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Randomization is a useful algorithmic tool, but is often considered a method of last resort. As we enter the
age of exascale computing with ever-growing problem sizes, we believe randomized algorithms will become
increasingly important. They may even outperform deterministic algorithms for standard problems such as
solving linear systems. Randomized algorithms have several advantages:

(1) They are often simple to implement.
(2) They often require little synchronization, and some versions may run completely asynchronously.

As synchronization will become a bottleneck on exascale systems, we believe these types of methods will
become important. Randomized algorithms often raise concerns, such as:

e Are they sufficiently accurate? Or too slow (for a given tolerance)?
e What if they fail? Success “with high probability” is not acceptable in many cases.

We think that although these are valid concerns, the objections are most relevant when randomized
algorithms are used as a complete solver. Instead, we argue they should be used as a preconditioner in an
iterative method. For preconditioners, it is acceptable to have low accuracy and occasionally fail to return a
correct answer, since there is an outer iteration to guarantee convergence. Preconditioners try to accelerate
convergence.

Randomized and asynchronous algorithms have been successful in several areas of computer science, and
have received a growing amount of interest in recent years in linear algebra. We focus on two specific
problems: Linear least squares (dense) and general sparse linear systems.

1. LINEAR LEAST SQUARES

The classic least squares problem is

min ||Az — b2,
x

where we assume A € R™*"™ is overdetermined so m > m. This problem is typically solved either by the
normal equations (AT Az = AT'b) or by computing the QR factorization of A (preferred, as it is more stable).
Either way, good software exist and the complexity is O(mn?). A different approach is to sample the rows
of A and solve a (much) smaller least-squares problem. A naive approach requires a sample size of O(e 1)
to reach an accuracy of €, so is not very practical. However, a random sample may be a highly effective
preconditioner for a Krylov method, such as conjugate gradients or LSQR. Rokhlin and Tygert [5] proposed
a randomized algorithm (based on sampling and preconditioning) that requires O(log(1/e)mn + n?®) work,
which is asymptotically less than the classic methods. Avron and Toledo [1] proposed a similar randomized
algorithm and demonstrated that it not only has a good asymptotic bound, but that an implementation
actually outperforms LAPACK on real problem instances by up to 5X.

All these results were for dense problems. Sparse problems are harder because sampling by itself is not
sufficient. In the works above, row mixing is used to reduce the “coherence”. Unfortunately, this step also
destroys sparsity, so the sparse version is still an open problem.
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2. SPARSE LINEAR SYSTEMS

Solving Az = b where A is large and sparse is a key problem in scientific computing and has been well
studied. Although asymptotically optimal multigrid solvers exist for certain types of problems, there is no
optimal solver for general systems. In practice, preconditioning is crucial and is often application-specific.
We believe randomized methods have a role to play. Methods that have long fallen out of favor might
come back. One example is the Kaczmarz row projection method. The idea is simple: Pick a row in
A and project the current iterate onto that constraint; repeat until converged. Traditionally, one cycles
through the rows from first to last. This method is generally not competitive with Krylov methods and is
only used in a few application areas. However, recently a randomized version [6] was proposed where the
constraints are randomly picked according to some probability distribution. It was shown that convergence
is exponential. The constant factor appears to be large, so for small moderate problem sizes this is still
not a competitive method. For very large problem sizes though, the randomized Kaczmarz method will
eventually outperform most other iterative solvers. The randomized Kaczmarz method has recently been
used in a to solve symmetric diagonally dominant systems in near linear time [4], using graph thery and a
novel reformulation of the original problem.

Another line of work is asynchronous iterative methods. Iterative methods usually have several synchro-
nization points per iteration, for example, inner products. Synchronizations will become increasingly costly
as the number of processors (cores) grow, and should be avoided as much as possible. An important question
is thus if iterative methods can still converge with less synchronization. Chaotic relaxation [2] first demon-
strated that asynchronous methods indeed converge, and inspired much other work [3]. A typical approach
is that processors use the most recent information available to them, and different processors may proceed
at different speeds. This greatly reduces the processor idle time. The analysis has mostly focused on correct-
ness, and less on the convergence rate. Randomization is a useful tool, though not always required. However,
the combination of asynchronous and random is powerful. This is still a young research topic compared to
the mainstream numerical linear algebra. Currently, only quite simple iterative methods, such as Kaczmarz
and Gauss-Seidel have been analyzed. The trade-offs for exascale computing are not well understood. In
particular, Krylov methods may improve convergence at the expense of some synchronization. The question
is how long to run an asynchronous method as a preconditioner. Note that if the preconditioner is random-
ized, a flexible Krylov method is necessary since the preconditioner changes in each iteration. Much research
remains to be done.
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