A LOW-RANK MULTIGRID METHOD FOR THE STOCHASTIC
STEADY-STATE DIFFUSION PROBLEM*

HOWARD C. ELMAN' AND TENGFEI SU*#

Abstract. We study a multigrid method for solving large linear systems of equations with
tensor product structure. Such systems are obtained from stochastic finite element discretization
of stochastic partial differential equations such as the steady-state diffusion problem with random
coefficients. When the variance in the problem is not too large, the solution can be well approximated
by a low-rank object. In the proposed multigrid algorithm, the matrix iterates are truncated to low
rank to reduce memory requirements and computational effort. The method is proved convergent
with an analytic error bound. Numerical experiments show its effectiveness in solving the Galerkin
systems compared to the original multigrid solver, especially when the number of degrees of freedom
associated with the spatial discretization is large.
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1. Introduction. Stochastic partial differential equations (SPDEs) arise from
physical applications where the parameters of the problem are subject to uncertainty.
Discretization of SPDEs gives rise to large linear systems of equations which are com-
putationally expensive to solve. These systems are in general sparse and structured.
In particular, the coefficient matrix can often be expressed as a sum of tensor products
of smaller matrices [6, 16, 17]. For such systems it is natural to use an iterative solver
where the coefficient matrix is never explicitly formed and matrix-vector products
are computed efficiently. One way to further reduce costs is to construct low-rank
approximations to the desired solution. The iterates are truncated so that the so-
lution method handles only low-rank objects in each iteration. This idea has been
used to reduce the costs of iterative solution algorithms based on Krylov subspaces.
For example, a low-rank conjugate gradient method was given in [12], and low-rank
generalized minimal residual methods have been studied in [2, 13]. Also, a geometric
multigrid method for tensor structured linear systems in high spatial dimensions was
briefly discussed in [10].

In this study, we propose a low-rank multigrid method for solving the Galerkin
systems. We consider a steady-state diffusion equation with random diffusion coef-
ficient as model problem, and we use the stochastic finite element method (SFEM,
see [1, 7, 8]) for the discretization of the problem. The resulting Galerkin system
has tensor product structure and moreover, quantities used in the computation, such
as the solution sought, can be expressed in matrix format. It has been shown that
such systems admit low-rank approximate solutions [3, 12]. In our proposed multi-
grid solver, the matrix iterates are truncated to have low rank in each iteration. We
derive an analytic bound for the error of the solution and show the convergence of the
algorithm. We note that a convergence analysis for an iterative fixed-point like pro-
cess with truncation was studied in [11]. We demonstrate using benchmark problems
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that the low-rank multigrid solver is often more efficient than a solver that does not
use truncation, and that it is especially advantageous in reducing computing time for
large-scale problems.

An outline of the paper is as follows. In section 2 we state the problem and
briefly review the stochastic finite element method and the multigrid solver for the
stochastic Galerkin system from which the new technique is derived. In section 3 we
discuss the idea of low-rank approximation and introduce the multigrid solver with
low-rank truncation. A convergence analysis of the low-rank multigrid solver is also
given in this section. The results of numerical experiments are shown in section 4 to
test the performance of the algorithm, and some conclusions are drawn in the last
section.

2. Model problem. Consider the stochastic steady-state diffusion equation
with homogeneous Dirichlet boundary conditions
2.1) —V - (c(z,w)Vu(z,w)) = f(z) in D xQ,
’ u(z,w) =0 on 9D x Q.

Here D is a spatial domain and €Q is a sample space with o-algebra % and probability
measure P. The diffusion coefficient c¢(z,w) : D x  — R is a random field. We
consider the case where the source term f is deterministic. The stochastic Galerkin
formulation of (2.1) uses a weak formulation: find u(z,w) € V = H}(D) @ L*(Q)
satisfying

(2.2) /Q /D o, ) Vau(z, ) - Vo(z, w)dzd P = /Q /D F(@)o(z, w)dzd P

for all v(z,w) € V. The problem is well posed if ¢(x,w) is bounded and strictly
positive, i.e.,
0<c <ce(z,w) <ep <00, ae Vo €D,

so that the Lax-Milgram lemma establishes existence and uniqueness of the weak
solution.

We will assume that the stochastic coefficient ¢(z,w) is represented as a truncated
Karhunen-Loeve (KL) expansion [14, 15], in terms of a finite collection of uncorrelated
random variables {& }”,:

(2.3) e(w,0) =~ o) + 3 Ve ()& (w)
=1

where ¢ () is the mean function, (A\;, ¢;(x)) is the Ith eigenpair of the covariance func-
tion r(x, y), and the eigenvalues {\;} are assumed to be in non-increasing order. In sec-
tion 4 we will further assume these random variables are independent and identically
distributed. Let p(§) be the joint density function and I' be the joint image of {&}7 .
The weak form of (2.1) is then given as follows: find u(z,&) € W = H}(D) @ L*(T")
s.t.

) [ € [ o Vule6) Vol Odeds = [ p(6) [ fayute o

for all v(x, &) € W.
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2.1. Stochastic finite element method. We briefly review the stochastic fi-
nite element method as described in [1, 7]. This method approximates the weak
solution of (2.1) in a finite-dimensional subspace

(2.5) W = §" @ TP = span{p(x)1(£) | d(x) € S", (&) € T"},

where S" and T? are finite-dimensional subspaces of H}(D) and L*(T). We will
use quadrilateral elements and piecewise bilinear basis functions {¢(x)} for the dis-
cretization of the physical space Hg (D), and generalized polynomial chaos [21] for the
stochastic basis functions {¢(£)}. The latter are m-dimensional orthogonal polyno-
mials whose total degree does not exceed p. The orthogonality relation means

/ Dr (€)1 () p(€)AE = 5,4 / P2(E)p(€)de.
I T

For instance, Legendre polynomials are used if the random variables have uniform
distribution with zero mean and unit variance. The number of degrees of freedom in
TP is
m !
Ne = (m +p)!
m!p!

Given the subspace, now one can write the SFEM solution as a linear combination
of the basis functions,

N, Ng

(2.6) unp(2,€) =D ujeth(2)1hs(9),

j=1s=1

where N, is the dimension of the subspace S". Substituting (2.3) and (2.6) into (2.4),
and taking the test function as any basis function ¢;(x),(£) results in the Galerkin
system: find u € RN=Ne gt

(2.7 Au=f.

The coefficient matrix A can be represented in tensor product notation [17],

m

(2.8) A:G0®K0+ZG1®KZ,
=1

where {K;}", are the stiffness matrices and {G;}}, correspond to the stochastic
part, with entries

Go(r.s) = / B (€ (©)pE)E, Koliy ) = / 0 () Vi (1) V() i,
(2.9) L b

Gi(r.s) = / ()05 (E)plE)dE, Ko, ) = /D V() V() Y (2)de,

l=1,...,m;r,s=1,...,N¢; 1,5 =1,..., N;. The right-hand side can be written as
a tensor product of two vectors:

(2.10) f = go® fo,
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where

go(r) = / Gr(©)p(€)dE, =1, Ne,
(2.11) r

fo(i) :/Df(x)gbi(a:)dx, i=1.. . .N,

Note that in the Galerkin system (2.7), the matrix A is symmetric and positive
definite. Tt is also blockwise sparse (see Figure 2.1) due to the orthogonality of {t,.(£)}.
The size of the linear system is in general very large (N, Ng x N, N¢). For such a
system it is suitable to use an iterative solver. Multigrid methods are among the
most effective iterative solvers for the solution of discretized elliptic PDEs, capable of
achieving convergence rates that are independent of the mesh size, with computational
work growing only linearly with the problem size [9, 18].

coooo B g
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Fic. 2.1. Block structure of A. m = 4,p = 1,2,3 from left to right. Block size is Ny X Ng.

2.2. Multigrid. In this subsection we discuss a geometric multigrid solver pro-
posed in [4] for the solution of the stochastic Galerkin system (2.7). For this method,
the mesh size h varies for different grid levels, while the polynomial degree p is held
constant, i.e., the fine grid space and coarse grid space are defined as

(2.12) Whr = Sh @ TP, WP = §%h g TP,
respectively. Then the prolongation and restriction operators are of the form
(2.13) P=19P, #=1xPT,

where P is the same prolongation matrix as in the deterministic case. On the coarse

grid we only need to construct matrices {K2"}™,, and

m
(2.14) A =Gy K"+ G K"
=1

The matrices {G;}]", are the same for all grid levels.
Algorithm 2.1 describes the complete multigrid method. In each iteration, we
apply one multigrid cycle (VCYCLE) for the residual equation

(2.15) Ac) =@ = f — Au®

and update the solution u® and residual r(?. The VcYCLE function is called recur-
sively. On the coarsest grid level (h = hg) we form matrix A and solve the linear
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system directly. The system is of order O(Ng) since A € RNeNexNaNe where N, is a
very small number on the coarsest grid. The smoothing function (SMOOTH) is based
on a matrix splitting A = Q — Z and stationary iteration

(2.16) U1 = u, +QH(f — Au,),

which we assume is convergent, i.e., the spectral radius p(I — Q~*A) < 1. The algo-
rithm is run until the specified relative tolerance tol or maximum number of iterations
mazit is reached. It is shown in [4] that for f € L?(D), the convergence rate of this
algorithm is independent of the mesh size h, the number of random variables m, and
the polynomial degree p.

Algorithm 2.1: Multigrid for stochastic Galerkin systems

1: initialization: i = 0, r(®) = f, 7y = ||f|2
2: while r > tol x v & ¢ < maxit do

3 c) = VeycoLg(4, 0,r)

4 ult) — g 4 e

5 r(tD) = £ — Au(tD)

6 r=|rt g, i =i +1

7. end

s: function u”" = VovcLe(A”, ul, £)
9: if h == hgy then

10: solve AMuh = f* directly
11: else

12: u" = SmooTH(A", ul, fM)
13: r =fh — Atul

14: r?h = grh

15: c?" = VeycLe(A?h, 0,r?h)
16: uh = uh + P

17: u” = SmooTH (A", u”, fh)
18: end

19: end

20: function u = SMOOTH(A, u,f)

21: for v steps do

22: u=u+Q ' (f — Au)
23: end

24: end

3. Low-rank approximation. In this section we consider a technique designed
to reduce computational effort, in terms of both time and memory use, using low-rank
methods. We begin with the observation that the solution vector of the Galerkin
system (2.7)

T - NN,
U= [U11,U21, -+, UN, 1y -+ s UINg, U2Nes - - - s UN, N € RS
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can be restructured as a matrix

Uil Uiz UIN,
U21 U2 . U2N,

(3.1) U=mat(u)=| . . . € RN=xNe,
UN,1 UN,2 °° UN,Ng

Then (2.7) is equivalent to a system in matrix format,
(3.2) AU) =F,

where

A(U) = KoUGE +> K UGT,
(3.3) =1

F = mat(f) = mat(go ® fo) = foga -

It has been shown in [3, 12] that the “matricized” version of the solution U can be
well approximated by a low-rank matrix when IV, N¢ is large. Evidence of this can
be seen in Figure 3.1, which shows the singular values of the exact solution U for the
benchmark problem discussed in section 4. In particular, the singular values decay
exponentially, and low-rank approximate solutions can be obtained by dropping terms
from the singular value decomposition corresponding to small singular values.

10710

10712

10714 E i N

10—16 L 1 L 1 L L L L
20 40 60 80 100 120 140 160 5 10 15 20
k

Fic. 3.1. Decay of singular values of solution matriz U. Left: exponential covariance, b = 5,
h=276 m =8, p=3. Right: squared exponential covariance, b=2, h =275 m =3, p=3. See
the benchmark problems in section 4.

Now we use low-rank approximation in the multigrid solver for (3.2). Let U®)
mat(u®) be the ith iterate, expressed in matricized format®, and suppose U® is

In the sequel, we use u(® and U interchangeably to represent the equivalent vectorized or
matricized quantities.
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represented as the outer product of two rank-k matrices, i.e., UD ~ VOWOT where
V(@) e RN=xk (i) ¢ RNexk  This factored form is convenient for implementation
and can be readily used in basic matrix operations. For instance, the sum of two
matrices gives

(3.4) Vl(i)Wl(i)T I VQ(i)Wz(i)T _ [Vl(i)’ Vz(i)][Wl(i)7 W;)]T,
Similarly, A(VOW®T) can also be written as an outer product of two matrices:

gy AVOWT) = BV OGO+ 3 sV G )T
’ 1=1

= [KoVD K VO K VOGW D, Gw D G W DT

If VO, W are used to represent iterates in the multigrid solver and k < min(Ng, Ne),
then both memory and computational (matrix-vector products) costs can be reduced,
from O(N,N¢) to O((N, + N¢)k). Note, however, that the ranks of the iterates may
grow due to matrix additions. For example, in (3.5) the rank may increase from k to
(m + 1)k in the worst case. A way to prevent this from happening, and also to keep
costs low, is to truncate the iterates and force their ranks to remain low.

3.1. Low-rank truncation. Our truncation strategy is derived using an idea
from [12]. Assume X = VW7, V € RN=xk 11/ ¢ RNexF and X = T(X) is truncated
to rank k with X = VWTLV € ]RNNIX’“, W € RVeXF and k < k. First, compute the
QR factorization for both V and W,

Y 3 % T AT
(3.6) V= Qf/Rf/, W = QVVRVV’ so X = QVRVRVT/QVV'

The matrices Ry and Ry are of size k x k. Next, compute a singular value decom-
position (SVD) of the small matrix RVRIV%/:

(3.7) Ry R =Vdiag(oy,...,op) W7

where o1, ...,0j are the singular values in descending order. We can truncate to a
rank-k matrix where k is specified using either a relative criterion for singular values,

(3.8) 1/0’2+1+"'+J%Ser911/0%+~"+02

or an absolute one,

(3.9) k = max{k | o > €aps}-

Then the truncated matrices can be written in MATLAB notation as
(3.10) V= Q(/f/(:, 1:k), W= QWW(:, 1: k)diag(oq,...,0k).
Note that the low-rank matrices X obtained from (3.8) and (3.9) satisfy
(3.11) 1X = Xr < all Xllr

and

(3.12) | X — X||p < eaps\ k& — k,
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respectively. The right-hand side of (3.12) is bounded by \/kN¢€ans, £ < m+2, since
in the worst case, there is a sum of m + 2 matrices (see Line 13 of Algorithm 3.1),
and in general kKNg < N,. The total cost of this computation is O((N, + N + k)k?).
In the case where k becomes larger than N¢, we compute instead a direct SVD for

X , which requires a matrix-matrix product to compute X and an SVD, with smaller
total cost O(N,Nek + N, N¢).

3.2. Low-rank multigrid. The multigrid solver with low-rank truncation is
given in Algorithm 3.1. It uses truncation operators Ty and Taps, which are defined
using a relative and an absolute criterion, respectively. In each iteration, one multigrid
cycle (VCYCLE) is applied to the residual equation. Since the overall magnitudes of the
singular values of the correction matrix C) decrease as U(®) converges to the exact
solution (see Figure 3.2(a) for example), it is suitable to use a relative truncation
tolerance €, inside the VCYCLE function. It is also shown in Figure 3.2(b) that in
each multigrid iteration, the singular values for the correction matrices C?" at grids
at all levels decay in a similar manner. In the smoothing function (SMOOTH), the
iterate is truncated after each smoothing step using a relative criterion

(3.13) [ Teer,(U) = Ullp < era|F" — AU | r

where A", Uk, and F" are arguments of the VoyCLE function, and F* — A(U}) is
the residual at the beginning of each V-cycle. In Line 13, the residual is truncated
via a more stringent relative criterion

(3.14) [ Trets (R") = BR[| 5 < €alh||[F" — AM(US)| #

where h is the mesh size. In the main while loop, an absolute truncation criterion
(3.9) with tolerance €,ps is used and all the singular values of U (@) below €ap,s are
dropped. The algorithm is terminated either when the largest singular value of the
residual matrix R is smaller than e,ns or when the multigrid solution reaches the
specified accuracy (see (3.44)).

Note that the post-smoothing is not explicitly required in Algorithms 2.1 and 3.1,
and we include it just for sake of completeness. Also, in Algorithm 3.1, if the smooth-
ing operator has the form . = 57 ® Ss, then for any matrix with a low-rank factor-
ization X = VW7 application of the smoothing operator gives

(3.15) LX) =L (VW) = (SV) (S, W)T,

so that the result is again the outer product of two matrices of the same low rank. The
prolongation and restriction operators (2.13) are implemented in a similar manner.
Thus, the smoothing and grid-transfer operators do not affect the ranks of matricized
quantities in Algorithm 3.1.

3.3. Convergence analysis. In order to show that Algorithm 3.1 is convergent,
we need to know how truncation affects the contraction of error. Consider the case of
a two-grid algorithm for the linear system Au = f, where the coarse-grid solve is exact
and no post-smoothing is done. Let A be the coefficient matrix on the coarse grid, let
e = u —u be the error associated with u'”, and let r() = f — Au® = Ae(® be
the residual. It is shown in [4] that if no truncation is done, the error after a two-grid
cycle becomes

(3.16) et (AT = PAR)A(I - QA e,

notrunc
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Algorithm 3.1: Multigrid with low-rank truncation

1: initialization: i = 0, R(®) = F in low-rank format, ro = ||F||r
2: while r > tol x rg & 1 < maxit do
3 O =VcycLe(4,0,RM)

4 Ui+ = y@ 4 0@, Ui+ — Ebs(ﬁ(i+1))
5. RG+D — p AU+, RU+1) — fTabs(R(i-i-l))
6: r=||ROD|p i=0i+1

7: end

s: function U" = VcycLe(Ar, UL, F?)
9: if h == hg then

10: solve A"(U") = F" directly

11: else

12: Uh = SmoorH(A", Ul F™)

13: Rh = Fh — AM(UM), R" = Tra, (R")
14; R?*h = (R")

15: C?h = VovcoLe(A2h 0, R?M)

16: Uh:Uh+<@(CQh)

17: Ul = SmooTu(A", U Fh)

18: end

19: end

20: function U = SMoOTH(A, U, F)

21: for v steps do

22: U=U+.7(F - AQU)), U = Tre,(U)
23: end

24: end

and

(3.17) leforranella < Cn() e |4,

where v is the number of pre-smoothing steps, C' is a constant, and n(v) — 0 as
v — oo. The proof consists of establishing the smoothing property

(3.18) 1A = Q7' 4)yll2 < n()|lylla, Yy € RY=e,
and the approximation property
(3.19) (A7 = PAT'R)y|la < Clyll2, Wy € RN,

and applying these bounds to (3.16).

Now we derive an error bound for Algorithm 3.1. The result is presented in two
steps. First, we consider the VOYCLE function only; the following lemma shows the
effect of the relative truncations defined in (3.13) and (3.14).

LeMMA 3.1. Let uttY) = Voycre(4,u®, f) and let e+D = u — ul*h be the
associated error. Assume a damped Jacobi smoother is used (see (4.4)). Then

(3.20) le™* VL4 < C1(v)lle],
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ne=4
——nc=5

——nc=6

(a) (b)

Fic. 3.2. (a) Singular values of the coarse-grid correction matriz Cc qt multigrid iteration
i=0,1,...,5. (b) Singular values of correction matrices C?" in the first multigrid iteration at
various grid-refinement levels, for grid sizes h = 2/2"¢ nc = 4,5,6,7. No truncation is introduced,
c=001,b=5 h=2"6 m=8, p=3. See the benchmark problem in subsection 4.1.

where, for small enough €.; and large enough v, C1(v) < 1 independent of the mesh
size h.

Proof. For s = 1,...,v, let ﬁgi) be the quantity computed after application of
the smoothing operator at step s before truncation, and let ugz) be the modification
obtained from truncation by Tre, of (3.13). For example,

(3:21) i’ = u® + Q7 (f — 4u?), ul’ = T, @").
Denote the associated error as egi) =u- ugi). From (3.13), we have
(3.22) el = (1-Q '4)e® +5,  where |6 |2 < era|lr@ 2.

Similarly, after v smoothing steps,

el = (I— Q1 A) e + AY)

(3.23) 1 i 1 15(2) 143509 i
= -Q A e +(I-Q TA) 18\ + -+ (I -Q A5, + 3,

where

(3.24) 1692 < et @2, s=1,...,0.

In Line 13 of Algorithm 3.1, the residual f'l(,i) = Ae,(f) is truncated to rl(,i) via (3.14),
so that

(3.25) e =02 < erathfr@ 2.
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Let 7@ = r{) — ") Referring to (3.16) and (3.23), we can write the error associated
with u(*1) as

o+ = o) — 4L x()
= (I - PA %A — P A 7D
= et (AT = P AR AND — P A D
= eg{rlgnc + (A7 = PATIR)(AAD 4 7)) — A1 0)

(3.26)

Applying the approximation property (3.19) gives
(3.27) (A7 = AT R) (ALY +7D) 4 < C(JAAD |2 + 7D2).

Using the fact that for any matrix B € RN=NexNaNe

(328) sup ”By”A — ||A1/szH2 _ ||A1/QBA_1/2ZH2 _ ||A1/2BA_1/2||2
v#0 I¥lla  yzo [[AY2yll2 220 [zl ’

we get

1A = Q71 A)" =60 |l < A2l (1 — Q71 4) 61"l
(3.29) < [|AV2)l2 AVA(I = Q7 A) T AT 25 1607 )14

< (I = Q7T A (A2 |3 118812
where p is the spectral radius. We have used the fact that AY/2(I — Q~1A)»—5A~1/2
is a symmetric matrix (since @ is symmetric). Define d;(v) = (p(I — Q7 1A)Y "1 +
o4 p(I —QTA) +1)||AY/?||3. Then (3.24) and (3.25) imply that
HAAD N2 + 792 < exer(di () + h) |||z

(3.30) .
< &a(di(v) + B)[ A2 [|e@] 4.
On the other hand,

A7 @D 4 = (A7 7 O)H/2 < A= 52 ||7 )
(3.31) < erah| A3 e
< el A5 A2 [l .

Combining (3.17), (3.26), (3.27), (3.30), and (3.31), we conclude that

(3.32) e ][4 < CL(v) e a
where
(3.33) C1(v) = Cn(v) + &a(C(da(v) + h) + hl|AT [/ *)| AV

Note that p(I — Q~A) < 1, ||A]|2 is bounded by a constant, and ||A~||2 is of order
O(h=2) [17]. Thus, for small enough €. and large enough v, C;(v) is bounded below
1 independent of h. 0
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Next, we adjust this argument by considering the effect of the absolute truncations
in the main while loop. In Algorithm 3.1, the VCYCLE is used for the residual
equation, and the updated solution a‘**1 and residual #*1) are truncated to ut*+1
and r(+1 | respectively, using an absolute truncation criterion as in (3.9). Thus, at
the ith iteration (i > 1), the residual passed to the VCYCLE function is in fact a
perturbed residual, i.e.,

(3.34) r® =0 4+ 3= Ae) 18, where ||8]la < /K Ne€abs-
It follows that in the first smoothing step,
(3.35) i) =u® Q7 - A 4 ), ul? =T, @),
and this introduces an extra term in AL (see (3.23)),
(3.36) A = (1-Q7LA)" 16\ +- +(1-Q 1 A)6)  +6() —(I-Q~LA) Q7 !B.
As in the derivation of (3.29), we have
(3.37) 1A = Q1A Q7' Bll2 < p(1 = QA A2 Q12 18]l
In the case of a damped Jacobi smoother, ||@ |2 is bounded by a constant. Denote
dz(v) = p(I = Q1 A)" M AV2|3 Q" ||2. Also note that [[r@ ][z < [[AY2]2[le® ][4 +
[IB]]2. Then (3.30) and (3.31) are modified to
1AAD |2 + 7|2
(3.38) < era(da(v) + 1) 27|z + da ()| 8]z
< erer(da(v) + 1) [ A2 ||2 [|€@]| 4 + (d2(v) + ever(da (v) + 1)) |52,

and

(3.39) 147 Ol < b A7 |22 |69 |4 + erath A7 I3 [18]l2-
As we truncate the updated solution a1, we have

(3.40) ul) = a4y where [|7]l2 < /K Ne€aps.

Let

(841) o) = (Cda(v) + Ga(Cldr (v) + 1) + AT [5%) + [ A]|2) V.

From (3.38)—(3.41), we conclude with the following theorem:

THEOREM 3.2. Let e = u —u” denote the error at the ith iteration of Algo-
rithm 3.1. Then

(3.42) etV 4 < C1(v)|e@]| 4 + C2(v)\/Ne€ass,

where C1(v) < 1 for large enough v and small enough €,c;, and Co(v) is bounded by a
constant. Also, (3.42) implies that

— Civ

W \/ ¢€abs

e., the A-norm of the error for the low-rank multigrid solution at the ith iteration
is bounded by C}(v)||e®||a + O(\/Ne€aps). Thus, Algorithm 3.1 converges until the
A-norm of the error becomes as small as O(y/Ne€aps).

(3.43) le®@ 4 < Ci()]e® 4 +
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In the proof above, it is convenient to consider the damped Jacobi smoother in
that the matrix @ is symmetric and ||Q~!||2 is bounded. In fact, one can use the
smoothing property (3.18) to bound (3.29), which does not require symmetry in @,
and the proof can be generalized for any smoother with bounded ||Q~![|2. Also,
it can be shown that the result in Theorem 3.2 holds if post-smoothing is used.
The convergence of full (recursive) multigrid with these truncation operations can be
established following an inductive argument analogous to that in the deterministic
case (see, e.g., [5, 9]). Besides, in Algorithm 3.1, the truncation on ¥(**1) imposes a
stopping criterion, i.e.,

) [F Dl < [F+D = x D + D),
KN¢€aps + tol * 1g.

In section 4 we will vary the value of €., and see how the low-rank multigrid solver
works compared with Algorithm 2.1 where no truncation is done.

Remark 3.3. Tt is shown in [17] that for (2.7), with constant mean ¢ and standard
deviation o,

(3.45) |A]l2 = a(co + o ;TTZV tller(@)]lo);

where C is the maximal root of an orthogonal polynomial of degree p + 1, and «
is a constant independent of h, m, and p. If Legendre polynomials on the interval
[—1,1] are used, Cp* < 1. Since both C; and Cy in Theorem 3.2 are related to || Al|z,
the convergence rate of Algorithm 3.1 will depend on m. However, if the eigenvalues

{A\i} decay fast, this dependence is negligable.

Remark 3.4. As shown in (3.33), the factor 2 in the truncation criterion (3.14)
is introduced to compensate for the order O(h=?) of ||[A7!||5. Arguments similar to
those in [17] can also be used to show that if A comes from a model where the diffusion
coefficient is a lognormal random field, then [[A™!|s = O(h™2) (see the discussions in
[6, 20]), and the error bound in Theorem 3.2 is still valid.

Remark 3.5. If instead a relative truncation is used in the while loop so that
(3.46) rl+D = 0+ 4 3 — Ael*D 1 8 where |82 < €allFHY]2,
then a similar convergence result can be derived, and the algorithm stops when

(3.47) [F0+D |, < M

1- €rel

However, the relative truncation in general results in a larger rank for r(9), and the
improvement in efficiency will be less significant.

4. Numerical experiments. Consider the benchmark problem with a two-
dimensional spatial domain D = (—1,1)? and constant source term f = 1. We look
at two different forms for the covariance function r(z,y) of the diffusion coefficient
c(z,w).
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4.1. Exponential covariance. The exponential covariance function takes the
form

(11) r(ea) = oesp (~3le = ulh).

This is a convenient choice because there are known analytic solutions for the eigenpair
(A,a(z)) [7). In the KL expansion, take co(x) = 1 and {&}”, independent and
uniformly distributed on [—1,1]:

m

(4.2) c(z,w) = coz) + V3 V)& (w).
=1

Then /3¢ has zero mean and unit variance, and Legendre polynomials are used as
basis functions for the stochastic space. The correlation length b affects the decay of
{A} in the KL expansion. The number of random variables m is chosen so that

(4.3) @; )\l> / <§4: )\l> > 95%.

=1

Here M is a large number which we set as 1000.
We now examine the performance of the multigrid solver with low-rank trunca-
tion. We employ a damped Jacobi smoother, with

(4.4) Q= %diag(A) = %I ® diag(Kp)

(since Gy = I and diag(G;) =0 for I = 1,...,m), and the parameter value w = 2/3.
Apply three smoothing steps (v = 3) in the SMOOTH function. Set the multigrid tol =
1076, As shown in (3.44), the relative residual ||F — A(U®)||¢/||F||r for the solution
U@ produced in Algorithm 3.1 is related to the value of the truncation tolerance €,ps.
In all the experiments, we also run the multigrid solver without truncation to reach a
relative residual that is closest to what we get from the low-rank multigrid solver. We
fix the relative truncation tolerance €, as 1072. (The truncation criteria in (3.13)
and (3.14) are needed for the analysis. In practice we found the performance with
the relative criterion in (3.11) to be essentially the same as the results shown in this
section.) The numerical results, i.e., the rank of multigrid solution, the number of
iterations, and the elapsed time (in seconds) for solving the Galerkin system, are given
in Tables 4.1 to 4.3. In all the tables, the 3rd and 4th columns are the results of low-
rank multigrid with different values of truncation tolerance €,ys, and for comparison
the last two columns show the results for the multigrid solver without truncation. The
Galerkin systems are generated from the Incompressible Flow and Iterative Solver
Software (IFISS, [19]). All computations are done in MATLAB 9.1.0 (R2016b) on a
MacBook with 1.6 GHz Intel Core i5 and 4 GB SDRAM.

Table 4.1 shows the performance of the multigrid solver for various mesh sizes
h, or spatial degrees of freedom N, with other parameters fixed. The 3rd and 5th
columns show that multigrid with low-rank truncation uses less time than the standard
multigrid solver. This is especially true when N, is large: for h = 278, N, = 261121,
low-rank approximation reduces the computing time from 2857s to 370s. The im-
provement is much more significant (see the 4th and 6th columns) if the problem
does not require very high accuracy for the solution. Table 4.2 shows the results for
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various degrees of freedom N¢ in the stochastic space. The multigrid solver with ab-
solute truncation tolerance 1079 is more efficient compared with no truncation in all
cases and uses only about half the time. The 4th and 6th columns indicate that the
decrease in computing time by low-rank truncation is more obvious with the larger
tolerance 1074,

TABLE 4.1
Performance of multigrid solver with eqs = 1076, 10~%, and no truncation for various N, =
(2/h — 1)2. Ezponential covariance, o = 0.01, b=4, m =11, p = 3, N¢ = 364.

€abs = 1070 | €aps = 1077 No truncation
. Rank 51 12
24:( 26_4 5 grid Iterations 5 4 5 4
N_— 3069 Elapsed time 6.26 1.63 12.60 10.08
€ Rel residual 1.51e-6 6.05e-5 9.97e-7 | 1.38e-5
. Rank 51 12
}lzé >2<_1628 grid Iterations 6 4 5 3
N. — 16129 Elapsed time 20.90 5.17 54.59 32.92
r Rel residual 2.45e-6 9.85e-5 1.23e-6 | 2.20e-4
. Rank 49 13
i2z5f ;_2756 grid Iterations 5 4 5 3
N — 65095 Elapsed time 76.56 24.31 311.27 | 188.70
T Rel residual 4.47e-6 2.07e-4 1.36e-6 | 2.35e-04
. Rank 39 16
213 >2<_5812 grid Tterations 5 3 4 3
N_f 261121 Elapsed time 370.98 86.30 2857.82 | 2099.06
T Rel residual 9.93e-6 4.33e-4 1.85e-5 2.43e-4
TABLE 4.2

Performance of multigrid solver with €, = 1076, 1074, and no truncation for various Ne =
(m + p)!/(m!p)). Exponential covariance, o = 0.01, h =276 p =3, N, = 16129.

€abs = 1070 [ €aps = 1072 No truncation

Rank 25 9

b=5m=28 Iterations 5 4 5 3

N¢ =165 Elapsed time 5.82 1.71 19.33 11.65
Rel residual 5.06e-6 3.41e-4 1.22e-6 | 2.20e-4
Rank 51 12

b=4,m=11 Iterations 6 4 5 3

N¢ = 364 Elapsed time 20.90 5.17 54.59 32.92
Rel residual 2.45e-6 9.85e-5 1.23e-6 | 2.20e-4
Rank 91 23

b=3,m=16 Iterations 6 5 5 4

N¢ =969 Elapsed time 97.34 16.96 197.82 | 158.56
Rel residual 5.71e-7 3.99e-5 1.23e-6 | 1.63e-5
Rank 165 86

b=2.5,m = 22 | Iterations 6 b) 6 4

N¢ = 2300 Elapsed time 648.59 172.41 1033.29 | 682.45
Rel residual 1.59e-7 8.57e-6 9.29e-8 | 1.63e-5
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We have observed that when the standard deviation ¢ in the covariance func-
tion (4.1) is smaller, the singular values of the solution matrix U decay faster (see
Figure 3.1), and it is more suitable for low-rank approximation. This is also shown
in the numerical results. In the previous cases, we fixed o as 0.01. In Table 4.3,
the advantage of low-rank multigrid is clearer for a smaller o, and the solution is
well approximated by a matrix of smaller rank. On the other hand, as the value of
o increases, the singular values of the matricized solution, as well as the matricized
iterates, decay more slowly and the same truncation criterion gives higher-rank ob-
jects. Thus, the total time for solving the system and the time spent on truncation
will also increase. Another observation from the above numerical experiments is that
the iteration counts are largely unaffected by truncation. In Algorithm 3.1, similar
numbers of iterations are required to reach a comparable accuracy as in the cases with
no truncation.

TABLE 4.3
Performance of multigrid solver with eqps = 1076, 104, and no truncation for various o.
Time spent on truncation is given in parentheses. Exponential covariance, b= 4, h =276, m = 11,
p =3, Ny = 16129, N¢ = 364.

€abs = 1076 €abs = 1077 No truncation
Rank 13 12
o = 0.001 Iterations 6 4 5 4
Elapsed time | 7.61 (4.77) 3.73 (2.29) 54.43 | 43.58
Rel residual 1.09e-6 6.53e-5 1.22e-6 | 1.63e-5
Rank 51 12
o = 0.01 Tterations 6 4 5 3
Elapsed time | 20.90 (15.05) 5.17 (3.16) 54.59 32.92
Rel residual 2.45e-6 9.85e-5 1.23e-6 | 2.20e-4
Rank 136 54
o= 0.1 Tterations 6 4 5 3
) Elapsed time | 54.44 (33.91) 18.12 (12.70) 55.49 33.62
Rel residual 3.28e-6 2.47e-4 1.88e-6 | 2.62¢-4
Rank 234 128
o= 0.3 Tterations 9 7 8 4
’ Elapsed time | 138.63 (77.54) | 60.96 (38.66) | 86.77 43.42
Rel residual 6.03e-6 4.71le-4 2.99e-6 | 7.76e-4

4.2. Squared exponential covariance. In the second example we consider
covariance function

(4.5)

1
r(e) = oesp (o= 3.

The eigenpair (A, ¢;(z)) is computed via a Galerkin approximation of the eigenvalue

problem

(4.6)

/T@mh@ﬁy=hﬂw-
D

Again, in the KL expansion (4.2), take co(z) = 1 and {&}7", independent and uni-
formly distributed on [—1, 1]. The eigenvalues of the squared exponential covariance
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(4.5) decay much faster than those of (4.1), and thus fewer terms are required to sat-
isfy (4.3). For instance, for b = 2, m = 3 will suffice. Table 4.4 shows the performance
of multigrid with low-rank truncation for various spatial degrees of freedom N,. In
this case, we are able to work with finer meshes since the value of N¢ is smaller. In all
experiments the low-rank multigrid solver uses less time compared with no truncation.

TABLE 4.4
Performance of multigrid solver with €qgs = 1075, 104, and no truncation for various Ny =
(2/h — 1)2. Squared ezponential covariance, o = 0.01, b=2, m =3, p=3, N¢ = 20.

€abs = 1070 [ €aps = 1077 No truncation
. Rank 9 4
}fﬁ ;,1628 grid Iterations 5 3 4 3
N_— 16129 Elapsed time 0.78 0.35 1.08 0.82
v Rel residual 1.20e-5 9.15e-4 1.63e-5 | 2.20e-4
. Rank 8 4
Z5E ;_2756 grid Iterations 4 3 4 3
N_— 65025 Elapsed time 2.55 1.31 4.58 3.46
v Rel residual 3.99¢-5 9.09e-4 1.78e-05 | 2.35e-4
. Rank 8 2
213 >2<_5812 grid Iterations 4 2 4 2
N_— 961191 Elapsed time 10.23 2.13 18.93 9.61
v Rel residual 6.41e-5 6.91e-3 1.85e-5 | 3.29¢-3
. Rank 8 2
}1034253 024 grid Iterations 4 2 4 2
N_— 1045629 Elapsed time 58.09 10.66 115.75 63.54
€ Rel residual 6.41e-5 6.93e-3 1.90e-5 | 3.32¢-3

5. Conclusions. In this work we focused on the multigrid solver, one of the
most efficient iterative solvers, for the stochastic steady-state diffusion problem. We
discussed how to combine the idea of low-rank approximation with multigrid to reduce
computational costs. We proved the convergence of the low-rank multigrid method
with an analytic error bound. It was shown in numerical experiments that the low-
rank truncation is useful in decreasing the computing time when the variance of the
random coefficient is relatively small. The proposed algorithm also exhibited great
advantage for problems with large number of spatial degrees of freedom.
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