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A SHARP CONVERGENCE ESTIMATE
FOR THE METHOD OF SUBSPACE CORRECTIONS
FOR SINGULAR SYSTEMS OF EQUATIONS

YOUNG-JU LEE, JINBIAO WU, JINCHAO XU, AND LUDMIL ZIKATANOV

ABSTRACT. This paper is devoted to the convergence rate estimate for the
method of successive subspace corrections applied to symmetric and positive
semidefinite (singular) problems. In a general Hilbert space setting, a conver-
gence rate identity is obtained for the method of subspace corrections in terms
of the subspace solvers. As an illustration, the new abstract theory is used to
show uniform convergence of a multigrid method applied to the solution of the
Laplace equation with pure Neumann boundary conditions.

1. INTRODUCTION

Many mathematical models in practice lead to symmetric and positive semi-
definite problems. Simple examples include the variational formulations (or their
discretizations) of boundary value problems such as the Laplace equation with pure
Neumann boundary conditions (see Bochev and Lehoucq [3]) and the linear elastic-
ity equations with pure traction boundary conditions. Other examples of singular
problems are provided by the systems of equations corresponding to the generalized
finite element discretizations (see [II, 20} 19} 20 21] and [26]).

For singular systems, direct methods based on Gaussian elimination may not
be appropriate and iterative methods can be much more efficient. The objective
of this paper is to study the convergence of the successive subspace correction
methods [25] 24] for semidefinite problems. Classic iterative methods such as the
Gauss-Seidel method, and many multigrid and domain decomposition methods fall
into this category of methods.

The convergence properties of the subspace correction methods for symmetric
and positive definite problems have been a subject of extensive research during the
last twenty years, since these iterative techniques provide very efficient solvers for
many practical problems; see e.g., Hackbusch [9], Xu [25], Yserentant [28], Bramble
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and Zhang [4], Trottenberg, Oosterlee and Schiiller [23], Toselli and Widlund [22]
and the references cited therein.

Although, the convergence theory for the subspace correction methods applied
to symmetric and positive definite problems is rather complete, there are not so
many results available currently for the advanced iterative methods for semidefinite
problems. Convergence studies of the classical iterative methods for semidefinite
problems are presented in [10], [2], [12], and [6]. An algebraic convergence analysis
for the multiplicative Schwarz methods for semidefinite problems, can be found in
recent works by Chang and Sun [I8], Marek and Szyld [13], and Nabben and Szyld
[T4]. Related results are also found in Nepomnyaschikh [15], where a version of
the Schwartz alternating algorithm for a special class of semidefinite variational
problems is considered.

The new theory in this paper has many distinctive features in comparison with
the existing results on convergence of iterative methods for semidefinite problems
in the literature. First of all, our analysis provides a quantitative convergence
rate estimate of general iterative methods in the subspace correction framework.
In particular, our convergence results can be applied to study the convergence of
many iterative methods, including multigrid methods and domain decomposition
methods. Second, our result is sharp as it is given as an identity for the norm of
the error transfer operator under minimal assumptions on subspace solvers. These
assumptions are equivalent to the energy norm convergence of the general iterative
process as discussed in the recent work [IT].

Our convergence analysis for the subspace correction method is an extension of
the study made by Xu and Zikatanov [24] for the convergence rate estimate of the
subspace correction methods for symmetric and positive definite problems. Such
an extension, is however surprisingly not straightforward, and requires many new
technical tools.

Throughout the paper, we shall use the following standard notation. Given a
Hilbert space V' with an inner product (-,-) and an induced norm || ||, for any
closed space W C V, W+ denotes the orthogonal complement of W with respect
to the inner product, (-, -); for two subspaces N and W of V with N being a closed
subspace of W, W/N denotes the quotient space of W and W is the closure of W
with respect to the norm || -|| . For a bounded operator T : V +— V N (T) and
R(T') denote the null space of T and the range of T respectively.

Let Q € R? be an open and bounded domain. L?(Q) denotes the space of square
integrable functions and H'(£2) denotes the standard Sobolev space consisting of
square integrable functions with square integrable (weak) derivatives of first order.
(-,-)o and (-,-); denote the usual L?(Q) inner product and H'(f2) inner product,
respectively. Also || -|| o, || || 1 and | - |y denote the L? norm, H' norm and H'
seminorm, respectively.

Following [25], we write 1 < y1 and 23 2 y2 whenever there exist constants
c1 and co, independent of important parameters such as number of subspaces and
unknowns such that

(1.1) 1 <cy;r  and  x9 > coyo.

The rest of this paper is organized as follows. In Section 2] a variational frame-
work is introduced for the semidefinite problems and the method of successive
subspace corrections. After some technical results are presented in Section B the
convergence theory of the proposed method will be given in Section[dl The analysis
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of multigrid method for the Laplace equation with the pure Neumann boundary
conditions is given in Section Bl Some concluding remarks are made in Section
A few illustrative examples, as well as an auxiliary result related to the symmetric
and positive definite system of equations are provided in the appendix.

2. VARIATIONAL FORMULATIONS OF SEMIDEFINITE PROBLEMS
AND THE METHOD OF SUBSPACE CORRECTIONS

In a general Hilbert space of infinite dimensions, it is more convenient to discuss
the semidefinite problems within a variational framework (without using the notion
of unbounded operators). Given a real Hilbert space V' with an inner product (-, -)
and an induced norm || -|| , we consider a symmetric positive semidefinite bilinear
form a(,-) : V x V — R and the following variational problem: Find u € V such
that

(2.1) a(u,v) = (f,v), YveV

for some f € V*. Here V* denotes the space of bounded linear functionals on V.

We say that the bilinear form a(-,-), is symmetric and positive semidefinite if
a(u,v) = a(v,u), and a(v,v) >0, Yu,veV.

In what follows, we also use the notation (-, ), for a(-, ), and we denote the induced

seminorm by | - |4, that is,

(u,v)q = alu,v), |ule = a(u,u)l/Q.

Associated with the bilinear form a(-,-), we define the following two spaces,
N={veV:ialv,w)=0 YweV}

and the polar set N° ={f e V*: (f,v) =0, VYve N}

For the solvability of problem (1), we require that f € N°, which is the usual
compatibility condition for f. In addition, we assume that the bilinear form af(,-)
is continuous and coercive on the quotient space,

(2.2) a(v,w) S [|vllllw],  Yo,w €V,
(2.3) a(v,v) 2 Pl/n, Yo eV
The two inequalities ([Z.2)), [23) together with the compatibility condition f € N°
will be assumed throughout this paper.
We now introduce an abstract iterative method based on subspace corrections.

As a starting point, we split V' into a finite sum of closed subspaces, and for such
a splitting we assume that

(AO0): There exist a finite number of closed subspaces V; C V (i = 1,---,.J)
such that

(2.4) V=> V.

The assumption (AO0) is needed to rule out decompositions such that

J J
(2.5) V=YV, but V#> V.
=1 =1
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Such a situation may occur when V' and some of V; are infinite dimensional, since
the sum of closed infinite dimensional subspaces is not necessarily closed (such
examples can be found in Deutsch [7] or Rudin [16]). In fact, for decompositions
that satisfy (ZH]), the convergence of the subspace correction method cannot be
guaranteed even for the symmetric and positive definite a(-,-) (see [24]).
Associated with each subspace V;, we introduce the local null space N; as follows:

N ={v; € V; 1 a(v,w;) =0, Yw; € V;}.
We note that it is obvious that NNV, C N; and the coercivity condition (2.3)
implies the reverse inclusion. Therefore, we have the following equality:

N =NnNV,.

To define the subspace correction method, we naturally need the solvability of
the local problems, which can be guaranteed if conditions analogous to ([22)) and
[@3) are satisfied. In particular, we assume that for each i =1,--- , J,

(A1): a(vi,vi) 2 HUiH%/i/Ni’ Y, € Vi
It is easy to see that ([22]) will hold on each subspace V;, since V; C V. However,
(A1), in general does not follow from (23)) and it needs to be added as an additional
assumption (see Example [A] in Appendix [A]). We now define the orthogonal
complement A~ (as a subspace of V;) as follows:

j\ff':{viel/;:(vi,wi)zo, VIUZEM}

Note that /\/;-L is isometrically isomorphic to the quotient space V;/N;. Let P; :
V +— N+ be the projection with respect to a(-,-) defined by
(2.6) a(Pw,v;) = a(v,v;), Yu; € Ni-
Thanks to (A1), the operator P; is well-defined. In the algorithm given below, we
use inexact projections T; : V +— N defined by
(2.7) T, =RP, Yi=1,---,J,
where R; : V; — V; are given linear operators. The general subspace correction

algorithm is as follows.

Algorithm 2.1. Let u® € V be given,
for [ = 1,... until convergence,
uf{l =t

fori=1,---,J
ul™t = ul1 + Thes, where e; € Nit solves
(2.8) alei,vi) = (f,0) —alui_1,0), Yo €V,
endfor
ul = uffl
endfor

We remark that by the coercivity (A1), the local problem (Z8) is solvable.
More importantly, by T;e;, we do not mean that the algorithm requires solving the
local problem exactly and then applying the operator T; to the exact solution e; of
the local problem. Rather, we mean that we correct the current solution u!~1 by
adding the approximate correction T;e;. In particular, if R; = I on V;, then the
local problem on Vj is solved exactly.
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2.1. Relationship with the positive definite case. In this subsection, we shall
discuss several technical difficulties that arise in extending the convergence the-
ory for the symmetric and positive definite problems to the case of semidefinite
problems. We also point out some similarities between the two cases.

For the symmetric and positive definite problems, the bilinear form a(-,-) can
play a role as an inner product (-, -) on the space V and under appropriate assump-
tions (see [24], Section H] and Appendix [B]), the convergence rate identity can be
obtained as follows:

1
(I =Ty)---(I-T)z =1~ 7
where K = supy,|, -, K(v) and with wy, := ZLHI v; and v; € V;,
J —
(2.9) K(v) = Zinf (T (vg + Trwy), (v, + TEw))a-
V=0 1

In equation (.9, the operator T} is the Hilbert-adjoint of T} with respect to the
inner product given by a(-,-) and T} is the symmetrization of T},

Tk =T +Tl: —T,:Tk.

A simple observation is that, when a(-, -) is semidefinite, a straightforward definition
of the Hilbert-adjoint T}} is not obvious, since a(-,-) is not an inner product. Fur-
thermore, even with an unambiguous definition of T}, the corresponding operator
T}, does not necessarily have an inverse on Vj.

In addition, the theory in [24] for the symmetric and positive definite problems,
depends crucially on the fact that the operator I —Tj is contractive on Vi, and R(T})
and R(T}) are identical, (see Lemma 4.1 in [24]). The relationships between ranges
and null spaces of T}, 1} and T, for the semidefinite case are more complicated
and the technical results and assumptions that follow are needed to overcome the
difficulties related to such “shortcomings”. The goal that we would like to achieve,
is to obtain the following relation:

J
2.10 K(v) = inf _ inf T (v + TFwr), v + T wg
(2.10) (v) J?szfl:m;( r (v + Trwg), v + T wk)a,
J — —
where wp = > v; and the operator T,I is an appropriate generalization of 1}~ !
i=k+1

in (Z9), whose concrete definition is postponed to the next section. We point out
here that although (ZI0) looks very similar to ([Z]), we do not know any obvious

way to derive (2I0) from (2.9)).

2.2. Some additional assumptions on the subspace solvers. In this subsec-
tion we introduce two additional assumptions (A2a) and (A2b) that are essential
for the convergence analysis, outlined in the previous section. We first introduce the
adjoint of the subspace solver T; with respect to the bilinear form a(-,-). Thanks
to (A1), we can define R} : V; — N by the following relation:

a(Riw;, v;) = a(w;, Ryv;), Yw; € Vi, v; € Ni-.
Using the operator R, we define the adjoint 7} as follows:

(2.11) TF = RIP;.
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The following important relation is a consequence of definition (ZIT)):
a(Tv,w) = a(v, Tjw), Yv,w e V.
Note that this definition is consistent, namely, if a(-,-) is an inner product, then T3

is the Hilbert-adjoint of 7; in this inner product. We now introduce T; : V +— V,
the symmetrization of T; in the usual way,

T, =T,+T; —T;T;.

The following assumptions on 7; are needed for analysis later: Foreach: =1,---,J,
(A2a): Jw; € (0,2) such that a(T;v;, Tyv;) < wia(Tyvi,v;), Yo, € Vi,
(AZb): 367, > 0 such that a(Tivi, Tﬂ)z) > 61&(117;,’01‘), Yo, € V;.

These two assumptions are variational analogues of the assumptions provided in

[T1] and they are necessary and sufficient for the energy norm convergence of the

iterates generated by the subspace solvers T; (see also Lemma 2] below).

Since T; = R;P;, we restate the assumptions (A2a) and (A2b) in a more con-
venient form, as follows:
(A2a’): Jw; € (0,2) such that a(Rv;, Riv;) < wia(Rivi,vi), Yo, € N,
(A2b’): 33; > 0 such that a(R;v;, Riv;) > Bia(vi,v;), Yv; € N
2.3. Preliminary results and a generalized inverse of T;. In this section, we

prove several technical results.

Lemma 2.1. Assume that (A1), (A2a) and (A2b) hold, then for each 1 <1i < J,
there exists 6; € [0,1) such that

‘(I — Ti)’U,L"Q < 5i|117;|2, V’Uz‘ eV.

Proof. For any v; € V;, we have

0<[(I-Tulz = |uilz = 2(vi, Tvi)a + | Tyvil;
2-w
(212) < 2 - =Tl (by (A2a))
wi
2 — Wi
< (1-825% )k O (azn).
which completes the proof. O

Note that the proof of Lemma 2] shows that the constants 3; in (A2b) satisfy
Bi < 52 if (A2a) holds. The following inequalities are direct consequences of the
assumptions (A2a), (A2b) and the definitions of T}, T} and T;.

Lemma 2.2. Under the assumptions (A2a) and (A2b), the following estimates
hold,

(2.13) |Tivila 2 |Vilas [T vila 2 |Vila, and |Tivi|a 2 vila-

The next lemma shows that the null spaces of T;, T;* and T; are all the same as
N; when restricted to the subspace V;.

Lemma 2.3. Assume that (A1), (A2a) and (A2b) hold. Then we have the fol-
lowing relations:

(2.14) N C N(T) N N(T;F) N N(T;)
and

(2.15) N(TH)NV; =N(THNV; =N(T;) N V; = N.
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Proof. The proofs of ([ZI4)) and (2.I3) follow directly from the definitions of T3, T;*
and T;, Lemma [2.2] and assumption (A1). O

The result stated in Lemma gives an indication on the difference between
the study of the semidefinite problems and that of the symmetric and positive
definite problems. For the symmetric and positive definite problems [24], we have
that N(T;) NV, = N(TF) NV, = N(T;) nV; = {0} and hence, T; : V; — V;
is an isomorphism. However, in the current settings, for semidefinite problems,
N(T)NV; = N(TF)NV; = N(T;)NV; = N;, and N; # {0} in general. The discussion
in the rest of this subsection is devoted to the definition and the properties of an
appropriate generalized inverse of the operator T;.

Lemma 2.4. Under the assumptions (A1), (A2a) and (A2b) fori=1,---,J,
we have:

R(T;) is closed in V.
Furthermore,

(2.16) R(T;) NN; = {0}.

Proof. The fact that T, is closed follows from LemmalZ2 Now if T,v; € R(_T D) NN,
then |T;v;|, = 0 and, again by Lemma 2.2 |v;], = 0. v; € NV; and hence T;v; = 0.

This proves ([216]). O
We need a generalized inverse T; 1V — V; satisfying
(2.17) Tie=0, VeeN.

From Lemma and Lemma 24, it follows that T; : N — R(T;) is an isomor-
phism, and hence ;"' : R(T;) — N;- is well defined. We note that the classical
Moore-Penrose generalized inverse, Tix of T is a simple zero extension of T;l onto
Vi, (see [8]). More precisely, its definition is as follows:

T w = 0, YweR(T)",
T v = T, ', YveR(T).

The classical Moore-Penrose generalized inverse does not necessarily satisfy (2.17)
since T; is not self-adjoint in the classical sense and hence the Closed Range Theo-
rem cannot be applied to show that R(T;)* = N(T;). To have the property ([2I7)

hold true, we introduce T; by
(2.18) Th = (T?)*T;.
By Lemma 4] and the definition ([ZI8), the operator T2 : Nt — R(T?) C

R(T;) is an isomorphism, and T;{ =T, ' on R(T;). Hence, TZ—T is an extension of
T, R(Ti) — Ni- on V, satisfying (ZI7).

3. REDUCTION TO THE POSITIVE DEFINITE CASE

One key idea of the convergence analysis of Algorithm 2] is to use appropriate
restrictions of a(-,-) and the subspace solvers T;’s onto A’ and then apply the
theory for symmetric and positive definite problems.

We first introduce @ : V + N*, which is the orthogonal projection with respect
to the inner product (-, -), defined as

(Qu,w) = (v,w), YveV,weNt.
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In order to perform the analysis in the aforementioned direction, for any continuous
operator Y : V +— V, we define Y, : V — V by

Y, = QY
and for any closed subspace W C V', W, denotes
Wy ={ueV]ju=Quw;weW}=QW.

In the case when the operator or the subspace has a subscript, for example, Y; :
Vi Vand W; CV, then Y; , and W; , denote QY; and QW; respectively.

The following lemma gives some relationships between the subspace solvers and
the orthogonal projection Q.

Lemma 3.1. Let Y : V. — V be such that N C N(Y). Then YQ =Y, and in
particular,
T.Q=T, TrQ=T and T,Q="T,.

Next we verify the relevant assumptions that are required by the theory in [24].

Lemma 3.2. Suppose that (A0), (A1), (A2a) and (A2b) hold. Then

(PO): V;, is closed and N+ =37 Vi,
(P1): Jw; € (0,2) such that a(T; qvi, T;.qvi) < wia(Tiqvi,vi), Yv; € Vig,
(P2): T, 4 : Vi — Vig is an isomorphism.

Proof. To prove (P0), we observe that by definition of @) and (A1), the following
bound holds:

1Quill* Z a(Qui, Qui) = alvi,v;) 2 ||v;

This implies V; , = QV; is closed since V;/N is closed. Furthermore, we have, by
(A0), that

2
Vz‘/Ni’ V’Uie‘/i.

J J
(3.1) NE=QV=3"QVi=> Vi
i=1 i=1

This concludes the proof of (PO).
Next, we observe that for all v; € V;,
a(T;,aQui, T;,0Qui) = a(Tyv;, Tivg)
wia(Tyv;,v;)  (by (A2a))
Wia(Ti,aQUiy sz‘),

which gives (P1). It remains to show (P2). First, by (A2b), for all v; € V;, we
have

IN

a(ﬂ,ani, E,ani) Z, a(Qvia Qvi)a
which shows that T}, : Vi — V;, is injective and R(T},,) = T;,q(Vi,a) is closed.
We now only need to show R(T;,) = Vi 4. Since a(-,-) is symmetric and positive
definite on V; 4, we can define Tz*a 1 Via = Vig, the adjoint of T; 4 : Vo — Vi,
with respect to the inner product a(,-). By the definition of T, : V; o — V; 4, We
get that N(T};,) = {0}. Thus, we may decompose V; , in the following way:

Via =R(Tia) ©N(T7,) = R(Tia) = R(Tia)-
This completes the proof of (P2) and the lemma. O
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Let u € V be a solution to (1) and {u' : I = 0,---} be the iterates generated

by Algorithm 2] respectively. The following relation is standard:
u—u =Eju—u"Y)=...=EY(u—u"), E;=1-Ty)---(I-T)).
The convergence rate can be estimated by bounding the following energy norm of
EJ:
Ejvla
|Esla = sup ﬂ
veEN L |U|a

By Lemma [B.1] we have

|Ejv|2 = (Ejv,Ev),
= (EJ,avaEJ,av)a
= ((U-Tra)I =Ts1) (I —=T1)v,E54v)a
= (U -=Tsa)I =Ts1,a) (I =T1)v, E5qv)a
= ((I - TJ a)(I - TJfl,a) . (I - Tl,a)va EJ,av)a
= ((-Tya)--I-Tro)v,(I=Tsa) I —=T14)0)a-
Hence
(3.2) Bl = sup (L=Tra) = Tio)ola

veNL |U|a

From the relation 3.2), Lemma B2 and the fact that a(-,-) : N+ x N+ — R is
symmetric and positive definite, we obtain the following auxiliary result (see [24]):

Lemma 3.3. Suppose that (A0), (A1), (A2a) and (A2b) hold. Then
1
|(I =Tya)--- (I - Tl,a)‘i =1- K’

where K = supy,|, —1 K (v) and with wy o = Z;]:,H_l Viq and Vi q € Vi q,

J
(33) K(U) - > inf Z(Tk_,; (Uk,a + Tl;k,awk,a)a (Uk,a + Tl:,awk,a))a'
Ukl 1
Proof. The proof is provided in Appendix [Bl O

In @3), 77, and T; . denote the adjoint and the symmetrization of T; , : Nt —
Vi.a with respect to the inner product a(-, -), respectively. By the definition of 7.,
we have that

(3.9 T, = QT
and by Lemma 3.1}, we have
(3.5) Tio=Tiat Tia = TioTia = QT + T = T;'Ty) = QT:.

Thus, the notation doesn’t cause any confusion, and (34 and ([33]) will be applied
directly in what follows.
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4. CONVERGENCE RATE IDENTITIES FOR THE MSSC METHOD

The main result of this paper is given in the next theorem and it is an expression
for K(v) in LemmaB3in terms of T}, T;* and 7T; (which are used in the algorithm),
without using projections on V; ,.

We first prove a lemma that relates Tifal and the generalized inverse T; on Vi g.

Lemma 4.1. Suppose that (A1), (A2a) and (A2b) hold. Then for each 1 <i < J,
we have

(4.1) QT = (QT,)™ on Vi

Proof. For any given v; € V;, assume that v; = w; +¢; where w; € N and ¢; € N;.
Then we have

(4.2) QT QT;(Qui) = Q(T?)* T,QTw; = Q(T)* TiTyw; = Qu; = Qu;.

By Lemma and Lemma 24 T; is symmetric and positive definite on R(T;)
with respect to a(-,-). As a direct consequence, R(T;) = R(T}?). Then there exists
u; € Ni- such that Tjv; = T?u;. By Lemma 23] we have v; — Tyu; € N;. Finally
we get that
(4.3) QTiQTJ(Qvi) = QTz‘(Tf)XTiUi = QTi(TiZ)XTiQUi = QTiu; = Qu;.

[#2) and ([&3)) clearly show (&ITI). O

The following theorem is the main result of this paper.
Theorem 4.1. Under the assumptions, (A0), (A1), (A2a) and (A2b), the K in
Lemma 3.3l is given by K = supj,|, =1, yen+ K (v), where

J

K(v) = inf  inf T/ Tiwy), T wk)a,
(v) clgszin:Hc;( k (0k + T we), v + Twy,)

J
with w, = Y ;.
i=kt1

Proof. We first prove the following equality,

J
(4.4) > (Tt (Wha + T7 g Whoa) s Vkia + T7 o Whia)a
k=1
J
= > (T + Tiwe), (v + Tiwn))a,
k=1
where v, = Qui for some v, € Vi, with k = 1,--- ,J, wy, = Z;‘Jzk+1 v;.q and

—J
W =Y i Vi
Observe that with xxe = Vk,a + 1} ,Wk,a € Vi,a,

(TyaXkasXka)a = (QTk)™ " Xkas Xk.a)a

QT Xk,as Xra)a  (by LemmaLT)
T;IXM, Xk:,a)a

T (Qui + QT wy), (Qui + QT wi))a
[ (g 4 Twg), (vk + TFwg))a

(
=
(
(
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In the last two equalities above, we used Lemma and the property of T;f that
Tle =0 for all ¢ € N. Equation (4) then follows from the above equalities.
Thanks to Lemma B2 and Lemma B3] for K(v) we have

J

(4.5) K(v) = zgiﬂff D (Tra(Wha + TigWhoa)s Vkia + TF aWhoa)a-
',G._,U k:l

To complete the proof, we need to show that K (v) defined in ([@3]) is equal to the
following quantity:

J
(4.6) K(v) = ggﬂfvzyirgv+c;(T2(vk + Tywr), vk + T wk)a-

We first show IN((’U) < K(v). Let {vk.a}, Uka € Vi,o be a decomposition satis-
fying Zi:l V.o = v. Such a decomposition exists because N'* = Zi:l Vi,a- By
the definition of V}, 4, there exist vy € Vj, such that Quy = vy, forall k=1,...,J.
Moreover, we have that ¢ = Z,{:l(vk — vgq) € N. Applying ([E4) for the decom-
positions {vg .} and {vy}, together with the definition of K (v), gives that

K(v) < (vk + TEwe), v + TEwk)q

all
k
—1 * *
T o (Vo + T; qWka)s Vo + T qWka)a-

J
D
k=1

J
D
k=1
Since the decomposition {vg 4} of v is arbitrary, we have

J
Kw)< _inf Y (T a(Wka + TioWha)s Vea + T o Whia)a = K(v).

- J —
Zkzl Vk,a=0 k=1

To show the reverse inequality K(v) < K(v) we use a similar argument. Let
c € N and v € Nt be fixed. Then by (A0), there exists a decomposition {vy}i_,

such that Zi:l v = v+c. Now we define vy, , = Quj, and observe that this implies
Zizl Vg,q = v. Again, from (4], we have

J
K(v) <> (T (vk + Tiwk), vk + Tiwe)a-
k=1

Since {vj} can be any decomposition of v + ¢, we may take an infimum over all
such decompositions, to obtain that

(4.7) K() < inf (T (g + Tywg), vp + TFwg)a-

- J
Pm1 vk=vte

Observe that the left side of the above inequality is independent of ¢ € A/. Then
we conclude the proof by taking infimum over ¢ € A on the right side of ([@1). O

If T; = P; for all 7, namely, only exact subspace solvers are employed, which is
an important special case, we have the following result.
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Corollary 4.1. Assume T; = P; for i = 1,--- ,J. Then under the assumptions
(A0) and (A1) the following equality holds:

J J J
K= inf  inf P ; A
|v\a:SB7€)€Nl CGNka:erCkZ:l ( k ; Uiy ;’Uz) .
This result will be used for the analysis of multigrid method with Gauss-Seidel
smoothing in Section
In passing to the main application of our theory for the multigrid methods,
we shall make a simple illustration by considering the following linear system of
equations:

(4.8) Au = f,

where A € R™ ™ is symmetric and a positive semidefinite matrix with positive di-
agonal elements, and f € R™ is assumed to belong to the range of A for consistency.
We now apply the abstract results to the Gauss-Seidel method for (£)). It is well
known, that the Gauss-Seidel method corresponds to a matrix splitting A = M — N
with
M=D-L and N =1L,

where D is the diagonal, —L is the strictly lower triangular part of A, and L!
denotes the transpose of L. In this case, the error propagation matrix F is given
by

E=(I—(D—L)"A)=(I—P,)---(I - P),

where P; = (;’t?'i;,)) e; with {e1, -, e,} being the canonical basis for R™.
The energy norm convergence rate is then given by
(E B ) 1/2
UV, LLV) A
(4.9) |E|a = sup ~——M—2= ,
vEN(A)L (U’U)A

where (-,-)4 = (A-,-) with (-,-) = (-,-)¢ being the usual ¢? inner product. Since
D is assumed to be positive definite, a simple application of Theorem [£]], leads to
the following convergence result.

Corollary 4.2. If A is symmetric and positive semidefinite with positive diagonal,
then the energy norm convergence rate given by |E|a of the Gauss-Seidel iterative
method is given as follows:

‘E|124 =1- K_17
where with S = LD™'LT,

K=1+ sup inf (S +0),(vtc))
VEN(A)L cEN(A) (v,v)a

5. MULTIGRID METHOD FOR NEUMANN PROBLEMS

In this section we apply Theorem A1l to obtain a convergence result for a multi-
grid method applied to a pure Neumann boundary value problem. One main idea
in our analysis is to estimate K (v) by taking special decomposition of the finite
element space on the finest grid into a sum of one-dimensional subspaces spanned
by nodal basis functions on all levels.



SINGULAR SYSTEM OF EQUATIONS 843

We consider the following Neumann boundary problem:
ou

(5.1) —Au=f in o 0 on 09,

where % is the exterior normal derivative of u and Q is a polygonal domain in R?
with d = 1,2 or 3. The variational problem corresponding to (51I) can be given as
follows: Find u € H' () such that

(5.2) a(u,v) = (f,v), Yve HY(Q),
where
a(u,v) = / Vu-Vodz and (f,v) = / fodx.
Q Q
The null space N of a(-, ) is given by
N = span{1}

and it is well-known that for the solvability of ([&.2]), it is necessary that f satisfies
the following compatibility condition:

/Qfdm:O.

It is then easy to see that the solution to (&) exists and is unique (in the weak
sense) on the quotient space H(Q)/N.

Throughout this section, we also assume that 2 is triangulated with a nested
sequence of quasi-uniform triangulations 7, = {T,i} As usual, the mesh size is
denoted by hy, and we assume that the quasi-uniformity constants are independent
of k and hy, ~ v* with v € (0,1), for k = 1,--- , L. Associated with each 7y, we
have the finite element space of continuous piecewise linear functions Vi, ¢ H(Q).
We then obtain a finite number of nested spaces,

wc---Cc VpC---CVpL.

As a basis in Vj, we choose the standard nodal Courant basis functions ¢}, namely
n
Vi = Span{(bl]%f" ) Zk} = kala
i=1

where V}' = span{¢} } and each ¢} is the usual finite element basis function, that
is, one at the node :zc}C and zero at the other nodes and ny is the dimension of Vj,
or the number of grid nodes, {z7}7%, for V.

We are interested in solving the following equations resulting from the finite
element discretization (with an abuse of notation): find v € V' with h = hy, and
V' =V, such that

(5.3) a(u,v) = (f,v), YveW
To solve problem ([5.3]), we first decompose the space V' in the following manner:
L ng
(5.4) v=> Y v
k=11i=1
Under the above settings, we observe that the subspace correction method based
on the subspace decomposition (4] with exact subspace (local) solver for each
subspace ij for k =1,---,L and j = 1,--- ,n can be understood as the well-
known “/” multigrid algorithm with one Gauss-Seidel sweep in each subspace Vj
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for k = 1,---,L, (see [25]). For such a multigrid method, Theorem [I1] can be
applied, since the error transfer operator E for such a method can be written as a
product of nonexpansive operators, namely

655 E=T[T]¢ - 7).

k=1j=1

where P} is the exact projection onto the one-dimensional space V!, (see also [25]).
By a direct application of Corollary Il we obtain that

(5.6) Bl =1-K',
where

L n i j
Dbt 2o Pe () ey u)la

(5.7) K = sup inf inf ,
veN L CEN L Sk i = (v,0)q
where ny is the number of nodal points in each subspace V;, with k =1,--- , L and
. L .
>, = Z i+ Y 3ol
(1,5)> (ki) I=k+1j=1

The next theorem, which is the main result of this section, gives a uniform bound
on the constant K, and thus of the norm |E|,.

Theorem 5.1. The norm of the error transfer operator, given by ([BB) is bounded
as follows:

(5.8) B2 <6<1,
with § independent of the mesh size h and the number of levels L.
Proof. Given v € N, we consider the following decomposition:
ka S e
k=11=1

where
n
vk =Y _vh = (Qr — Qr-1)0,
i=1

and Qy, is the L? projection onto Vi and Qg is the L? projection onto span{1}.
Note that Qrv = v, Qov = 0 and

Z wlj:Zvi Z Zvl—ka—l—v—ka

(1,5)= (ki) J=i I=k+1j=1
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Since for all w € V, and for all v}, € V}, we have
a(P{Pyw,vi) = a(Pyw,vl) = a(w,v}) = a(Plw,v}),
and a(-,-) is V{-elliptic, it follows that P} Pyw = Plw Yw € V. Hence

n
(5.9) P Yo vl = By v+ Piv- Q)

(1,3)= (k) j=i

ng
= P Zvi + P.Py(v — Qgv)

=i
ng
= PLY vl + Pi(Pw — Q).
=i
This then yields (with Qf = supp¢})

SNpi Y w12 = SOIPD v+ PP — Q)2
=1

(1,5) = (k) i=1 j=i

S | 2o 1B D vkla Y1 — Qi)
i=1 j=i i=1
< Z Z |vk|291 +Z| (Prv — Q)2 ai |

i=1 jENK(i)

where Ny (i) = {j € {1,--- ,nx} : QL N QL # 0}. Now by (Qr — Qr_1)? = (Qk —
Qr—1) and a standard error estimate for ||(Qr — Qx_1)v||3 it follows that

Z Z |vk|a§21 Z Z |Uk hd 2<h QZhl’l}k xk

i=1 jEN (i) i=1 jEN(4)

hi 2ol < P2 1@k — Qu—1)ukll3
hihi_aloela S 92wz,

A

S
S
where we have used that hy ~ v* with v € (0,1). Hence

ny
SR Y w12 S (loel2 1P — Qu)vl2)

i=1 (1,3)> (ki)

< (Qk = Qu—1)vla + |(Pe — Qi)v[2) -

The proof is completed by applying the following well-known estimates (see Bramble
and Zhang [] or Xu [29]):

L

(I(Qk = Qr—1)v[; + [(Pev — Qo)) S Iol3, Vo € HY(Q). O
k=1
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6. CONCLUDING REMARKS

In this paper, we have established a sharp convergence estimate for the succes-
sive subspace correction methods applied to the symmetric and positive semidefinite
(singular) problems. As an illustration, using our abstract theory, we have shown
that the multigrid method with the Gauss-Seidel smoothing applied to the Laplace
equation with pure Neumann boundary conditions converges at an optimal rate
independent of the mesh parameter and also the number of levels. Our new multi-
grid analysis presented in this paper has led to a very transparent convergence rate
estimate and it can also be applied to many other elliptic problems.

APPENDIX A. SOME EXAMPLES

In this appendix, we provide several examples to clarify our assertions made in
the paper.

Example A.1 (Assumption (A1) is necessary in general). We consider V = 2 (the
Hilbert space of all square summable sequences). Let {ej,es- -} be the canonical
Euclidean basis in it, i.e. (e;); = 0;;, where d;; is the Kronecker delta function. We
introduce a bilinear form a(-,-) defined by the following equations:

(A].) a(ezi_l, egj_l) =0 and a(egi, 62]‘) = 51‘3‘, VZ,] = ]., e

By definition,

(A.2) N =span{eg; 1 :i=1,---} and Nt =spanf{ey :i=1,---}.
We take the subspaces Vi C V to be as follows:

1
(A.3) Vi =span{wy,---w;--- ), w = oy <€21—1 + 5621') .
Here o;; = ——~— < 1 are chosen so that ||w;|| = 1. Hence a(w;, w;)=08;;00,;,27 )
a7
for all w; € V1. On the other hand, we have that ||w;|v, /n, = [lwi]| = 1, since

Ny = ViNnN = {0}. Thus, for the bilinear form a(-,-) defined by (A, the
assumption (A1) does not hold, although the coercivity condition (23] holds.

Finally, we provide an example that shows although W C V' is a closed subspace,
Q (W) may not necessarily be closed, hence assumption (A1) is necessary in general.

Example A.2. For convenience, we shall use the same notation used in Example
[A 1l We observe that

(A4) Qui = ——

—F—€9;.
/—1+41 21

Hence, Q(W) = N'+. Namely, Q(W) is dense in N'*. We shall now show that there
exists @ € N+ for which no pre-image in W of Q exists. Namely, Q : W + Nt is
not surjective and so Q(W) is not closed. Let us choose w € N+ as follows:

=1{0,1,0,1/2,0,1/4,0,---} =Y 2 "ey;
1=1

and assume there exists w € W such that Qw = w. It is clear then that w should
be of the following form:

w = mei = Z,uiai (e2im1 +2 %e9) = Z (e2i—1 +2 "e;).
i—1

i=1 i=1
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This gives that p; = o ! and as a consequence we obtain that the norm of w grows

unboundedly, since
lwl?=>" (1+47") = oo,
i=1

and hence we are led to a contradiction.

APPENDIX B. PROOF OF LEMMA

In this appendlx we prove Lemma [3.3l First, we state two lemmas, Lemma [B.1]
and Lemma [B.2] without proof since they can be found in [24]. Second7 using the
lemmas and Theorem 4.2 in [24], we obtain our main auxiliary result, Lemma [33

Through this appendix, (-, ) 4 is a symmetric and positive definite inner product.

Lemma B.1. The following identity holds, for k=1,---,J:
(B.1) I+ T, T (I-T, ') = T T,

Lemma B.2. The following identity holds, fork=1,--- ,J:
(B.2) (T ' - DL, ' T (T, - D) =T, ' - 1.

Finally, the next lemma uses the above two results and Theorem 4.2 in [24] to
obtain Lemma [33

Lemma B.3. Letv eV, Zizl v = and wy = Z;]:kﬂ v;. For

J
= (T T " Ty (we + (I = Ty Yow) wie + (1= Ty o),
k=1

and

J
{ > (T Hon + Tirw), (Uk+Tl:wk))A}7

=1

one has
K(v) = [|v][% + co(v).

Proof. A straightforward calculation gives

J
(0,0)a+ Y (TWT T (wie + (T = Ty ve), we + (T =Ty How)
k=1

J J
= E Uk § Uk
k=1 k=1

J
D (DT (i + (=T ve) we + (1= Ty Hww)
k=1

J
= Z (U, vk) a4 + 2(vk, wi) A
-1
+ (

+ (DT, ' Ty (wie + (I =Ty o), we + (I =Ty, Hwg) ] -
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For each term in the sum above we have
(’Uk, Uk)A -+ 2(vk,wk)A -+ (TkTngg(wk + (I — Tk_l)’l)k),wk —+ (I — Tk_l)vk)A
= (e, ve)a + (TT VT (T =Ty ok, (T =Ty Hvk) a
+ 2 [(ve, wi)a + (TeTy M T (1 = Ty ok, wi) a] + (TeTyy M T wie, wy) a-
We use Lemma [B.I] and Lemma [B.2] to obtain that
(Uk,vk)A + 2(’Uk, wk)A + (kang]’:(wk + (I — lel)vk), Wy, + (I — lel)vk)A
= (T, 'vr, o) a + 2((I + TR T T (1 — Ty Y))ow, wi) a + (T ' Twy, Tiwg) a
= (T,;lvk, 'Uk)A + Q(kaglvk,wk)A + (Tng,:wk, T]:’LU]C)A.
Finally,

J

(Tk_lvk,vk)A + QZ(Tk_l’Uk,T,:’wk)A
k=1

(v,0)a +co(v) =

Mu

>
Il

_|_
="

(T,;lT,jwk, T]:’LU]C)A

1

(T (o + Ty we), vi + Ty wg) a. O

[
- -

>
Il

1
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