as approxrimate NN preconditioners in the present article.

These approximate NN preconditioners generalize classical NN but are very special cases of
AS, not including aS for instance. The first contribution (Section [2|) of this paper is to extend
the result from |[Le Tallec and Vidrascu| [1998] by using a generic local preconditioner and cover
a broader range of AS methods, which we name approzimate deflated AS methods and consist
of all deflated AS methods whose coarse grid consists of the assembly of local components that
contain the kernel of some local operators (and are formally introduced below, in Definition .
Interestingly, the bound we exhibit (Theorem [1)) highlights the key position of NN and aS among
other local preconditioners in the Schwarz framework: they provide two bounds on the spectrum
of the preconditioned operator, and the convergence of any AS local preconditioner can be
evaluated by comparing it to these two well-known methods.

This bound depends on a generalized Rayleigh quotient which is often estimated using func-
tion analysis. Alternatively, we propose to control this Rayleigh quotient by building the coarse
space using eigenvectors of well chosen generalized eigenproblems (Theorem . For that, we
follow the Generalized Eigenvalue in the Overlap (GenEO) procedure Spillane et al.|[2013]. This
second contribution (Section results in an explicit procedure for building a robust coarse space
of any approximate deflated AS method leading to a bound on the condition number (hence on
the number of iterations of PCG) independent of the number of subdomains. This result can be
readily applied to retrieve the bounds previously obtained via generalized eigenproblems in the
particular cases of aS (applied on the original problem, aS/.A) |Spillane et al.| [2013], NN [Spillane
and Rixen|[2012] and optimized Robin (SORAS) Haferssas et al.|[2015]. It also generalizes these
results to the approximate case. It can besides be applied to define a coarse space for the aS
method applied on the Schur complement (aS/S) (Carvalho et al|[2001] as illustrated in the
numerical experiments (Section .

The third contribution (Section of this paper is that the application of the considered
coarse grid corrections in an additive fashion is robust in the approximate aS case (although
it is not robust for AS methods in general). The bound we obtain (Theorem [3) can also be
applied for retrieving the bound obtained in |Spillane et al.|[2013| when the coarse correction is
applied additively to the aS method on the original matrix (aS/.A) and again generalizes it to
the approximate case. Our bound can furthermore be readily applied for ensuring the robustness
of the aS method applied on the Schur complement (aS/S), possibly relying on an approximate
local Schur complement.

Inria



Robust coarse spaces for Abstract Schwarz Methods 5

The rest of the paper is organized as follows. Section [2] introduces a new, wide class of
approximate (deflated) AS preconditioners and provides a bound on their condition number,
which depends on a generalized Rayleigh quotient. Applying the GenEO procedure on two
well chosen generalized eigenproblems, Section [3] proposes a procedure to explicitly compute the
coarse space while bounding this Rayleigh quotient leading to a bound on the condition number
(hence on the number of iterations of PCG) independent of the number of subdomains. Section
shows that a similar result (and procedure) can be obtained when the coarse grid correction is
additively applied, in the case of approximate aS problems. Numerical experiments illustrate
our discussion in Section [f§] before concluding in Section [6]

2 Approximate Abstract Schwarz preconditioners

In this section, we first define a class of approximate (deflated) AS preconditioners, which combine
a local preconditioner Si, an approximate matrix S and a coarse space Vj in Section We
then provide a bound on the condition number of this class of methods in Section [2:2] whose
proof is provided in Section [2:3]

2.1 Context

Definition 1. Approximate (deflated) Abstract Schwarz preconditioner M AS,D
In order to build such a preconditioner, we need the three following objects:

1. a symmetric positive semi-definite (SPSD) local preconditioner Si,

2. an approximation S of S such that

N

3 (S, =) RESRr, and 8 is SPSD, (2.1)
i=1

Jw_,wy >0, YWweV w_ vTSv<vTSv <w; vTSw, (2.2)

3. and a coarse space Vj such that

N
IO, Vo= REVY with kerS; +ker D;'S;D; ' c V. (2.3)

i
i=1

We can then define a coarse matrix Sy = VOTSVQ, a coarse projection Py = VOSgVOTS and
the approzimate (deflated) AS preconditioner is then defined as

i=1

N
Mas.p = VoSVl +(Z — Po) (Z RIS! R) (T —Py)T. (2.4)

Remark. 1f we choose S = Si(NN) =D 15‘,;Di_ ! we retrieve the approximate NN preconditioner
Mnn.p as defined in [Le Tallec and Vidrascu| [1998|. We can similarly define an approzimate aS

preconditioner ./\;las, p with §; = S’i(as) = Rp,ié:lei. Furthermore, if no approximation is used,
then S =S and w_ =w; = 1.

RR n° 8978



6 Agullo € Giraud € Poirel

2.2 Convergence result for M AS,D

In each subdomain, we note N; = #{j # 1, RZS'R]T # 0} the number of neighbors of a sub-

domain through the connectivity graph of S. We also define two local subspaces ‘A/ﬁ and f/f

as the orthogonal spaces of V) for the outer products inferred by S; in range(&-) and Si(NN) in
S(NN) .
range(S; ) respectively. Then,
range(Rr,) = V" @ V! = V- @ V7, (2.5)
Vu € V0 Yo eVt Yw e Vi ul'Siv = uTé:Z-(NN)w =0. (2.6)

Finally, for any SPSD matrix B and vector u, we note |u|g = Vul Bu the B-seminorm of w; if B
is SPD, we note it ||u||s.

Theorem 1. Convergence results for approximate AS
The condition number of the preconditioned matrix Mag pS is bounded by

2
5 lv]2 V] %as)
K(Muys pS) < ol N + max sup —s Si max | 1, max (N; +1) sup 52 ,
w_ LSISN ep V5w IsisN vevt [Vl

k3

where Si(NN) = Di_lsiDi_l and Si(as) = RriSR%ﬂi.
Remark. We see three factors in this bound:
e The first one, with w; and w_, controls the quality of the approximation S.

e The second one is a generalized Rayleigh quotient between the local preconditioner S; and
the approximate NN preconditioner S (NN) D; 1S¢Di_ 1

3

e The last one is a generalized Rayleigh quotient between the local preconditioner S; and the
approximate aS preconditioner Si(as) = RpiSRlifi.

Proof. The proof of Theorem [I]is a direct consequence of lemmas [3| and |5 using the fact that

Amax(MAS,DS)

H(MAS,DS) = . (MASDS).

O

Corollary 1. Convergence results for aS and NN ~ R
We define the deflated aS and NN preconditioners Myn.p and Myn,p by replacing S; with

Si(as) or Si(NN) respectively in Equation (2.4]). We also define N, = maxj<;<ny (N; +1).
Then, the condition number of Mnn pS and Mys pS are bounded by

0]

~ Wy SWS)
K(Mas,pS) < — | 1+ max sup —— | N,
w_ ISISN ey |v|g(NN)
k3
- Wy \U@(aa
K(MnnDS) < —max | 1, sup —5— | Ne.
w— veVt |v M)

Proof. The proof of Corollary ] is a consequence of lemmas [3] and [ for aS, and lemmas 2] and
for NN. O

Inria
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2.3 Proof of Theorem (1

To estimate the condition number of M 48,08, we need to bound the spectrum of this operator
from above and below. The lower bound is a consequence of the Stable Decomposition Lemma
as stated in |Toselli and Widlund}, [2005].

Lemma 1. Stable decomposition lemma
If there exists a constant Cy, local matrices B; and extension operators Z;, such that ker B; C
kerZ; and every u € V admits a decomposition

N N
u= ZL‘Uu {u; € V;,0 <i < N} that satisfies Z luil, < CF ||ull%.
i=0 1=0
Then
N
Amin(MS) > C&Z, where M = ZL—B:ZZ-T.
=0
Proof. see, e.g., Lemma 2.5 in [Toselli and Widlund| [2005]. O

Then, although it is not directly used in the proof of Theorem [I} we first expose in Lemma
a lower bound for the spectrum of NN (SL = SZ-(NN)) as it provides a good insight on the reason

behind the Rayleigh quotients in the bound presented in Lemma [3] for the general case.

Lemma 2. Lower bound for the approximate Neumann-Neumann preconditioner

N
- - - - ¥ -
Let Myn.p = VoSIVET + (T — Po) (Z RE SN Rpi> (Z—Po)T.
i=1
Then,
~ 1
Amin(MnyN DS) > —.
Wy

Proof. This is a consequence of Lemma 1| (see Theorem 1 in |Le Tallec and Vidrascu| [1998]). O

_ In the more general case, the bound can be obtained by comparing the local preconditioner
S; with the approximate NN preconditioner through a Rayleigh quotient.

Lemma 3. Lower bound for the approximate Abstract Schwarz preconditioner

2,\

of2

~ 1
Amin(Mas,pS) > — | 1+ max sup o
W+ SISV pevt |U|§<NN)
i

Proof. We want to split u into a sum of local contributions, while being able to uniformly control
the S;-norm of these contributions u; with the global S-norm of u to apply Lemma

For any u and i > 1, we decompose D; Rp,u = u) 4+ u;- where u? € V0 and uj- € Vit

RR n° 8978
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We then define ug = (V' SVp)TV Su such that Voug = Pou. We can use the facts that
Ei]\il RE. DiRp, =T and Zz]\io RE.u) € Vo C ker(Z — Py) to obtain the decomposition

N
u=Pou+ (T —Po)u = Vouo + (Z - Po) Y _ R{, DiRp,u
=1
B N ~ N
= Vouo + (Z —Po) D RE (uf + ") = Vouo + (T — Po) > RE ui-
i=1 i=1
N ~
= ZLui where Tp=Vo, I = (T —Po)Rr, and wu; =ui.
=0

Since Py is a S-orthogonal projection, we have:

|uol %, = |U0\%/0T5VO = [Vouol% = [Poul% < |ul% (2.7)
Let
vl%, v,
C = max sup {— = max sup d
1<i<N 1<i<N

vevt ‘U|?§ENN> vevt ‘U|2D;1‘§iD;1'

We can then use equations ([2.6)), (2.1) and (2.7):

ui- ?9 < CluﬂQDi‘lSTiD{l < Clui + U?FD:lSinl = C\Rpiu%i,
N N
i
Dot £ O Reuly, = Cluly ey s, = Clull 29

=1 i=1

N
Juol, + Y lui 13, < (14 C) Juf} < wi(1+O)lul,
i=1

and the local norms are controlled by the global norm. Then, applying Lemma [I| we get

- 1 vl%
Amin(Mas,pS) > — [ 1+ max sup —5—
W 1<i<N vef/ii |U|S(NN)

Now that we proved a lower bound for the spectrum of My ~,pS, we will prove an upper
bound in Lemma [f] We first recall a classic upper bound for aS preconditioners in Lemma [4]
since it explains the origin of the Rayleigh quotient in the bound for the general case.

Lemma 4. Upper bound for the approximate additive Schwarz preconditioner

N
~ ~ ~ ~ —1 ~
Let Mas.p = VoSIVE + (T — Py) (Z RE 8L Rpl) (Z—Po)T.

i=1

Then,
~ 1
< — ; :
Amax(MaS,DS) = 1211525\7 (Nz + 1)
Proof. This lemma is a particular case of Lemma [5] which is proven below. O

Inria
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Lemma 5. Upper bound for the approximate Abstract Schwarz preconditioner

- 1 Kl 528
< . i
Amax(Mas, pS) < o max | 1, 1I<nzg£§v (N; +1) Uselgi |v|2
Proof. First, let us remark that
} ) . ) N R o N
Mas.pSu= VoSV Su+ (I —Po) Y RESIRr (T —Po) Su=ug+ (I —Po) > RE,ui
i=1 i=1

where 1 = Pyu and u; is the orthogonal projection of S’J Rr,(Z — Po)TSu onto range(S;) along
ker(S;) € V0 C ker [(Z — ﬁo)RFi].
As a consequence, u; € Vf‘:
ul SV = uTS(T — Po)RE SISV = uTS(Z — Po)RE VLY = 0.
Then,

N N
(Mas.pSul3 = [uol3 +1(Z —Po) D REusl% < Juol% + \ZREWIE

=1
N
< luol% + D (Ni + DIRE g% = Juol% + Z N + Dfuil2, SRE
i=1 =1

where we used the fact that

0< > IRLw - RE ;% =2 > REwlE— Y. ulRe,SRE u;
RE, S’Rpj £0 RL S’Rpj £0 RE, S‘Rrj £0

<2 (ZN:(N + 1)|RE uil% |ZRF m ) : (2.9)

i=1
Let us define

2

V1% as) v R, SRE.

C =max | 1, max (Ni+1) sup —5— | =max [ 1, max (N;+1) sup ———5—+
veVt ‘ |$.Z 1<i<N - | ‘Sz

‘We can now write

N N
(Mas,pSuls < Clugls + C Y uili = Cul P Suo + C Y u" S(T — Po)RE, S Siu;
=1 i=1
= CUTSMAS,DSU < C|u|‘§|/\;(AS,DSu|5
[Mas,pSulg < Cluls,

and use the same strategy as in |Le Tallec and Vidrascu| [1998] to obtain our result:

2 2
- 1 v M S
)\lnax(MAS DS) max 7“)‘5 § max — 7‘ | S max — ‘ AS,D U|S < 77

’ veV |v| eV w_ |’U| veV w_ [v] g w_

AS,D S,D
- 1 |U|?§gas>
Amax(Mas pS) < — max | 1, wax (N; +1) sup 5 O
w_ <i<N eVt v )

RR n° 8978
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3 Building the coarse space via generalized eigenproblems

The bound in Theorem [I] is traditionally estimated through functional analysis after a coarse
space has been chosen. A more modern approach is to build the coarse space V| by solving a
generalized eigenproblem in each subdomain in order to control the Rayleigh quotient as proposed
by [Spillane and Rixen| 2012, [Spillane et al., 2013] for aS and NN, respectively. This approach
has also been successfully applied to other AS variants such as the SORAS method [Haferssas
et al.|[2015], in which case two eigenproblems are needed.

The connection between the GenEO method and Theorem [T] comes from the following lemma:

Lemma 6. Bound on the Rayleigh quotient
Let A be a SPSD matriz, and B a SPD matriz.
If V= span({p, Ap=ABp, X <n}) and V-4 = {u € range(A),Vv € Vy,u” Av = 0},

[
| =

|uf
then sup > <
uEVnLA |u|_A 77
Proof. Since B is SPD, the generalized eigenproblem Ap = ABp has solutions (\g,px) with
pi Bpr = 0 and pi Ap; = Xelp.
Now, let u € VUJ-A. We can project u on the basis (pi)r: u =), arDk.
If £ is such that Ay < n, then p, € V;, and 0 = uT App, = A\pay. As a consequence, oy = 0

because if A, = 0, pi, € ker(A) = (range(A))J' 1 wand oy = uTp;, = 0. This leads to

|u‘QB _ Z)\1c>‘f) ai 1

|u‘?4 B Z)\k>n )\kai n

Following the GenEO methodology, we propose to build the coarse space Vj by solving two
generalized eigenproblems to control the condition number of approximate AS preconditioners
through two parameters o > 0 and § > 1.

O

. N
Theorem 2. If S; is SPD and the coarse space is defined as Vo = > Rﬂ, VO with
T

K2

K3

VO =span({p}, S™Vpi = NSk, M. <a7'}
U{ph Sl = NS b, AN S (Ni+1)871))
then, we can bound the condition number

K(Mas.pS) < zi (1+a)B.

Proof. Using Lemma |§| and the definition of f/f- and IA/Z-J-, we can bound the Rayleigh quotients
2

‘v|2} B ‘Uléf‘ls) - 6
sup —5—— <« sup 57— < .
1)6‘7[_L |U|S"(NN) ’ UGV@; |U|‘§I NZ + 1
Replacing these bounds in Theorem [I] gives the result. O

Corollary 2. In the NN or aS cases, for any o > 1, we can define
V0 = span({pi. S"Vpk = NS"ph, A <a))

Then, Corollary[1] and Lemma[f] give

A(MaspS) < 5 (1+a) N, K(Myn.pS) < ~* a N..

Inria
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4 Additive Coarse Correction

The preconditioner M as,p separates the part of the solution that is in V) (on which a direct
coarse solve is performed through S‘g), from its S-orthogonal part (on which the local precondi-
tioner My = vazl R?S‘J R; is used to accelerate convergence). Eigenvalues A corresponding to
vectors in the coarse space V|, are shifted to 1 by the coarse solve, and to 0 by the projection
step (Z — 750), so the overall effect of the deflated preconditioner is to shift them to 1 exactly.
However, this step is quite expensive since it involves an additional matrix-vector product. If we
skip this projection step, we get an approximate additive two-level preconditioner M As,2 similar
to Mg 2 presented in Equation (1.5). Without the projection step eigenvalues are shifted to
14+ A. As a result, this coarse correction applied on big eigenvalues only makes them bigger, thus
hampering convergence. This additive coarse correction can only be effective to tackle the lower
part of the spectrum since small eigenvalues A < 1 are shifted to 1 + A\ = 1.

The one-level aS method has already an upper bound on the spectrum (see Lemma [4)), and
only the lower bound needs to be recovered, making it an ideal candidate for an additive (coz)irse
_ SiaS o

correction. In this section, we show that in the approximate aS case, when S;
Rpi‘S:R%i, the projection step can be removed without losing robustness. Namely, we still have a
bound for the condition number of the additive two-level aS method independent of the number
of subdomains.

Theorem 3. Condition number of the 2-level approximate aS preconditioners

N
Let MQS,Q = V()S(])LVOT + ZR%iSz-(as)ilRpi and Nc = MaXj<i<N (Nl + ].)
i=1
Then, we can bound the condition number

2

\U|g;a5>

F(Mas28) < 5 [N 41+ (N, +2) max sup (N.+1).
w

_ _lSNUEViL ‘”U‘éENN)

For any a > 0, if we choose

i NN) i i 3(aS) i i -
ViO = Spcm({Pk, Si( )pk = >‘k81‘( )pka A S a 1}),
we have

K(Mas,2S) < zi [Ne + 1+ a(Ne + 2)] (N + 1).

Proof. If we apply Lemma [4] without a coarse space and consider Vj as another subdomain in
the decomposition, we get

1
)\max(M(LS,2S) S :(Nc + 1)
The lower bound is a consequence of Lemma We define w0 € V0 and uj- € V;* such
that D;Rr,u = u? + uf as in the proof of Lemma We now introduce ug such that Voug =
Zﬁvzl R{_u?, and u = Vyug + Zivzl R%u}

We get from Equation (2.8)) that

o 12 > 12 2 |U|§("'S)
Z [ % sy = Z lu; |2 < Clulz with C' = max sup L = .
2 il 2 ilg, S ISISN oy |v|i‘“”’) |U|2Df1$in1
i i L

2
[0] Rr, SRR
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Then, we can use the same method as in Equation (2.9)):
Juo|% = |ufZR (N, +1) <|uS+Z|RT 1“>
— (1) <| D |RR> < (e )1+ O

N
Juol% + Y lui Iy, srr < [Ne+ 14 (Ne +2)C] Jul} < wi [Ne + 14 (Ne +2)C] [ul3.

We then use Lemmawith To=W, I, = R% and B; = IZ-SIZ»T to get the bound

-1
vl

1 Rr, SRT
Amin(MaS,ZS) > — Nc + 1+ (Nc + 2) max sup ——s5——
W LSIiSN et \U\S(NN)
We can then conclude with Lemma [6l O

5 Numerical experiments

5.1 Experimental setup

The methods introduced in sections[2] [Bland ] are tested on a problem similar to what is presented
in |Spillane et al|[2013]. We use the Finite Element Method to solve a heterogeneous diffusion
equation V(K'Vu) = 1 in a 3D stratified medium. The domain [0, N] x [0, 6] x [0, 1] is discretized
on a regular mesh of (5N +1) x 31 x 6 nodes. The domain is divided into N identical subdomains
along the first axis. Along the second axis, it is divided into 10 layers (of 5N x 3 X 5 elements
each) of alternating conductivity K; = 1 and K5 = K. A Dirichlet boundary condition is applied
on the left of the domain (z = 0), a Neumann condition on every other boundary.

Although for a matter of conciseness we have chosen to express our algorithm on a matrix S,
all the equations are valid outside the scope of substructuring methods, and the matrix noted S
in Equation can either be:

e the finite-element discretisation of the global problem, in which case the preconditioner is
said to be applied on the original matrix A and the Abstract Schwarz method is noted
(AS/A);

e the substructuring matrix obtained by eliminating the interior variables from 4, in which
case the preconditioner is said to be applied on the Schur matrix (AS/S).

Using the decompositions A= va JAior § = va 1 Si, the aS and NN preconditioners
introduced in Equation ([1.3)) can be built on A4 or §. We also test our method on an addltlonal
AS preconditioner Mg, buﬂt by defining S; = S; +Zor A; = A; + T in Equation (2 7 where
7 is the identity matrix of the same size as S; or A;, respectively.

5.2 Controlling the condition number using deflation

We proved in Section |3|that it is possible to control the condition number /{(/\;l A8,0S) of approx-
imate AS methods through some parameters a and 5. Here, we do not use any approximation
and S; = S;, leading to w_ = wy = 1. In order to compare the three methods, we first choose a
bound x and then we choose a and S such that k < x:

Inria
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e for aS (resp. NN), Corollary [2 states that k < (1 + @)N, (resp. £ < aN.). We choose
a=x/N.—1 (resp. @ =x/N.).

e for Ro (or any other AS preconditioner), Theorem 2]states that x < (1+«)8 and we choose

a=+/1/4+x—1/2and g =/1/4+ x+1/2.
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Condition Number: k(MS)
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100 -~ NNp
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Figure 1: Controlling the condition number using deflation. Whatever the chosen target y,
we ensure that the condition number of the iterative problem k(MS) remains below x. Each
preconditioner can be applied either on the original matrix A (AS/A), left, or in a substructuring
context on S (AS/S), right.

When we do not impose an upper bound (y = 00), no coarse space is used. In that case,
NN is singular and only results for aS and Ro are presented. We observe (Figure [1]) that the
condition number x grows quadratically with the number of subdomains N and that the number
of iterations to reach convergence (Figure is proportional to the number of subdomains (beware
of the log scales). This lack of scalability is the main motivation for using a two-level method.

We also note that without a coarse space, our aS preconditioner outperforms the Ro precon-
ditioner, especially when the heterogeneity K is high: the aS preconditioner performs a more
appropriate local solve than the very basic Ro preconditioner. As expected, the condition number
is also lower when working on the Schur matrix S instead of A, since all the interior unknowns
are solved using a direct method and do not appear anymore in the iterative solve.

When we impose an upper bound on the condition number y = 10000 or x = 100, the condi-
tion number k effectively drops below this bound, independently of the number of subdomains
N, the local preconditioner aS, NN or Ro, the heterogeneity K and the choice of solving A or S.

However, this control on the condition number comes at the expense of having to use a direct
solve on a coarse space Vy whose dimension can be quite high. Each subdomain computes a local

RR n°® 8978
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Figure 2: The number of iterations can be controlled independently of the number of subdomains
N and of the heterogeneity K in the matrix.

coarse space V' of dimension m(f) (Figure [3) and the size of the global coarse space therefore
grows linearly with the number of subdomains.

Since without deflation (y = co) the Ro preconditioner applied on the original matrix .4 does
not perform very well in the heterogeneous case, the size of the coarse space necessary to obtain
a condition number below the target x is very high (up to 87 vectors per subdomain). However,
using a better local preconditioner such as aS or NN can greatly reduce the size of the coarse
space, as well as working on the Schur matrix S instead of A.

5.3 Working with a fixed coarse space size

We showed in the previous section that we can effectively control the condition number & of the
method by building the coarse space using two parameters o and (3 as presented in Theorem
However, this can lead to an impractically large coarse space and we now consider the context
where the size n, of the local subspace in each subdomain is chosen a priori. Instead of choosing
the coarse space by comparing the eigenvalues to a threshold, we thus keep the eigenvectors
associated with the n, smallest eigenvalues. Once the coarse space is computed, we know what
threshold would have led us to keep the same number of vectors and we can get, a posteriori, a
bound on the condition number of the method: if A\, 11 is the lowest eigenvalue corresponding to
a vector not in the coarse space, Theorem 2] ensures that £(Mpo,p S) < Ne(141/An, 1)/ An,41-
As in Section [5.2] this bound can be improved for NN and aS preconditioners using Corollary [2]
and Theorem [3}

o k(Mnn,p S) < NefAny+1;
o K(Mas,p 8) < Ne(1+1/An,41);

Inria
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Figure 3: In most cases, just a few vectors per subdomain are enough. However, the robustness
of the method can imply a large local coarse space V,? in some cases.

o K(MysaS) < (Ne+1)[Ne+ 1+ (Ne+2)/Apy41]

Despite NNp has the lowest bound of these three preconditioners and a.S; has the largest
bound, Figure [4 shows that in practice aSs and aSp have similar behaviors and both perform
much better than N Np when n, is small.

The factorization of the interiors to compute the Schur matrix S introduces some new connec-
tivity between the domains: through the adjacency graph of S, a domain is not only connected to
its original neighbors but to their respective neighbors too. As a result, in our example, N, = 3
when working on A, but N, = 5 when the Schur matrix S is used. Therefore, the theoretical
bounds are higher with S than with A. However, in practice, the factorization of the interiors
significantly improves the condition number performed in AS/S methods.

Although the computation of S; is more expensive in the aS case compared to NN since some
communication is needed, our results show that this information exchanged between neighboring
subdomains is useful since it greatly improves the performance of the preconditioner. Moreover,
the ability to skip the projection step in aS: saves one matrix-vector product per iteration,
yielding a very robust and efficient two-level preconditioner.

5.4 Empirical study on the impact of sparsification

In order to limit the memory cost of using the Schur, it is possible to approximate the dense
matrix S; by a sparse matrix SZ—, by dropping some entries in the matrix. This process is called
sparsification. In a very heterogeneous medium (K > 1), some entries in S corresponding to
couplings between unknown separated by a low-conductivity layer, are negligible. We use the
symmetry-preserving strategy of dropping s;; if |s;;| < e(s;; + s;;), where € is a parameter that
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Figure 4: Fixing the size n, of the local coarse space V) instead of threshods « and 3, we are
still able to significantly reduce the condition number of the methods. The best convergence
results in our study are obtained using the a.Sp/S method.

controls the sparsity.

The benefits of sparsification are evaluated by assessing the proportion of non-zero elements
in the Cholesky factorization S; = LLT of the local preconditioner. In Figure we evaluate the
impact of sparsification on the robustness of the method. It appears that, up to a certain level,
we are still able to find a good coarse space despite having significantly reduced the memory
footprint of the preconditioner. For instance, with a sparsity parameter of ¢ = 0.001, although
88.8% of the entries in the factorization of the preconditioner are dropped, our coarse space with
n, = b vectors per subdomain still significantly improves the convergence.

6 Conclusion

In this paper, we have proposed a new class of AS preconditioners, so called approximate AS
preconditioners. These preconditioners are fully algebraic in the sense that they do not require
the element matrices or any other information apart from the SPSD subdomain matrices which
naturally arise from the local assembly of the subdomain problem. This class is wide as it
consists of all AS preconditioners, provided that their coarse space results of the assembly of
local components that contain the kernel of some local operators (Definition . In particular,
it generalizes the class of approximate NN preconditioners introduced in [Le Tallec and Vidrascul
(named generalized NN in the original paper). We exhibited a bound on the condition
number of all approximate deflated AS preconditioners (Theorem 1). This bound depends on
a generalized Rayleigh quotient and generalizes the result from [Le Tallec and Vidrascu [1998]
beyond the class of approximate NN methods. Applying a GenEO procedure on two well chosen
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Figure 5: Up to a certain level, the sparsification does not break the robustness of the method:
using a big enough coarse space (n, = 5), it is possible to discard 88.8% of the entries in the
factorization of the preconditioner without losing convergence.

generalized eigenproblems, we proposed a procedure to explicitly compute the coarse space while
bounding this Rayleigh quotient leading to a bound on the condition number (hence on the
number of iterations of PCG) independent of the number of subdomains. We also showed that
a similar bound can be obtained when the coarse space is applied additively for the subclass of
newly introduced approximate aS methods.

The results presented in this paper can be readily derived to retrieve the bounds previously
obtained via generalized eigenproblems in the particular cases of aS (applied on the original
problem, aS/.A) [Spillane et al. [2013], NN [Spillane and Rixen| |2012] and optimized Robin (SO-
RAS) Haferssas et al|[2015]. It also generalizes these results when used with approximate local
solvers. Furthermore, they allowed us to define a coarse space for the aS method applied on
the Schur complement (aS5/S) [Carvalho et al| [2001], leading to a new powerful and versatile
substructuring method, for which the coarse space can be applied either with deflation or addi-
tively, and with the freedom of relying on an approximate local Schur complement. Numerical
experiments illustrated these statements.

This work shall motivate the design of a high-peformance parallel library for the proposed
approximate abstract Schwarz method, following the design of high-performance coarse grid
correction introduced in [Jolivet et al.| [2013]. More particularly, we plan to assess the special
case of aS/S in the MaPHyS framework |Giraud et al. [2008], Agullo et al. [2011]. Another
challenge opened by the present study is to determine an explicit procedure to perform the
approximation while achieving a given fixed bound on the condition number. Finally, it might
also be interesting to study the effects of the method on the spectrum and on the empirical
convergence of non symmetric test cases.
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