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Abstract.

The stochastic Galerkin method is a popular numerical method for the solution of differential
equations with randomly distributed data. We focus on isotropic elliptic problems with lognormally
distributed coefficients. We study the block-diagonal preconditioning and the algebraic multilevel
preconditioning based on the block splitting according to some hierarchy of approximation spaces
for the stochastic part of the solution. We introduce upper bounds for the resulting condition
numbers, and we derive a tool for obtaining sharp guaranteed upper bounds for the strengthened
Cauchy-Bunyakowsky-Schwarz constant, which can serve as an indicator of the efficiency of some
of these preconditioning methods. The presented multilevel approach yields a tool for efficient
guaranteed two-sided a posteriori estimates of algebraic errors and for adaptive algorithms as well.
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1 Introduction

We focus on the numerical solution of elliptic differential equations with randomly distributed data.
In practice, several approaches are usually used. We can apply the Monte Carlo method, which
may suffer from slow convergence due to a large number of test problems which must be solved.
The multilevel Monte Carlo method [22] is more efficient, but it still needs the solution of many
deterministic problems and does not offer any systematic error estimate. Collocation methods
need only a small number of samples and solutions of associated problems, but the whole set of
sample parameters must be changed and associated problems must be recomputed if we need some
refinement of the current solution. Introducing a weak formulation with respect to physical and
stochastic components of the problem gives rise to the stochastic Galerkin method (SGM), which
transforms the parametrized differential equation into a high dimensional deterministic problem [6,
8,11, 39]. The convergence theory of SGM and a priori error estimates are well understood [6, 7, 11,
12] even for problems with lognormally distributed coefficients [5, 23]. Systems of linear equations
arising from SGM and their spectral properties represent relatively new issues within numerical
linear algebra [17, 28]. In this paper, we are interested in preconditioning and in a posteriori
estimates of algebraic errors of approximate solutions of SGM.

Preconditioning methods usually use some kind of approximate inverse of a given matrix derived,
for example, from some reduction or simplification of a given problem. For example, we may use
diagonal blocks of the SGM matrix or blocks which correspond to some underlying deterministic
problem. These two methods coincide and are called mean based preconditioning, if the coefficients
of the equation are expanded into a series which is linear in stochastic variables [16, 28, 41]. They



are efficient especially if the coefficient of variation of the data is small, or for log-transformed
problems [37]. The Kronecker product of two sparse matrices of stochastic and physical variables,
respectively, was used and studied in [36]. It can be expected that any type of preconditioning
employing some appropriate partitioning of physical variables can be successfully applied to SGM.
For example, good efficiency of multigrid algorithms and of Schwarz and domain decomposition
methods was reported in [9, 15, 25, 26] and in [34, 35|, respectively. Some recent papers revealed
that hierarchical or Schur complement preconditioning can be successfully applied to stochastic
discretization spaces as well. Numerical results for normally or lognormally distributed coefficients
for such methods were presented in [32, 33] and some upper bounds for the resulting condition
numbers were theoretically proved for uniform or normal distributions in [30].

The goal of this paper is to study block-diagonal preconditioning and algebraic multilevel (AML)
splittings of stochastic approximation spaces and associated preconditioning of problems with
lognormally distributed coefficients. These coefficients yield more complicated structures of the
matrices of discretized problems than the coefficients which depend linearly on random variables.
The efficiency of AML preconditioners [2, 13, 24], can be quantified by means of the strength-
ened Cauchy-Bunyakowsky-Schwarz (CBS) constant. Sharp uniform upper bounds for the CBS
constants can be obtained for many types of finite element (FE) discretization spaces, see, for in-
stance, [3]. Although a coupling between physical and stochastic variables yield more complicated
structures than those arising from deterministic FE methods, the CBS constants can be estimated
for SGM in some cases. Theoretical proofs were obtained for problems with coefficients which
depend linearly on random variables [29, 30]. In the present paper, we focus on problems with
lognormally distributed parameters [5, 23, 32, 37, 38]. Up to our knowledge, this is the first time
when the CBS constant for a hierarchical two-by-two matrix splitting for problems with lognor-
mally distributed parameters has been theoretically estimated. There are two main assumptions
used in this paper: the coefficients of the problem are assumed to be constant in every element of
the physical domain, and stochastic approximation spaces are in the form of a tensor product of
orthogonal multivariate polynomials. While the former assumption represents a usual assumption
for the approximation of data, the latter could be quite restrictive. We must stress that, up to
now, the results for the other frequently used discretization, complete polynomials, have not been
available. Still, the introduced results present a new direction in the preconditioning of SGM and
show how the original AML ideas can be applied to new problems. In addition, we show that
the technique used for estimating the CBS constant, a kind of element-wise computation, can be
adopted to obtain the upper bounds for block preconditioning for SGM. Let us also mention that
the theoretical upper bounds for the CBS constants may yield efficient two-sided and guaranteed
a posteriori estimates of the algebraic error of an approximate solution.

In the following section, we introduce our model problem: a differential equation and the parametriza-
tion of random input data. The elements of the SGM matrix are derived in section 3 for tensor
products of polynomials used for the discretization of stochastic components of the solution. For
theoretical purposes, matrix elements are evaluated using shifted Hermite orthogonal polynomials
on each element separately. In section 4, we recall the AML strategy for a hierarchical two-by-two
block splitting of a matrix, or, equivalently, for the splitting of approximation finite-dimensional
discretization spaces. We present a lemma which enables us to evaluate the upper bounds for
the CBS constants for SGM from a matrix associated with a single reference element only. We
show how the upper bound for the CBS constant indicates the efficiency of some AML precondi-
tioning methods. We recall the formula for two-sided a posteriori error estimates. In section 5,
we formulate the main results of the paper, the guaranteed upper bounds for the CBS constants
for elliptic differential equations with isotropic lognormally distributed parameters using tensor
product polynomials for the discretization of the stochastic component of the solution and the
upper bound for the condition number for the block diagonal preconditioning. Simple numerical
experiments in section 6 illustrate the obtained theoretical results and the paper is concluded by
a short discussion.



2 Problem setting

Let (Q,F, 1) be a complete probability space where €2 is the sample space with o-algebra F of its
subsets and with the probability measure y : F — (0,1). For a real valued random variable £ in
(Q, F, 1), we denote the expectation by

Ble) = [ ¢(w)dute) = [ =)

where p: R — R is the associated probability density function. Let D ¢ R¢, d = 1,2 or 3, be a
bounded Lipschitz domain and let 9D be the boundary of D. We solve a model elliptic boundary
value problem in almost sure sense [5, 23, 39]

=V (a(z,w)Vu(z,w)) = f(z) (1)

in D x ©Q with the homogeneous Dirichlet condition on the boundary 0D x 2. The techniques
and methods developed in this paper can be directly applied to problems with non-homogeneous
boundary conditions or with a combination of Dirichlet and Neumann boundary conditions, cf. also
section 4.1. The variable z € D denotes physical coordinates and the gradient symbol denotes
differentiation with respect to . The function f € L?(D) is deterministic, but the results of this
paper extend to f dependent on w.

Our interest is devoted to problems where the diffusion coefficient a(z,w) is a lognormally dis-
tributed scalar random field. Let y = (y1,...,yn) : @ — I" be a vector of random variables which
are independent and normally distributed with zero mean and unit variance and with the same
probability density p(y;) = e_yf/Q/\/ﬂ. Here, I' = RY is the joint image and p(y) = Hf\il p(yi)
is the joint probability density function of y;, i = 1,..., N. We consider the diffusion coefficient
a(z,w): D x Q — R of our model problem in the form

N
a(z,w) = exp (ao(ﬂf) + Z ai@)?/i(“)) . (2)
i=1

The logarithm of a(x,w) may represent, for example, the truncated Karhunen-Loéve expansion
of some random process. Then a;(x) € L?(D) would be normalized and pair-wise orthogonal
eigenfunctions of some covariance operator C(z,z’) defined on D?, which would be multiplied by
the square roots of the corresponding eigenvalues [7, 8, 18, 23, 37]. Since the eigenvalues form
a sequence of real non-negative decreasing numbers which tend to zero, the norms of aj in (2)
tend to zero as well. In what follows, we do not specify where the functions a; come from, we
only suppose that they are constant on the interiors of the elements used for the discretization of
D. The Doob-Dynkin lemma [5, 10, 16] says that u satisfying (1) with a defined by (2) can be
expressed as a random field for every z € D, i.e. u = u(x,y), and
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can be used to evaluate all integrals over the sample space 2 for all Borel functions g of y. As
a consequence, we can introduce the weak formulation of (1). Let us define the bilinear form
A:Hx H—=R,

A(u,v) = /F/DaVu-Vv,édxdy7 (3)

where H = Hj (D) ® L3(T), where L2(T') is the weighted Sobolev space of square-integrable func-
tions defined on I" with the weight function p. A(u,v) is the energy scalar product inducing the
energy norm in a usual way [5, 6, 7, 18, 28]
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For f from the dual space H' and for v € H, let

()= | [ ropdzay

The weak formulation of problem (1) then reads: find u € H such that

Alu,v) = (f,0) (4)

for all v € H. Due to the normal distribution of y; in (2), ¢ = 1,..., N, the coefficient a is
not bounded away from zero and from infinity. In other words, there do not exist any constants
c1,c2 € R, such that

0<a <alz,w) <cp <0

almost sure and almost everywhere in D. However, following Lemma 1.2 in [5], we can prove the
existence and the uniqueness of the solution u to problem (4) and the boundedness of moments of
u up to the order k if f € L?(D) ® L?*(Q). In our setting, f € L?(D) is deterministic, then this
assumption is trivially fulfilled. Another approach to prove the well posedness of (4) was introduced
by Gittelson in [23]. To avoid difficulties in numerical computation, one can also use the truncated
normal probability distribution of y; and corresponding sets of orthogonal polynomials as the bases
of approximation spaces, see [37].

3 Stochastic Galerkin method

The discretization of model problem (4) can be obtained by its projection into some finite-
dimensional subspace V of H and by using the truncated generalized polynomial chaos expan-
sion [8] of an approximate solution

u(m,y) = Zuj($>q)](y)a (5)

where {®;(y)}), is a set of N-variate polynomials, which are orthogonal with respect to the
scalar product of L2(I"). This method is known as the stochastic Galerkin method (SGM) or as
the spectral Galerkin approach [5, 6, 11, 21]. Let u; € V,, C H}(D), j = 1,..., M, where V, is a

span of (bi)linear finite element basis functions ¢, (x), r = 1,..., F, defined on D. Thus,

M F
u(:z:,y) = Zzujrqpr(x)q)j(y)? (6)

j=1r=1
ujr € R. Let ®;(y) be products of univariate polynomials

Qi (y) = &5, (Y1)D4o (Y2) - - - Dy (yn)s (7)

where ¢, denotes a polynomial of the order £ = 0,1, ..., and let V,, be the span of ®1(y),..., P (y).
Two main types of sets of N-variate polynomials ®;(y) are usually considered for the approximation
off u: complete polynomials of the total degree less than or equal to a given constant P, i.e. 0 <
j1 4+ --.+ jn < P, or tensor products of univariate polynomials of orders which do not exceed
the given constants Py, i.e. jr < P for k = 1,...,N. Complete polynomials are recommended
to be used, for example, if the norms of functions ax, k¥ = 1,..., N, in (2) are approximately
the same, because it can be expected that the solution can be well approximated by polynomials
®,(y) where the variables y; have almost the same influence. The tensor product polynomials
can be more appropriate, for example, if the norms of a; decay rapidly with the growing k. In
this case, the maximal degrees of polynomials ¢;, (yx) of the expansion of a decay with a similar



rate if k increases, see [18], and we may expect that the solution can be accurately and efficiently
approximated by ®;(y) where the maximal orders of ¢;, (yx) get smaller when k increases. Thus, it
can be more efficient to use tensor product polynomials with decreasing P, than a set of complete
polynomials. In this paper, we only consider tensor product polynomials. The dimension of a set
of tensor product polynomials of N variables of degrees Py, k=1,..., N, is

M=T]@E+1).

i=1

The finite-dimensional solution space of (4) is then the tensor product space V =V, ® Vj, of the
dimension M x F. The convergence analysis and a priori error estimates for these discretization
spaces can be found, for example, in [5, 6, 11, 12, 23]. The discretized problem is represented by
a system of M x F' linear equations of M x F' unknowns

Au= DB

We denote a function u € V and its vector representation with respect to some fixed basis of V
with the same letter. Let us denote the coordinates of A, u, and B by pairs of indices, say j,r, such
that the first index j is the coordinate with respect to the basis functions ®,(y), j =1,..., M, of
V., and the second index r is the coordinate with respect to the FE basis functions ¢, (z) of V,. Let
us order the basis functions ®;(y)¥,(x) of V lexicographically, i.e. in such a way that the second
subscript is changing faster than the first one. Let the N-variate polynomials ®;(y) be ordered in

such a manner that j < m whenever ®;(y) = ¢, (¥1) ... ®jx (UN)s P (Y) = Py (Y1) - - - Py (UN)
and (j1,...,Jn) < (mq,...,my) according to the anti-lexicographical ordering, which means, for
example, that the first element is changing fastest.

Let us denote by Aj, the block of A of the size F' x F' associated with the basis polynomials
®; and Py, and let (A;),s be an element of this block corresponding to the finite element basis
functions v, and . Let us order the elements of the solution vector v and of the right hand side
B adequately. Then the elements of A and B are

1 N
(Ajr)rs = (27r)N/2/RN/DeXp (a()(x)+;ai(x)yi>

KV () - Voo (2)0; () i (y)e (y?+.<.+y%)/2d$dy (8)
B = (2 N/2/ /f ) ()®; (y)e~ ViU 4z dy.

Note that Bj, = 0 for j > 0 whenever f is deterministic. Since we focus on the spectral properties
of preconditioning of A, our starting point is to find suitable formulas for evaluating the integral

/RNGXP< +Z“z ) () (y)e” VR 2 ay,

or, especially,
—y?
| e (@) o5 (), (e

fori=1,..., N, provided that a;(z) are constant on every element.

3.1 Shifted Hermite polynomials

Let ®;, j =1,..., M, be the multivariate orthogonal polynomials defined by (7) where the univari-
ate polynomials ¢, are normalized Hermite polynomials orthogonal with respect to the weighted



scalar product of L2(R), where p(z) = ¢=2"/2/\/2x. The normalized Hermite polynomials ¢, can
be obtained recursively from ¢o(z) = 1, ¢1(2) = z, and

Vk+1¢p41(2) = 261(2) — VEgr_1(2). (9)
for k > 2 [19, 31]. Then
L NZe/2 ds =
= e =

and
\/%/ 2pn(2)gns1(2) e P dz = VE+ L. (10)
R

One can easily prove by induction that a shifted Hermite polynomial is given by

e+ =3 (1) Eerranco) (1)

k=0

Then, for ¢ € R, we have

/ 6;(2)n(2)e"e™* 2 dz = / 0;(2)dp(2)e 2e™ =2 4
R R
= ec2/2/ ¢j(z)¢k(z)e_(z_c)2/2dz
R
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We make use of the last expression in the subsequent sections.

3.2 Stochastic Galerkin matrices for lognormally distributed parameters

The elements of A defined by (8) can be approximated in several different ways. In [17, 32],
the standard polynomial chaos expansion of a(z,y) in terms of N-variate Hermite orthogonal
polynomials [20] is considered

a(x,y) = exp (ao(sc) + Zai(:ﬁ)yZ) ~ Z ar ()P (y (13)
i=1 k=0

where




where h(z) is the deterministic vector h(x) = (a1(z),...,an(z)). The truncated polynomial chaos
expansion (13) of a(x,y) can be then substituted into (2) and (8). Note that E [®x(y + h(x))]
could be evaluated making use of shifted Hermite polynomials for every « € D. In the evaluation
of (8), it is then necessary to integrate the products of triples of orthogonal polynomials

/ 6i(2)6;(2)n(2)e™" 2 dz,
R

which is guaranteed to be zero if, for example, k > ¢ 4+ j. This means that ®(y) in the expan-
sion (13) of a(x,y) must be considered up to the degree 2P + 1 in all variables y; whenever one
uses polynomials of the degrees P for the solution and test spaces. Otherwise, the matrix A may
become semidefinite or indefinite, cf. [27]. Thus, M in (13) must be sufficiently large. This form of
the expansion and evaluation of a allows us to compute and store only component blocks (of sizes
M x M or F x F) instead of the whole Kronecker product matrix A.

In our paper, we use a formally different way to evaluate the entries of A. However, if all a;(x)
are constant on each element, the resulting values of the entries of A are the same as if they were
computed in the classical way presented above. The reason why we express the entries of A in
a different form is purely theoretical: this provides a better insight into the structure of A. In
particular, we will see that if a;(x), ¢ = 1,..., N, are constant on every element, the energy scalar
product (3) of two basis functions of V integrated only over a single reference element has the form
of Kronecker product of matrices with simple structures. The entries of A given by (8) are

1
A - - ao(z) .
( Jk?)TS (27T)N/2 /De VQ/JT(Q:) V/l/)s(x)
/ eal(w)y1+~~~+an(r)ynq)j(y)q)k(y)ef(yf+u‘+y?v)/2dydz_
RN

Let us denote

% /R D26, (2)gp(2)e ™ /2 dz

) min(j,k) . k ml '
_ eai,(x) /2 Z (gl) (m) ."k' ai(x)1+k—2m, (14)
k!

m=0

where the last equality follows from (12). Then

N
(Ajk)T'S = / H éijik?i (.13) eao(z)va(x) . V’[r/)s (l‘) d$,
D=1

N /D G k() e OV, () - Vb (x) da, (15)

forr,s=1,....,F,i=1,...,N, j,k=1,..., M, where
N ~
ij(l') = HGZJJW(I')’
i=1

and where ®;(y) = ¢;, (Y1) - - - @jn (Un), Pr(y) = O1y (Y1) - - - Prp (Yn)-

Let us introduce some observations. The matrix A is symmetric and positive definite for any set
of approximation polynomials ®;(y), j € I C {1,...,M}. This means that every diagonal block
Aj; of A is symmetric and positive definite. Each F' x F' block Aj; of A corresponding to ®;(y)
and P (y) is sparse and its non-zero pattern is the same as the non-zero pattern of the stiffness
matrix of the corresponding deterministic problem.



The main goal of this paper is to study the spectral properties of block-diagonal and hierarchi-
cal preconditioning of A. We will consider only such a splitting of V' that corresponds to some
collection of subsets of polynomials ®;(y). It means that we do not use any partitioning with
respect to physical unknowns. Some details of a general analysis of the two-by-two hierarchical
preconditioning can be found in the next section.

4 Algebraic multilevel preconditioning

The AML preconditioning is based on a hierarchical decomposition of the finite-dimensional solu-
tion spaces. The main quantity which can serve as a "measure of efficiency” is the strengthened
Cauchy-Bunyakowsky-Schwarz (CBS) constant [2, 13, 24]. If there is a guaranteed upper bound
for the CBS constant which is sufficiently small and if the ratios of dimensions of any two consec-
utive hierarchical spaces are sufficient, we can efficiently employ some types of algebraic multilevel
preconditioning.

Let us consider an elliptic differential equation with Dirichlet or Dirichlet and Neumann boundary
conditions, possibly with random input data. Let A(u,v) be the energy scalar product induced
by the weak form of the problem and defined on some appropriate function space H. Let V C H
be some finite-dimensional discretization space which can be expressed as the direct sum of its
subspaces U and W of positive dimensions, U N W = 0,

V=UaW.

Let A be the matrix of the resulting system of linear equations accordingly decomposed into the

two-by-two block form,
[ A Ap ur \ _( B1\ _
Au—(A1T2 A22>(u2>_(32>_3. (16)

Then A, Aj; and Ags are symmetric positive definite matrices. We again do not distinguish
between the function u© € V' and its vector representation with respect to some fixed basis of V.
Thus, we can write v Au instead of A(u,v) for some real vectors or for u,v € V, respectively.

4.1 CBS constant

The CBS constant v € (0,1) [2, 13, 24] for subspaces U and W with respect to a symmetric and
positive semidefinite bilinear form A(u,v) is the smallest real v > 0 satisfying

A(u, w)? < 4% A(u, u) A(w, w), uel, weW,

or, equivalently,
T 2 2, T T
(’Ul A12’U2) § Y Ul Allvl U2 AQQ"UQ,

where v; and vy are any real vectors of appropriate dimensions.

Making use of specific discretization spaces, like, for example, hierarchical FE spaces, a guaranteed
upper bound for 7 can be easily obtained after the ”restriction” of V, U, W and A(u,v) on a single
reference "macro-element”, and from the splitting of such a ”local” space according to V =U®W.
This is a classical tool used in the AML theory, which appears, for example, in [2, 3, 4, 13, 24]. We
introduce a variant of this proposition, which is general enough and thus applicable to SGM. Let us
consider a set of symmetric positive semidefinite bilinear forms A;(-,-) : V xV =R, i=1,...,n,
and let A(-,-) be a symmetric positive definite bilinear form (scalar product) defined by

A(u,v) = Z Ai(u,v), (17)



for all u,v € H.

Lemma 4.1 Let A(-,-) : V xV — R be a scalar product, V.=U® W, UNW =0 and let (17)

hold. Denote by 7y; € (0,1) the CBS constants for A;(-,-) and for subspaces U and W, i.e.
Ai(u,w)? <47 Ai(u, u) A (w, w), uel, weW, i=1,...,n.

Then for the CBS constant v for A(-,-) and for U and W, we have v < max;=1,...n V-

Proof. Denote 8 = max;=1,. 7. Then from A(u,w) = Z?:l A;(u,w) and from the Holder
inequality, we have for any v € U and w € W,

(ZAA%M) < (Z Ai<u,w>|)
i=1

i=1

(Z i \/Ai(u, u)A; (w, w))
i=1

Alu, w)?

<
< p? (Z \/Ai(u,u)Ai(w,w)>
<

B? (Z A (u, u)) ZAj (w, w)
i=1 j=1
= /82“4(”7 U)A(’Uj, w)7
which completes the proof.

Lemma 4.1 allows us to estimate the CBS constant of the energy scalar product (3) using the
integration only over individual elements of the domain D. In this case A(:,) corresponds to the
integration over D and A;(-,-) corresponds to the integration over some element D; provided the
interiors of the elements are pair-wise disjoint and their union equals D. Moreover, for estimating
~; it is enough to consider only a general reference element. Note that A;(-,-) is positive definite if
D; coincides with a part of the boundary where the Dirichlet boundary condition is applied, and
A; (-, ) is positive semi-definite, otherwise. The latter case corresponds to the Neumann problem on
D; and it is also used for the reference element to obtain the upper bound for the CBS constants
~;. Since we consider the splitting of the approximation spaces only with respect to stochastic
variables in this paper, neither the shape nor the size of the elements influence this estimate. Let
us mention that the technique of estimating the CBS constant of SGM and of estimating the
condition number for the block diagonal preconditioning is the main contribution of this paper.
This technique is based on considering (3) on a single reference element.

4.2 Algebraic multilevel methods

In this paper, we define the condition number #(B~1A) of the product of a symmetric matrix A
and its symmetric approximate inverse B~' by the ratio of the maximal and minimal eigenvalues
of B~1A, which is identical to the common definition of the condition number of B~1/24B~1/2,
k(B~1/2AB~1/2) (but it is not the same as (B~ A), because the eigenvalues of B~'A?B~! and of
B~Y2AB~'AB~'/? may be different if A and B do not commute). Let us now recall the principles
of AML preconditioning methods, which are fully described e.g. in [2, 13, 24]. Let A be considered
in a two-by-two block form of (16), and let us assume that the block A1; can be again hierarchically



decomposed into two-by-two blocks. Let for any such hierarchical two-by-two block partitioning
the CBS constant be not greater than v € (0,1), i.e.

(uT A12v)? < y*uT Ajuv” Agpv,

for all vectors u and v of appropriate sizes. Let us further assume that it is relatively easy to solve
a set of linear equations with the matrix Ass and that it is relatively costly to solve a system with
Ai1. The matrices A and A~! can be decomposed into

A _ ( I A12A2_21 ) < A11 —_ A12A2_21A21 0 ) ( I 0 )
0 I 0 Agg Ap Aoy I
A—l _ I 0 (All - A12A2_21A21)71 0 I *A12A2_21
—Ay Aoy T 0 Ay 0 I '

Denote the Schur complement of Ass by S = Ay — A12A§21A21. In AML methods, S~ is approx-
imated by

Z=M7'Q (AuM;"),
where M is either equal to Ajq1, or is an approximation to it. Here ) should be a polynomial of
a low order fulfilling Q(1) = 1. Thus, for the preconditioner of A, we can take

I I 0 M'Q(AL MY 0 I —AppAL
M <—A221A21 I )( 0 Ay 0 I - 19

For example, if we use Mﬁl = Ail (1 —~2), then we get for the spectrum of M 1A

o(M™A) = {1/(1 - )} Uo(AR'S/(1 - %) € (L 1/(1 — 7). (19)

Thus, if we use for preconditioning only the blocks A1 and Asg, i.e. if My = A1, the resulting
method corresponds exactly to the two-by-two block Gauss-Seidel preconditioning [33, 42] and
H(M~'A) < 1/(1—+?). When we substitute M;;' (= A}}') recursively in the same manner as M~
in (18), we obtain the V-cycle type of the AML preconditioning. This method will be called AML-
V in our numerical examples in section 6. The condition number is then bounded by 1/(1—~2)L~1,
where L is the number of levels, cf. [24]. If the CBS constants differ on different levels, the resulting
condition number is bounded by 1/((1—+%)--- (1—~%_,)), where v, are particular CBS constants.
Numerical examples will be presented in section 6.

We can also only use the two-by-two block diagonal matrix with blocks Ai; and Aso for the
preconditioning of A. Then the resulting condition number is bounded by

. A 0 - 1+
Al < —— 2
H(( 0 A22> >_1—7’ (20)

see [24]. This method will be called B2 in section 6.
Let us assume that o(A;;M;") C (1,)\). Then, there exists a polynomial @ of the first degree

such that )2
_ _ 1+
o (A11M111Q<A11M111)) C <17 (4)\)> X

Indeed, we can choose Q(t) = a8 —t) where 8 =1+ X and « = 1/\. Moreover, we have

1 _ _ 1 1
(o2 <1_’)12A111(A11 — A12A221A21)> C 1_772 <1 — 7271> = <17 1_ 72>

Let us come back to the preconditioning defined by (18), where the exact term S~! is substituted by
M'Q(A MY). Tf we started with o(M;"A11) € (1, ), we would like to get o(M~1A) C (1,))
again. Thus, we need
(1+X)?% 1
A 1—7v

5 <A (21)
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It can be verified that the solution of this inequality A > 1 exists if 42 < 3/4. In such a case,
1

A> (22)
2/1—-72 -1
Then . )
1 y"M™y
= 1,
0(1—72 yTA‘ly)€<’ )
and

R(MTA) <A

Thus, we can prove recursively that for 2 < 3/4 the condition number for this type of the multilevel
AML method (recursive two-by-two splitting of the first block of A and using (18)) is less than or
equal to A = 1/(24/1 —~2 — 1). This method will be called AML-W in section 6.

Remark 4.2 If ¢ in (2) is linear in y and if y; are uniformly or normally distributed, then under
some conditions and for some splitting of the solution space, 42 < 1/2 and thus (21) can be fulfilled
for A =14 /2, see [30].

Remark 4.3 Due to the twofold solution of linear systems with M, on every level, the AML-W
scheme has a form of the W-cycle. It means that in every loop and on every level k =1,2,..., L,
there must be at least 2(°~%) matrix-vector multiplications (of different dimensions according to
the size of the problem on the level k) performed. Thus, the AML preconditioning can be optimal
only if the reduction ratio between the dimensions of A and A1, is sufficient on every level. In such
a case, the resulting condition number is uniformly bounded and the number of operations of a
single step of the AML-W preconditioning can be linearly proportional to the number of elements
of A, cf. [24]. On the other hand, within the AML-V method, only two systems with matrices
corresponding to the Ao block must be solved on levels 1, ..., L —1 and one system must be solved
on the level L.

Remark 4.4 Let us summarize that applying the two-by-two block triangular preconditioner M,
the resulting condition number of the matrix is bounded from above by 1/(1 —~?2), see (19). If we
only use the two-by-two block diagonal preconditioner, the resulting condition number is bounded
by (1 +v)/(1 — ), see (20). If we use the hierarchical AML-W method with the polynomial
Q of the degree one, and if 42 < 3/4 then the resulting condition number is bounded by A =
1/(24/1 — 42 —1). The resulting condition number is bounded by 1/((1—~F)---(1—+%_,)) for the
AML-V method, where 7 is the CBS constant on level k. Computational complexities of these
methods depend on particular problems.

Remark 4.5 Apart from preconditioning, the AML approach also leads to reliable a posteriori
estimates of the algebraic error, see, for example [1, Chapter 5.4]. Having ~ sufficiently small,
taking the residual r of some approximation of u and noticing that o(M~1A) C (1, )\), we get

1
XTTMAT <rTA lr <yTA 1y,

This together with 77 A~'r = eT Ae where e = A~ !r is the algebraic error of u, means that the
energy norm of the error can be estimated by the relatively easily computable term 7 M ~'r. This
estimate is two-sided, guaranteed and its computational cost corresponds to evaluating M ~1r.
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5 Block preconditioning and CBS constants for the stochas-
tic Galerkin method for lognormally distributed parame-
ters

In this section, we introduce the main results of this paper: (i) guaranteed upper bounds for
the CBS constants for hierarchical two-by-two splitting of the matrix, and (ii) guaranteed upper
bounds for the condition numbers for the block-diagonal preconditioning. Both results are obtained
for the SGM matrix A for problems with lognormally distributed parameters defined by (8). We
consider only tensor products of Hermite polynomials as bases for the approximation of stochastic
components of the solution. The hierarchical splitting and the choice of blocks for the block-
diagonal preconditioning is made only with respect to the degrees of approximation polynomials
of stochastic variables. In the same way as in section 3, let us denote by M;, and by (M;x),s the
blocks of M and their elements, respectively. The sizes of the blocks will always be clear from the
context. In the following, we use the common consensus that HZ’; i Ci = 1 for any ¢; € R whenever
m < k.

Let V = V, ® V,, be the approximation space defined in section 3. According to Lemma 4.1
and to section 4.1, to obtain the uniform upper bound for the CBS constant, we can restrict our
problem to a single reference element, which we call E. Let us also assume that all functions a;(z),
i=0,1,..., N, defined by (2) are piecewise constant, and, thus, they are constant on F. Let the
span of all FE basis functions which are non-zero on E be denoted by V,.r. Then to determine
the CBS constant for some splitting of V' =V, ® V,,, we can only study the adequate splitting of
Ve = Vo, ® V. Let Fg be the number of basis functions of V, i and let Ag be the matrix of the
corresponding Neumann problem on E. Then Ag is positive semidefinite, cf. section 4.1.

Denote by Vy;p, ... py the span of polynomials ®;(y) = ¢, (y1) ... ;5 (yn) where ¢;, (y;) are Her-
mite orthogonal polynomials (defined by (9)) of the degree less than or equal to P;, i =1,...,N.
Let Wy.n.py,....py be the span of polynomials ®;(y) = ¢;,(y1) ... ¢, (yn) where the degree of
®;,(yi) is less than or equal to P;, ¢ = 1,..., N — 1 and the degree of ¢, (yn) is equal to Py. We
consider the splitting of the discretization space V into the direct sum of two subspaces

V=V Vyp, Pn=Va®Vypr  pPyv-1)® Ve @Wyn.p ... Py) (23)

It means that the set of ®;(y) is decomposed into two parts according to the degree of the poly-
nomials of the "last” random variable yn. The corresponding splitting of the discretization space
Vg is then

VE=Voe®@Vyp . Py = (Ve @ Vyp,  py-1) © (Vog @ WyNipy . Py )- (24)

The dimensions of these spaces are

N
dim (Vap @ Vyspy o py) = Fe- [[(Pe+1),
k=1
N-—1
dim (Vo,r @ Vyipy, o opy—1) = Fe-Py- || (Pe+1),
k=1
N-1
dim(Vz;E®W;N;P1,...,PN) = Fg- (Pk+1)-
k=1

Collecting the findings of previous sections and paragraphs, we may now approach to the main
results of this paper.
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Theorem 5.1 Let us consider the problem (2)-(4) with piecewise constant functions ap(z), k =
0,1,..., N, which are constant on the interiors of all elements used for some FE discretization of
the problem. Let the two-by-two splitting of the approximation space V =V, ® V,, be considered
as a direct sum of the form (23). Then the CBS constant v for this splitting and for the scalar
product A(-,-) is bounded by

9

2 _ B—1
VSﬁ

where b,
N
B Py\ 1 5
6_;_0( k )k!c

and ¢ = |lay(x)||eo on D.

Proof. According to Lemma 4.1, section 4.1 and the previous paragraphs of section 5, we can only
study the corresponding Neumann problem on a single reference element E. Let the corresponding
matrix Ag be split in accordance with (24). This means that we can evaluate (8), (14) and (15) only
on E, where a;(z) = a;, i =0,1,..., N, are constant (and possibly negative). Then C:'ijk(x) = Gijk
and Gji(z) = G;i, are constant on E as well, and

) min(j,k) j k ml L
ol — /2 . Jt+k—2m
G = 0 50 (0) (o) et >

N
ij = Héijiki’ (26)

j,k=1,...,M. Let Kg be the stiffness matrix of the deterministic Neumann problem with the
coefficient e on E. Then Ag = G ® Kg and the elements of Ag are

(AEjk)rs = ij'(KE)rsa (27)

Jk=1,...,M,r,s=1,..., Fg. Then, for instance, for N = 1 and P = 2 we have ®1(y) = ¢o(y1),
Dy (y) = d1(y1), P3(y) = d2(y1), and the matrix Ag = A%V’P] = A%’Q] is

Kg a1 Kg (a%/\/i)KE
A[é’z] = ea?/Q a1 Kg (1 + a%)KE (\/5&1 + CL%/\/i)KE
(a?/V2)Kg (V2a1+a3/V2)Kg (1424 +al/2)Kg
, 1 ay a?/\?2
= 4/ ay 1+a? \/ﬁal—i—a?/\/ﬁ ® Kg,
a?/VvV2 \2ay+a3/V2 1424} +a}/2

where ® stands for the Kronecker product of matrices. If, for example, N = 2, P, = P, = 2

then according to the ordering of ®;(y) defined in section 3, we have ®1(y) = ¢o(y1)P0(y2),

Po(y) = d1(y1)do(y2), P3(y) = P2(y1)do(y2), Pa(y) = Po(y1)P1(y2), - .-, Po(y) = d2(y1)P2(y2),
o AlNLP] O 412,2] .

and Ap = Ay = A" is

, 1 as az/\/2
AR = goz/2 as 1+ a3 V2ay +a3/v2 | @ A2
a3/V2 V2ay+a3/vV2 1+ 2dk+ab/2

As shown in this small example, due to (15) and (27), the matrix Ag has the Kronecker product
structure. The numbering and the tensor product form of approximation polynomials ®;(y) yield
the block structure of Ag, where each block is associated with a single degree of ¢, (yn). Then
Ag is built from (Py+1) x (Py +1) blocks where all of these blocks are equal up to a multiplicative
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constant. The sizes of all of these blocks are Fg Hi\;l(PZ +1)x Fg Hf\!ll(PZ + 1). Then, finally,
for estimating the CBS constant for the splitting (24), we may study only the splitting of a
(Py + 1) x (Py + 1) matrix A, the entries of which are

(A)jr1pp1 = e N 2Cnp, (28)
for 5,k =0,...,Py. We have
~ B min(j,k) ] L m) theam min(j,k) j ml m k ml o
Bpenser= 35 (2 (5) gaytoom =S5 (2 [t (1) [t

It can be noticed that A is the sum of (Py + 1) x (Py + 1) rank-one matrices,
Py
A= 0,00,
m=0

where 0, € RP¥*1 (9,,); = 0 if i < m and

(Um)it1 = EY [ i vt aly™
mot m it N (i —m)Wml V7

otherwise. For example, for Py = 2 we have

1 0 0
A= ax (1 ay %a%)-k 1 | (0 1 vaay )+| 0 |(0 0 1).
ﬁa?\f V2ay 1

Let us consider the matrix A in the two-by-two block form
i Ay A )
A= - o , 29
( Afy Ax @)
where 12111 is of the type Py X Py and /122 is a scalar. Let u = (u1,...,upy) € RN and w € R
be arbitrary, and let us study the CBS constant « in

(’LLTAlg”LU)Q < ,quTAHu w? Agow.

We have
Py [/ Px 2 pPy-1/ Py 2
S = S ( 5 <>> S ( 5 <>> ,
k=0 \i=k+1 k=0 \i=k+1
Py
U}TAQQ’LU = Z(@k)?:)N+1w27
k=0
uAw = 33 w(@)i(B)py w0 = Y i (0k )i (Uk) Py, W,
k=0i=k+1 k=0 i=k+1
where the second and last equalities follow from (9p, ); = 0 for i = 1,..., Py. Then from Hélder’s
inequality

. Py—1 Py o 2
(u Algw) Z Z ul(vk)l(vk)PN+1w

k=0 i=k+t1
Py—1 / Py 2 py—1
< > <Z “i(ﬂ"')i> > (00)hy,,w°
k=0 \i=k+1 k=0
Pn—1/~ \2
= —k;() (:Uk)PN_H uT;lllu wTAQQU_)-
2 k2o(Uk) Py
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Finally, this yields

Py—1/~ \2 Py—1 (Py\2 k! 2Py—2k Py—1 (Py\2 k! 2P ~2k
2 o< ko (”k)PN+1 . K0 (lév) PTV!“NN k=0 (lév) Pr! Y
> Pn o~ = 2 _ 2 _
S S () A T LR ()
Pn—1 (PN 1 2PN —2k Py PN 1 2PN 2k -1
- k=0 ( )(PN—k)!aN _ 2uk=0 (PN k) Py —FNAN
- Py—1 1 2PN —2k - P, P, 1 2PN —2k
1+305 ( )(PN B ay K0 (PNA—rk) (Pn—R)! ay
Py (P
_ kgo ( N) k'a%c -1 (30)
- PNy (Pn 2k
k=0 ( k )k‘a‘N

Note that the upper bound for v depends on |ay| and that it increases if |ay| grows. Then taking
¢ = |lan ()]0 instead of an in (30) completes the proof of the theorem.

Remark 5.2 The studied problem is isotropic and the coefficient a in (3) is a scalar function. We
can treat similarly a more general problem, where a and ay, are d x d positive definite matrices. In
such a case, instead of scalars exp(agyr) we would consider matrices, but in the analysis we would
deal with scalars exp(Ag,, yx), where A, is the mth eigenvalue of the matrix ay. This analysis is
rather technical and does not seem to bring anything new to the presented theory therefore we do
not develop it in this direction.

Theorem 5.3 Let us consider the problem (2)-(4) with piecewise constant functions ap(z), k =
0,1,..., N, which are constant on the interiors of all elements used for the FE discretization of
the problem. Let the block-diagonal preconditioning be considered for the system of linear equations
with the matriz A defined by (8), where the preconditioning diagonal blocks are of the sizes s =
FH,c 1 (Pe + 1) and correspond to the approximation subspaces Wy.n.p, ... Py 1k, where k =
0,1,..., Py, respectively. Then the condition number #(Agp) of the resulting system is bounded
by

maxze —c,c) )\max( ( ))

minze(fcc rnm( ( ))

)

where ¢ = |lan || on D, )\min(éN;d(z)) and )\maX(GN 4(2)) are the extremal eigenvalues ofGN a(2),
which, is the diagonally preconditioned matriz Gy (z) of the size (Py + 1) x (Py + 1), where

k(App) <

min(j,k) ] k m!
a . — . Jj+k—2m
(GN(Z))J+1,]€+1 - T; (m> <m> \/WZ .

Proof. Let us denote by FE; the elements of D used by the FE method for the physical component
of the solution, D = Ut 5 E;. Then we can consider a(u,u) = ul Au as a sum of integrals over
individual elements F; and we can look at the structure of A from yet another perspective,

Np

A= Z GN(2) ® Gno1(2) ® -+ G1(2) ® K,
=1

where z; = ay () and z, is any point from the interior of Ey, G;(2) is of the type (P;41) x (P;+1),
Kpg, is of the type F' x F' and

~ 2/ min(j,k) _j i m!
G ) — )2 N jtk=2mo g N
(@), = = 2 () () v ’

m=0

(Kp) = /K @Iy, () - Viby(x) da

t
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Note that the matrix G (z) equals A from the proof of Theorem 5.1 if z = ay. Let @%ag(z) be
the diagonal part of Gn(z). Denote ¢ = [|an|co. Note that ¢ = maxi=1, n, |an(z:)]. Let us
denote the extremal eigenvalues of the diagonally preconditioned matrix Gy (z) by

o = min A ((c?‘;‘viag(z))1 GN(z))

z€(—c,c

zE€(—c,c)

@ = max /\max<<6~¥%ag(z)>léjv(z)>.

Since Gy (z) is positive definite for z € R and ¢ < oo, then 0 < oy < ap < oo. We have

Np
ul Au = ZuTGN(zt) ® GN_l(zt) Q- él(zt) ® Kp,u

t=1

and thus,

Np
ar Y uTGYE(z) ® Gnoa(z) ® -+ Gi(2z) ® Kg,u
t=1

uT Au

v

Np
ul Au < QQZuTG}i\}ag(zt)®GN,1(zt)®...G1(zt)®KEtu.

t=1

Since for the block diagonal matrix M with blocks of A corresponding to the approximation
subspaces Wy.n.p,,...Py_1,k» £ =0,1,..., Py we have

Np
uI' Mu = ZuTG(}\}ag(zt) ®@GN-1(z) ® - G1(2) ® Kg,u,

t=1

we get
aruT Mu < uT Au < as v Mu

and therefore the resulting condition number is not greater than as /1, which completes the proof.

Remark 5.4 Theorem 5.3 transforms the question about the condition number for the block-
diagonal preconditioning of the stochastic Galerkin matrix A to estimating the maximal and mini-

. o 1
mal eigenvalues of the (Py + 1) X (Py + 1) matrices Gn.q(2) = (G(}\}ag(z)) Gn(z) for z € (—c,c)
where ¢ = maxy=1,... N, |an(z;)]. We assume that ax(z) is constant on every element. Although
we are not able to evaluate the extremal eigenvalues of Gn.q4(z) exactly, we can estimate them eas-

ily, for example, from graphical plots of these eigenvalues depending on z € (—c,c). The elements
of Gn.4(z) are also given by

min(j,k) 3
= o J k m! j+k—2m
(GN;d(Z))j+l,k+l N WZ::O <m) <m> \/j!k!zj
S $:(9)65 (y)er+ dy

y2 :‘J2 ’
\/fR ¢7(y) et T dy [ ¢F(y)eVt T dy

where ¢, are normalized Hermite orthogonal polynomials. Obviously, a1(0) = a2(0) = 1, because

Gn.q(0) is the identity matrix. Interestingly, for example, for Py < 4 the functions a;(z) =
Amin(Gn:d(2)) and a2(2) = Amax(Gn.a(2)) are both even and they monotonically decrease and
increase, respectively, on (0, ¢). But a theoretical proof of

ai(c) = mine( e Amin(Gra(2))

OéQ(C) = maxze(fc,c))\max(éN;d(Z))
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for any Py is not known to the author. Some examples comparing the exact values of condition
numbers and their upper bounds obtained by Theorem 5.3 for block diagonal preconditioning of
A for Py = 2,3 or 4 are presented in Table 4 in the next section.

6 Numerical experiments

In this section, we introduce some simple numerical experiments where we apply several precondi-
tioning methods and compare the resulting condition numbers with their theoretical upper bounds
derived in previous sections. We also compare some numerical values of the CBS constants v with
their theoretical upper bounds. We consider problem (4) with d =1, D = (0,1), f = 1 and a given
by (2) where and ag(z) = 1, ax(x) = ¢ sin(kmx), where ¢, = 1/2 in Tables 1 and 3, or ¢, = 1/k
in Tables 2 and 4, or ¢, = 1 in Table 4, k = 1,..., N. The matrix A is defined by (8), where,
N =1,2,3 or 4, the number F of finite element basis functions is variable.

In Tables 1 and 2, we present the squares of the computed CBS constants and their theoretical
upper bounds obtained from Theorem 5.1. The results in Table 1 illustrate that for different
problems, the upper bound for v depends only on Py when ¢y = |jan]||oo does not change. The
results of Table 2 show the influence of ¢y together with Py. The theoretical upper bounds for
~? are almost reached even if the examples are low-dimensional: d = 1 and F = 10. We show in
Table 3 that 42 may change for different values of F' but is still bounded by its theoretical upper
bound. In general, the upper bounds for condition numbers depend neither on the number of
deterministic degrees of freedom nor on the condition number of the corresponding deterministic
problem, see also [29, 30].

Many types of preconditioning methods for SGM can be examined and compared. Especially, the
methods for the log-transformed problem may be competitive, see, for example, [37]. In this paper
we restrict ourselves to a small number of preconditioning methods which are of a similar nature
as the introduced AML methods. We compare six types of methods which are either well known
or described in section 4.2:

1. Diagonal preconditioning (D). This is the classical diagonal scaling of the matrix A: multi-
plying A by D=1, where D is the diagonal of A. We expect that this method is weak and we
introduce it just to show the conditioning of A (almost) unpreconditioned.

2. Block diagonal mean based preconditioning (BDm). The preconditioning block diagonal
matrix is composed of M = ervzl(Pk + 1) diagonal blocks which are identical and equal to
the first diagonal block of A of the size F. The complexity of one step of this method is the
same as solving M problems of the sizes F' with the same matrix but with different right
hand sides. The BDm preconditioning can be parallelized.

3. Block diagonal preconditioning (BD). We use Py + 1 diagonal blocks of A of sizes s =
F ng_ll(Pk +1). The complexity of one step of this method is thus given by solving Py + 1
problems of the size s. This method can be parallelized. Note that the blocks are larger than
those in the BDm method. The blocks are different in the case of lognormally distributed
a, as opposed to the case where a depends linearly on random variables, where the diagonal
blocks are the same. The upper bounds for condition numbers are given by Theorem 5.3.

4. Two-by-two block preconditioning (B2). The preconditioning matrix is composed of two
diagonal blocks of A of sizes sPy and s, respectively. Due to the large size of the first block,
this method is rather demanding and we introduce it mainly for theoretical purposes. The
resulting condition number is bounded by &gz < (147)/(1—7y), where  is the CBS constant
for the corresponding splitting of A defined by (23), see (20) in section 4.2.

17



5. Algebraic multilevel V-cycle (AML-V). We use Py + 1 levels of hierarchy with respect to the
polynomial degree of the stochastic variable y5. In one step of this method, 2Py — 1 systems
of equations of the size s are solved. The resulting condition number can be estimated by
Ry <1/((1=~f)--- (1 =3, )), see section 4.2.

6. Algebraic multilevel W-cycle (AML-W). We use Py + 1 levels of hierarchy with respect
to the polynomial degree of the stochastic variable yy. In one step of this method one
solves approximately (depending on the implementation of the recursions for very low levels
of hierarchy) 2P~ sets of linear equations of sizes s, see section 4.2 or [24]. The resulting
condition number can be estimated by Ay = A = 1/(24/1 —~2 — 1) if Q is of the degree
one and 72 < 3/4, see (22). In our experiments, we only use the degree of @ equal to one,
and thus, we do not apply this method to the case 42 > 3/4. If the CBS constants differ on
different levels of hierarchy, a more accurate estimate for A is possible, but the evaluation is
more involved. We do not treat this case in this paper.

In Table 4, the condition numbers, their theoretical upper bounds and the numbers of steps of the
CG method are shown for four numerical experiments for the problem introduced at the beginning
of this section. In all experiments we use F' = 100 and P, = 2,3 or 4 for Kk = 1,...,N. In
experiments (a) and (b) we set N = 1, and in (¢) and (d) we set N = 3. In (a) we set ¢; = 1/3
while in (b) we set ¢; = 1. In (c) we set ¢, = 1/k, while in (d) we set ¢, = 1, for k = 1,2,3. We can
see that if ¢y or Py increase, the effect of all preconditioning methods gets worse although with
different rates. Since we use the splitting with respect to polynomials of the variable yy only, it
is natural that only methods D and BDm are influenced by the number of stochastic variables N.
Methods BD and BDm are almost equivalent for moderate cg, but they differ, if ¢; increases. As
recalled in section 4.2, the W-cycle AML algorithm can be applied only if 42 < 3/4, therefore, the
AML-W is not applied if v > 3/4 in our experiments. Interestingly, since  changes for different
levels of hierarchy, namely, it is smaller for lower levels, the condition numbers of AML-V and
AML-W are comparable in our experiments. However, the upper bounds for condition numbers
overestimate the true values for AML-V in some experiments.

Taking into account the computational effort, we can observe that more work means better pre-
conditioning in general, with the following exception: in the BD method Py + 1 systems of the size
s are solved in every preconditioning step, while in the AML-V method 2Py + 1 systems of the
same sizes s are solved in every step. In Table 5 we compare the overall numbers of systems of the
size s which must be solved before reaching the prescribed relative error 1E-8. It seems that the
AML-V method is slightly more efficient than the BD method and the difference becomes more
remarkable if the conditioning of the matrix A gets worse. On the other hand, parallelization can
be better applied to the BD than to the AML-V method.

Table 1: The CBS constants v? obtained for the block splitting of A defined by (23), and their
theoretical upper bounds obtained for ag(z) = 1, ¢x = |lak|loc = 1/2, F =10, P, = P, = P =
P,=1,2,3,40r5 and N =1,2,3 or 4.

P, = 1 2 3 4 5

0.1965 0.3417 0.4523 0.5387 0.6074
0.1874 0.3283 0.4370 0.5229 0.5918
0.1871 0.3274 0.4357 0.5210 0.5896
0.1938 0.3406 0.4521 0.5388 0.6077

z2z2=z=2=
L

upper bounds:
N=12... 0.2000 0.3469 0.4584 0.5451 0.6138
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Table 2: The CBS constants 42 obtained for the block splitting of A defined by (23) and their
theoretical upper bounds obtained for ag(x) = 1, ¢x = ||aklleo = 1/k, F =10, P, = P, = P3 =
P,=1,2,3,40r 5, and N =1,2,3 or 4.

P, = 1 2 3 4 5

0.4944 0.7088 0.8190 0.8815 0.9195
0.1878 0.3294 0.4390 0.5255 0.5949
0.0928 0.1734 0.2463 0.3126 0.3715
0.0567 0.1100 0.1589 0.2039 0.2454

bounds:
0.5000 0.7143 0.8235 0.8852 0.9224
0.2000 0.3469 0.4584 0.5351 0.6138
0.1000 0.1859 0.2604 0.3254 0.3826
0.0588 0.1127 0.1621 0.2075 0.2495

2222@2222??
%ww»—‘gﬂkwl\.ﬁ»—l

Table 3: The CBS constants 2 obtained for the block splitting of A defined by (23) for N = 3,
P, =P, =P;=2,c¢3 = |lag|loo = 1/2, and F = 5,10, 25,50 and 100. The theoretical upper bound
for 42 is 0.3469 (see Table 1).
F= 5 10 25 50 100
A: 0.2050 0.3274 0.3461 0.3469 0.3467

7 Discussion

We study block preconditioning methods for SGM for elliptic problems with lognormally dis-
tributed coefficients. We focus especially on AML methods and on block-diagonal preconditioning
methods. The physical part of the solution is approximated by FE functions and the stochastic
part is approximated by the tensor products of polynomials. Both preconditioning methods use
only a (hierarchical) splitting of the approximation spaces of the stochastic part of the solution.
We prove guaranteed upper bounds for the resulting condition numbers. Some of these bounds are
based on the strengthened CBS constants. We introduce a methodology for obtaining guaranteed
upper bounds for these constants. Let us recall that having these bounds, we can also use the
AML approach to obtain guaranteed two-sided a posteriori estimates of the algebraic error, which
can be employed, for example, in adaptive algorithms. Our estimates of the CBS constant do not
depend on the type of FE used for the physical part of the solution and they hold true if the
numbers of stochastic degrees of freedom are different in different parts of the physical domain.
The main limitation of this paper is that a proof of the upper bound for the CBS constant for
complete polynomials is missing. Preliminary numerical experiments made by the author indicate
that the upper bounds for the CBS constants obtained for complete polynomials of the total order
P are greater than the bound for tensor product polynomials up to the degree P, = P. However,
no theoretical estimates have been available yet.

It should be mentioned that there is probably no general strategy to be used for the preconditioning
of SGM. Practical problems may vary significantly in both physical and stochastic parts of the
input data and therefore different (combinations of) preconditioning methods may lead to the
best efficiency for particular problems. In our paper, we demonstrate that block preconditioners
deteriorate with different rates when the coefficients of variation and/or degrees of approximation
polynomials grow. But the outcomes of this paper may help to decide on a theoretical basis
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Table 4: Condition numbers (&) and their theoretical upper bounds (fest), if they are available,
and numbers of CG iterations (it) to get the relative error 1E-8 for F =100, N =1 or 3, and for
different ¢ = ||ak|loo, Px = 2,3 or 4 (numerical experiments (a)-(d)). The minus sign denotes that
the number of steps of the CG method exceeds 1000 and the slash sign denotes that the W-cycle
cannot be performed with Q of degree one because of 42 > 0.75 (cf. section 4.2).

k S ’%est it K S ’%est it K S ’%est it

Py = 2 3 4
(a) N=1,¢1=1/3
v = 0.19 0.26 0.32
D 9.20E4-03 191 1.22E404 272 1.57E+04 363
BDm 3.16 15 4.71 18 6.66 21
BD 3.12 < 3.12 14 4.65 < 4.65 18 6.58 < 6.58 21
B2 2.52 <252 11 3.08 < 3.08 11 3.66 < 3.66 10
AML-V 1.23 < 1.36 6 139 <1.85 7 157 <274 8
AML-W 1.23 <1.24 6 1.36 <1.39 7 1.50 £ 1.56 7
(b) N = ].7 C1 = 1
v = 0.71 0.82 0.89
D 4.21E4-04 279  1.03E+05 468  2.30E+05 723
BDm 28.20 48  90.71 75 250.61 125
BD 22.64 < 22.65 42 70.69 < 70.73 72 19143 <191.54 106
B2 11.91 < 11.92 29  20.61 < 20.62 35 32.79 < 32.80 41
AML-V 4.00 < 7.00 17 8.60 < 39.67 25 18.54 < 34543 36
AML-W 3.96 < 14.48 17/ / )/ /
(¢) N=3,¢c,=1/k

2= 0.19 0.26 0.32
D 1.53E+05 - 5.69E+05 - 1.80E+06 -
BDm 138.41 104 770.28 229  3.42E+03 454
BD 3.12 < 3.12 15 4.65 < 4.65 18  6.57 < 6.58 22
B2 2.52 < 2.52 12 3.08 < 3.08 12 3.65 < 3.66 11
AML-V 1.23 < 1.36 7 138 <1.85 8§ 1.57 <274 8
AML-W 1.23 <1.24 7 1.36 <1.39 7 1.50 < 1.56 7
(d)N=3,¢,=1
72 = 0.71 0.82 0.89
D 1.04E+06 - 7.50E+06 - 5.85E+07 -
BDm 4.50E4-03 537 8.49E+404 - 1.09E+06 -
BD 22.62 < 22.65 44 70.60 < 70.73 76 191.11 < 191.54 120
B2 11.90 < 11.92 30 20.60 < 20.62 37 32.76 < 32.80 44
AML-V 4.00 < 7.00 17 8.60 < 39.67 26  18.51 < 345.43 37
AML-W 3.95 < 14.48 17/ /) /
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Table 5: Numbers of sets of equations of the size s solved within the solution by the BD and
AML-V methods, respectively, and ratios of these numbers for settings (a) - (d).

(a) (b) () (d)

Py: 2 3 4 2 3 4 2 3 4 2 3 4
BD 42 72 105 126 288 530 45 72 110 132 304 600
AML-V 30 49 72 8 175 324 35 56 72 8 182 333

BD / AML-V 14 15 15 15 16 17 13 13 15 16 1.7 18

which strategy of preconditioning can be acceptable. Our results of [30] justify the convergence
of experiments of [33], while our new estimates may lead to explaining the numerical experiments
of [32].
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