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Abstract

We consider and analyze applying a spectral inverse iteration algorithm and its sub-
space iteration variant for computing eigenpairs of an elliptic operator with random
coefficients. With these iterative algorithms the solution is sought from a finite dimen-
sional space formed as the tensor product of the approximation space for the underlying
stochastic function space, and the approximation space for the underlying spatial func-
tion space. Sparse polynomial approximation is employed to obtain the first one, while
classical finite elements are employed to obtain the latter. An error analysis is presented
for the asymptotic convergence of the spectral inverse iteration to the smallest eigen-
value and the associated eigenvector of the problem. A series of detailed numerical
experiments supports the conclusions of this analysis.

Mathematics Subject Classification 65C20 - 65N12 - 65N15 - 65N25 - 65N30

1 Introduction

During the recent years numerical solution of stochastic partial differential equations
(sPDE) has attracted a lot of attention and become a well-established field. However,
the field of stochastic eigenvalue problems (SEVP) and their numerical solution is
still in its infancy. It is natural that, after the source problem, more effort is put on
addressing the eigenvalue problem.

Harri Hakula: The work of this author was supported by the (FP7/2007-2013) ERC Grant Agreement No.
339380. Mikael Laaksonen: The work of this author was supported by the Magnus Ehrnrooth Foundation.

B Harri Hakula
harri.hakula@aalto.fi

Mikael Laaksonen
mikael.j.laaksonen @aalto.fi

Department of Mathematics and Systems Analysis, Aalto University, Espoo, Finland

Published online: 19 March 2019 @ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s00211-019-01034-w&domain=pdf

H. Hakula, M. Laaksonen

A few different algorithms have recently been suggested for computing approximate
eigenpairs of SEVPs. As with sPDEs, the solution methods are typically divided into
intrusive and non-intrusive ones. A benchmark for non-intrusive methods is the sparse
collocation algorithm suggested and thoroughly analyzed by Andreev and Schwab
[1]. An attempt towards a Galerkin-based (intrusive) method was made by Verhoosel
et al. [20], though this method omits uniform normalization of the eigenmodes. Very
recently Meidani and Ghanem proposed a spectral power iteration, in which the eigen-
modes are normalized using a quadrature rule over the parameter space [16]. The
algorithm has been further developed and studied by Sousedik and Elman [19]. How-
ever, neither of the papers present a comprehensive error analysis for the method.

Inspired by the original method of Meidani and Ghanem we have suggested a purely
Galerkin-based spectral inverse iteration, in which normalization of the eigenmodes
is achieved via solution of a simple nonlinear system [11]. This method, and its gen-
eralization to a spectral subspace iteration, is the focus of the current paper. Although
the algorithms in [16,19] differ from ours in the way normalization is performed, the
basic principles are still the same and hence our results on convergence should apply
to these methods as well.

In this work we consider computing eigenpairs of an elliptic operator with random
coefficients. We assume a physical domain D C R¢ and, in order to capture the
random dimension of the system, a parameter domain I" C R* with associated
measure v. One may think of a parametrization that arises from Karhunen-Loeve
representations of the random coefficients in the system, for instance. Discretization
in space is achieved by standard FEM and associated with a discretization parameter
h, whereas discretization in the random dimension is achieved using collections of
certain multivariate polynomials. These collections are represented by multi-index
sets A, of increasing cardinality #.4, as € — 0.

In the current paper we present a step-by-step analysis that leads to the main result:
the asymptotic convergence of the spectral inverse iteration towards the exact eigenpair
(u, u). In this context the eigenpair of interest is the ground state, i.e., the smallest
eigenvalue and the associated eigenfunction of the system. However, analogously to
the classical inverse iteration, the computation of other eigenpairs may be possible
by using a suitably chosen shift parameter A € R. We show that under sufficient
assumptions the iterates of the algorithm (ug, ug) fork = 1,2, ... obey

llu —up AxllL2mero) S A 4 #A) T+ )»]f/z (1)

and
i = e arllizry S B+ @A™ + 4, 2)

where [ € N is the degree of polynomials used in the spatial discretization and r > 0
depends on the properties of the region to which the solution, as a function of the
parameter vector, admits a complex-analytic extension. The quantity A; > reflects the
gap between the two smallest eigenvalues of the system and should be less than one.

The first term in the formulas (1) and (2) is justified by standard theory for Galerkin
approximation of eigenvalue problems, a simple consequence of which we have
recapped in Theorem 1. The second term can be deduced from Theorem 2, which
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bounds the Galerkin approximation errors by residuals of certain polynomial approx-
imations of the solution. Using best P-term polynomial approximations, we see that
these residuals are ultimately expected to decay at an algebraic rate » > 0, see [5] and
[7]. Finally, the third term follows from Theorem 3, which states that asymptotically
the iterates of the spectral inverse iteration converge to a fixed point in geometric
fashion. Here the analogy to classical inverse iteration is evident. Each of these three
important steps that comprise the main result is separately verified through detailed
numerical examples.

A variant of our algorithm for spectral subspace iteration is also presented. No anal-
ysis of this algorithm is given, but the numerical experiments support the conclusion
that it converges towards the exact subspace of interest, and that the rate of conver-
gence is analogous to what we would expect from classical theory. This is despite
the fact that the individual eigenmodes, as defined by the pointwise order of magni-
tude of the eigenvalues, are not continuous functions over the parameter space due to
an eigenvalue crossing. To the authors’ knowledge such a scenario has not yet been
considered in the scientific literature.

The rest of the paper is organized as follows. Our model problem and its fundamental
properties are assessed in Sects. 2 and 3. A detailed review of the discretization of the
spatial and stochastic approximation spaces is given in Sect. 4. Analysis of the spectral
inverse iteration, supported by thorough numerical experiments, is given in Sect. 5.
Finally, the algorithm of spectral subspace iteration and numerical experiments of its
convergence are presented in Sect. 6.

2 Problem statement

In this work we consider eigenvalue problems of elliptic operators with random coeffi-
cients. It is assumed that the random coefficients admit a parametrization with respect
to countably many independent and bounded random variables. As a model problem
we consider the eigenvalue problem of a diffusion operator with a random diffusion
coefficient. It will be evident, however, that our methods and analysis in fact cover a
much broader class of problems.

2.1 Model problem

Let (£2, F, P) be a probability space, §2 being the set of outcomes, F a o-algebra of
events, and P a probability measure defined on £2. We denote by L%(Q) the space

of square integrable random variables on £2 and define for v € L%D(.Q) the expected
value

E[v] =/ v(w) dP(w)
Q

and variance Var[v] = E[(v — E[v])z].
Let D C R? be a bounded convex domain with a sufficiently smooth boundary
and assume a diffusion coefficient @ : D x £2 — R that is a random field on D.
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The diffusion coefficient is assumed to be strictly uniformly positive and uniformly
bounded, i.e., for some positive constants amin and amax it holds that

P (a) € 2 : amin <essinfa(x, w) <esssupa(x,w) < amax> =1. 3)
xeD xeD

We now formulate the model problem as: find functions ;: 2 — Randu: D x 2 —
R such that the equations

{ -V . (@a(,w)Vu(-, w)) = p(w)u(-,w) in D @)

u(-,w) =0 ondD

hold P-almost surely. In order to make the solutions physically meaningful we also
impose a normalization condition ||u(, ®)||;2(py = 1 that should hold P-almost
surely.

2.2 Parametrization of the random input

We make the assumption that the input random field admits a representation of the
form

a(x,®) = ao(x) + »_ an(x)ym(®), &)

m=1

where {y,}>>_; are mutually independent and bounded random variables. For sim-

plicity, we assume here that each y,, is uniformly distributed. Thus, after possible
rescaling, the dependence on w is now parametrized by the vector y = (y1, y2,...) €
I’ :=[—1, 1]°°. We denote by v the underlying uniform product probability measure
and by L‘%(I“ ) the corresponding weighted L>-space.

The usual convention is that the parametrization (5) results from a Karhunen-Loeve
expansion, which gives a(x, ) as a linear combination of the eigenfunctions of the
associated covariance operator. The distinguishing feature of the Karhunen-Log¢ve
expansion compared to other linear expansions is that it minimizes the mean square
truncation error [9].

It is easy to see that ag € L°°(D) and

o0
. f . 6
ess in ap(x) > Z [lam|| L= (D) (6)

m=1

are sufficient conditions to ensure the assumption (3). In order to ensure analyticity of
the eigenpair (u, u) with respect to the parameter vector y = (y1, y2, ...) we assume
that

o
D llaml1% ) < 00 (7

m=1
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for some pgp € (0, 1) and that for a certain level of smoothness s € N we have
ap € W5*(D) and

o0
D amllfysoe(py < 00 ®)

m=1

for some p; € (0, 1). In particular, we consider the interesting case of algebraic
lamllLepy <Cm™¢, ¢>1, m=1,2,...

decay of the coefficients in the series (5).

2.3 Parametric eigenvalue problem and its variational formulation

With the diffusion coefficient given by (5), the model problem (4) becomes an eigen-
value problem of the operator

(AWV)(x) ===V - (alx,y)Vv(x)), xeD, yel,

where

a(x,y) =ao(x) + Y an(x)ym.

m=1

Thus, we obtain the parametric eigenvalue problem: find u: I' — Randu: I' —
HO1 (D) such that

Au(y) = u(y)u(y) Vyel. (€))
We denote by o (A(y)) the set of eigenvalues of A(y) fory € I".
For any fixed y € I" the problem (9) reduces to a single deterministic eigenvalue

problem. In variational form this is given by: find u(y) € R and u(-, y) € HO1 (D)
such that

b(yiu,y),v) = w3 (-, y),v) 2 Yv € Hy(D), (10)

where
b(y;u,v) = / a(-,y)Vu - Vv dx.
D

Under assumption (6) the bilinear form b(y; u, v) is continuous and elliptic. Thus, as in
[1,11], we deduce that the problem (10) admits a countable number of real eigenvalues
and corresponding eigenfunctions that form an orthogonal basis of L>(D).

3 Analyticity of eigenmodes

A key issue in the analysis of parametric eigenvalue problems is that eigenvalues may
cross within the parameter space. Here we first disregard this possibility and recap
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the main results from [1] for simple eigenvalues that are sufficiently well separated
from the rest of the spectrum. In Sect. 6 we briefly comment on the case of possibly
clustered eigenvalues and associated invariant subspaces.

We call an eigenvalue u of problem (9) strictly nondegenerate if

(i) m(y) is simple as an eigenvalue of A(y) forall y € I" and
(i) the minimum spectral gap inf ye - dist(1(y), o (A(y))\{e(y)}) is positive.

In the case of strictly nondegenerate eigenvalues, the eigenpair (i, u) is in fact analytic
with respect to the parameter vector y.

Proposition 1 Consider a strictly nondegenerate eigenvalue  of the problem (9) and
the corresponding eigenfunction u normalized so that ||u(y)||;2py = 1forally € I
For s € N assume that ay € W*°°(D) and the assumptions (6)—(8) hold for some
Po, ps € (0,1). Givent = (11, 12, . ..) € RY define

E(7) := {z € C™ | dist(zm, [=1, 1]) < T }.

Then there exists C1 > 0 independent of m such that with C, > 0 arbitrary and ©
given by

. -1 —1
T = min { Cillanll % s Collaml oy | m=1.2,...

the eigenpair (ju, u) can be extended to a jointly complex-analytic function on E(T)
with values in C x (H**1(D) N H} (D)).

Proof This is analogous to Corollary 2 of Theorem 4 in [1]. O

It is well known that for elliptic operators on a connected domain D the smallest
eigenvalue is simple [12]. Thus, Proposition 1 may at least be applied for the smallest
eigenvalue of problem (9).

4 Stochastic finite elements

Proposition 1, under sufficient assumptions, guarantees the existence of an analytic
eigenpair for problem (9). It now makes sense to look for the eigenvalue in the space
L%(F) and the eigenfunction in the space L‘Z,(I” ) ® HO1 (D). The space HO1 (D) may
be discretized by means of the traditional finite element method. For the discretiza-
tion of L%(F ), we follow the usual convention in stochastic Galerkin methods and
construct a basis of orthogonal polynomials of the input random variables. Orthogo-
nal polynomials for various probability distributions exist and the use of these as the
approximation basis has been observed to yield optimal rates of convergence [18,21].
Here we consider uniformly distributed random variables which lead to the choice of
tensorized Legendre polynomials.
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4.1 Galerkin discretization in space

Let V), C HO1 (D) denote a finite dimensional approximation space associated with
the discretization parameter 4 > (. We assume approximation estimates

inf |lv—vall2py < ChH ol g ) (a0
v eV
and
inf |jv—uv < Ch'||v 12
UhEV;,” h”Hol(D)— Il ||H’+1(D) (12)

that are standard for piecewise polynomials of degree [.
Fix y € I" and let (u,, u,) be the solution to the variational equation

b(y;unC, y), va) = pn(¥)un, ¥), vi)r2(py Yvn € Vi, (13)

where b(y; -, -) is as in (10). Then we have the following bounds for the discretization
error.

Theorem 1 Assume (11) and (12). For y € I' let u(y) be a simple eigenvalue
of (10) and pup(y) an eigenvalue of (13) such that lim,_oup(y) = w(y). Let
u(-,y) € H'H(D) and uy(-, y) € Vy denote the associated eigenfunctions nor-
malized in LZ(D). Then there exists C > 0 such that

() — un(»)| < Ch, (14)

and
s ) = G D2y < CRF G W ot y- (15)

ash — 0.

Proof This follows from the theory of Galerkin approximation for variational eigen-
value problems. See Section 8 in [3] and Section 9 in [§]. O

Let V) = span{g;}ics where J := {1,2,..., N}. Then (13) can be written as a
parametric matrix eigenvalue problem: find 5 : I' — Rand u,: I' — RY such that

(K“)) +> K(m)ym) w,(y) = un(y)Muy(y) VyeT, (16)

m=1

where up(x,y) =), ey 9i(x)(up); (y). The coefficient matrices are given by
Kf;") = /Dangoi -Vojdx, m=0,1,...
and
M;; :/ Qipj dx.
D
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For each fixed y € I" the problem (16) reduces to a positive-definite generalized
matrix eigenvalue problem.

4.2 Legendre chaos

Recall that y = (y1, y2, ...) € I" is a vector of mutually independent uniform random
variables and v is the underlying constant product probablity measure. Now

Efv] = /F v () dv(y) (17)

whenever the integral is finite. We define (Ng°). to be the set of all multi-indices with
finite support, i.e.,

(NS := { € N§° | #supp(ar) < o0},

where supp(a) = {m € N | a, # 0}. Given a multi-index a € (N§°), we now define
the multivariate Legendre polynomial

Ag(y) = 1_[ Lam m),

mesupp o

where L, (x) denotes the univariate Legendre polynomial of degree p. We will assume
the normalization E[Ai] =1forallx € (Ngo)c.

The system { Ay (y) |« € (N§°).} forms an orthonormal basis of L%(F ). Therefore,
we may write any square integrable random variable v in a series

W= Y tede) (18)

QE(N(O)O)C

with convergence in L%(F ). The expansion coefficients are given by v, = E[vA,].
Due to the orthogonality of the Legendre polynomials we have E[Ay] = 840 and
E[AqAg]l = 8q4p forall o, B € (Ngo)c. Moreover, we denote

capy ‘= E[AqAgA, ], a, B,y € (NP).

Cmap = ElynAgAgl, meN, o, B e (N(c;o)c

Coap = (Saﬁ, a, B e (Ngo)c
4.3 Sparse polynomial approximation in the parameter domain
We fix a finite set A C (N§°). and employ the approximation space W, =
span{Aq}aea C L%(F). We let P4 and R 4 denote the underlying projection and

residual operators so that v € L%(F ) is approximated by
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PAW)() = Y vaAu(y)
acA

and the approximation error is given by R 4(v) = v — P 4(v). Since

2
IRAWII73 () =E (Z vaAa) =D v (19)

ae A ac A

where A° = {a € (N§°)c | a ¢ A}, we conclude that the choice of the multi-index
set A ultimately determines the accuracy of our expansion.

We proceed as in [5] and use best P-term approximations to prove convergence of
the approximation error.

Proposition 2 Let H be a Hilbert space. Assume that v: I’ — H admits a complex-
analytic extension in the region

E(7) := {z € C* | dist(zm, [-1, 1]) < T}

with
T >Cm®, o>1, m=12,... (20)

Given € > 0 define

Ae = {a e (NF°), l_[ > € ¢,

mesupp o

where
-1
Nm 1= (‘L'm+\/1+1'31) , m=1,2,...
Then
IRA W2 ryen = €llvllLeE@);m) (21)
and as € — 0 we have
#Ac < Clo.r)e” V" (22)

forany0<r<g—%.

Proof Fix ¢ > O and let P = #A.. Set M = max{m € N | o € A s.t. o, # 0}

and vy (z) = v(z1,...,2m,0,0,...) so that P4 (v) = P4 (vpy). The norm of the
residual may now be separated into two parts in the following sense

||RA€(U)||L3(F)®H <llv-— UM||L§(1“)®H + [lom — PAG(UM)HLE(F)@H- (23)
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For the second term we may apply the proof of Proposition 3.1 in [6] and obtain

vy — Pa, wdll2cmen = €. 1) P lomllLeEw);H)- (24)

On the other hand, in order to bound the first term we note that

S om-b=C Y me @<cf xCdx < COM'C.  (25)

m>M m>M

Thus, by Lemmas 4.3. and 4.4 in [2], we obtain

v = vull2men < ClVILe@Ee:m Y, (m— D7 < C@PIlLeEm:m)
m>M

(26)

forany M > C(o)P" /(e=1_The claim follows from combining (24) and (26). O

4.4 Stochastic Galerkin approximation of vectors and matrices

We now generalize the concept of sparse polynomial approximation to vector and
matrix valued functions. Assume that the dimensions of the approximation spaces
Vi and W4 are N and P respectively. We denote by WJ]X (or W%XN ) the space of
functions v: I” — RY (or A: I' — R¥*¥) whose every component is in W 4.
Whenever v € W% and o € A we set v,; = (V;)y and use v, to denote the vector
of coefficients {vy;}ics € R, Moreover, we associate any v € W4 with the array
of coefficients 9 := {vy}yca € R’ and similarly any v € Wﬁ' with the array of
coefficients V := {vgi}oedics € RPNV,

We denote by (-, -)R{\v4 the inner product on R" induced by the positive definite

matrix M and by || - ||R11\v/[ the associated norm. Furthermore, we let || - ||grr denote the
standard norm on R” and || - || rPerY denote the tensorized norm on RPN given by
M
||V||RP®RN =Y 0 vaiMijug;.
acAiel jeJ

Remark 1 Observe that if v € W4 ® Vj, is written as v(x, y) = Zie/ @i (X)v;i (y),
then 2 A2
||v||L‘2)(F)®L2(D) = ||V||L2(F)®RN = (27)

Let us consider the linear system defined by a parametric matrix A € WjX *N The
Galerkin approximation of this system is: given f € WJ]X findv e WjX such that
PA(AV)(y) =f(y) VyelTl. (28)

We define moment matrices G™ € RP*® form € Ny and G©@ € RP*P fora € A
by setting [G(’”)]aﬂ = Cmap and [G@ )],3,, = cqpy - Using this notation we may write

(28) as the fully discrete system: given f € RPN find v € RPY such that
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(Z G9 ® Aa) V=, (29)

acA

where Ay, = E[AA,] € RV*N | The existence of a solution, i.e. the invertibility of
the coefficient matrix, is guaranteed by the following lemma.

Lemmal IfA € WJIXXN is a parametric matrix such that A(y) is positive-definite for

everyy € I', then for any f € WJ]X there exists a unique v € WJ]X such that (28) holds.
Furthermore,

-1
||V||L%(1")®R{\V/I = SE]BA (y)llflng(p)@,R{\vd, (30)
where A(y) is the smallest eigenvalue of A(y) for each y € I'.

Proof Observe that the system (28) is equivalent to the variational form
Elv'Aw] = E[f"w] Ywe W). 31)

The left hand side of (31) is a symmetric and elliptic bilinear form so the existence of a
unique solution is guaranteed by the Lax-Milgram Lemma. Moreover, the associated
coefficient matrix in (29) is positive definite.

Now let A € R be such that A < infyer A(y). The matrix A(y) — My, where Iy is
the identity matrix, is positive definite for all y € I". Thereby the eigenvalues of the
associated coefficient matrix should be positive. Let x be an eigenvalue of (29), i.e.,
there exists w € Wﬁ' such that

PA(AW)(y) = xw(y) VyeT. (32)
Then

PA(A = AIN)W)(y) = PAAW)(9) — AW(Y) = (x — M)wW(y) Vye  (33)

>

and we deduce that ¥ > A. Equation (30) now follows from taking the limit A —
infyer A(y). O

5 Spectral inverse iteration

In this section we introduce the algorithm of spectral inverse iteration, analyze its
asymptotic convergence, and present numerical examples to support our analysis. The
spectral inverse iteration, see [11], can be considered as an extension of the classical
inverse iteration to the case of parametric matrix eigenvalue problems. In the spectral
version each of the elementary operations is computed in Galerkin sense via projecting
to the sparse polynomial basis W 4. Optimal convergence of the algorithm requires
that the eigenmode of interest, i.e., the smallest eigenvalue of the parametric matrix,
is strictly nondegenerate.
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5.1 Algorithm description

Fix a finite set of multi-indices A C (N§°). and let P = #A. The spectral inverse
iteration for the system (16) is now defined in Algorithm 1. One should note that,
if the projections in the algorithm were precise, the algorithm would correspond to
performing classical inverse iteration pointwise over the parameter space I". We expect
the algorithm to converge to an approximation of the eigenvector corresponding to the
smallest eigenvalue of the system.

Algorithm 1 (Spectral inverse iteration) Fix tol > 0 and let u® e WfX be an initial
guess for the eigenvector. Fork = 1,2, ...do

(1) Solvev e Wﬁ/ [from the linear equation
P4 (Kv) = Mu%—D, (34)

(2) Solve s € W 4 from the nonlinear equation
2y 2
Pat?) = Pa(IVI2y ) (35)
M
(3) Solveu® ¢ W.’X from the linear equation
PA (su(k)> —v. (36)

@) Stop if [Jlu® —u*=D| |L2(F)®R{\V,l < tol and return u® as the approximate eigen-
vector.

Once the approximate eigenvector u®) e W% has been computed, the correspond-

ing eigenvalue 1®) € W 4 may be evaluated from the Rayleigh quotient, as in [11],
or alternatively from the linear system

Paspu®y =1. (37)

Lemma 1 guarantees the invertibility of the linear system (34) and, assuming that
s(y) > 0 for all y € I', the invertibility of the systems (36) and (37). The nonlinear
system (35) may be solved using for instance Newton’s method.

Remark 2 For the computation of non-extremal eigenmodes, one may proceed as in
[11] and replace K(y) in (34) with (K(y) — AM), where A € R is a suitably chosen
parameter. In this case we expect the algorithm to converge to an eigenpair for which
the eigenvalue is close to A. Note, however, that now the existence of a unique solution
to (34) is not necessarily guaranteed by Lemma 1.

We try to write Algorithm 1 in a computationally more convenient form. The pro-
jections in the algorithm can be computed explicitly using the notation introduced in
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Sect. 4. It is easy to verify that Eqgs. (34)—(36) become

o

D0 K™vgenap =Mul " Vo e A, (38)
m=0 Be A

DD ssyCapy = D D (Vg Vypicapy Vo €A, (39)
BeAyeA BeAyeA

Z Z s,gu;k)caﬁy =vy, YVae A (40)
BeAyeA

respectively. Given § = {sq}qecq € R” we define matrices

AG) =) Gy,

ac A
M(A)

K=Y G™gK™,
m=0

M:=1Ip @M,

S:=M 'K,

where M (A) := max{m € N|3Jx € As.t.a, # 0}and Ip € RP*P andIy € RV*N
are identity matrices. We also define the nonlinear function F : R” x RPN — RF
via

Fy(5,9) :=5-G95—v. (GO @MV, acA
and let F¥: R x RP — RP and FV: RPN x RPN — RP denote the associated

bilinear forms given by F3(8,1) :=§ - G®7 and F)(V,w) =V (G@ @ M)W. Now
Algorithm 1 may be rewritten in the following form.

Algorithm 2 (Spectral inverse iteration in tensor form) Fix tol > 0 and let a® =
{M(()g)}ae_A,ie‘] € RPN be an initial guess for the eigenvector. Fork = 1,2, ... do

(1) Solve V = {vyiluecaics € RPN from the linear system
Kv = Ma*D, (41)
(2) Solve § = {sq}aca € RY from the nonlinear system
F@$,v)=0 42)
with the initial guess so = ||V| |RP®R{\V/I 3q0 for o € A.
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(3) Solve a® = {uglkl-)}aeA’ie‘] e RPN from the linear system
T$)a® = 3. (43)

@) Stop if |[@% —a* =D|| p_ v < tol and return &% as the approximate eigen-
R @Ry
vector.

The approximate eigenvalue 2*) € R may now be solved from the equation
AGAR =é, (44)

where é; = {840}aca € RY.

Remark 3 In[11] Newton’s method with the initial guess s, = ||Vq]| |R11\v/[ was suggested
for the system of Eq. (42). Here the initial guess is somewhat different and corresponds
to 5o = ||V||L§(1‘)®R{\V4 (and s, = 0 for o # 0).

In general itis not guaranteed that the Newton iteration for the system (42) converges
to a solution. The following proposition will give some insight to the conditions under
which this happens to be the case.

Proposition3 Fix v € RPN and let §© = {séo) laoea € RE be given by s =
||\A'||RP®R11\v48aof0ra € A. Assume that there is a norm || - ||« on RY and r > 0 such
that

[|FS(S, Dl < CRIS]«]1]]4

forall§,tin BGO,r)y =8 eRP |15 =85O, <r}. If

~(0) A~ a2
||F(S( ), Yl < CF ||V||RP®RII\V/I

then the Newton method for F(-,¥) = 0 with the initial guess §© converges to a
unique solution in B(5©, r).

Proof This is a direct application of the Newton-Kantorovich theorem for the equation
F(-,v) =0, see [13] (Theorem 6, 1.XVIII). Note that the first derivative (Jacobian) of
F(-,¥) at §© is 2[|¥]|pp oRY, I'p and the second derivative is represented by the tensor

of coefficients 2cypy . O
From Proposition 3 we see that convergence of the Newton iteration is a conse-

quence of the boundedness of the function F*, which again is ultimately determined
by the structure of the multi-index set \A.
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5.2 Analysis of convergence

Due to alack of general mathematical theory for multi-parametric eigenvalue problems
we rely on a slightly unconventional approach in analyzing our algorithm. First of all,
we restrict ourselves to asymptotic analysis since the underlying problem is nonlinear
and thus hard to analyze globally. Second, we will analyze the solutions pointwise
in the parameter space and deduce convergence theorems from classical eigenvalue
perturbation bounds.

5.2.1 Characterization of the dominant fixed point

The classical inverse iteration converges to the dominant eigenpair of the inverse
matrix. In a somewhat similar fashion the spectral inverse iteration tends to converge
to a certain fixed point, which we shall refer to as the dominant fixed point. Here we
will establish a connection between this dominant fixed point of the spectral inverse
iteration and the dominant eigenpair of the inverse of the parametric matrix under
consideration. This connection is obtained by considering the fixed point as a pointwise
perturbation of the eigenvalue problem of the parametric matrix.

Ifuy e Wﬁ’ is a fixed point of the Algorithm 1, then there exists a pair (s, V) €
Wy x WfX such thatuy = M~! P4(Kv) and

P4 (sPyg(Kv)) = Mv

45
PA(sz—an%“Na):o. )

We call u 4 the dominant fixed point if, whenever (5, V) # (s, v) also solves the system
(45), then s(y) > s(y) for all y € I'. For any fixed y € I" we may write (45) as

s(MHKOV(Y) =Mv(y) +s(y)RAKY)(y) + RA(s PAKY))(y)

46
() = VIR + Ra (s2 - ||v||§w>(y>. “0)
M M
The following Lemma will be helpful in establishing a connection between the eigen-
pair of interest and the system (46).

Lemma 2 Denote by ||-|| the standard Euclidean norm on RN . Assume that S € RN*N
can be diagonalized as

SxX)=xX) ()61 9\)’ (C9))

where L1 € R, A = diag(Aa, ..., AN)Ais real, and (x X) is orthogonal. Assume also
that Ay > Ay > ... > Ay and denote . := A1 — Ap. Let p € Randr € RY be such
that |p| < 1/2 and ||r|| < A/8. Then there exist k > 1/2 and m € RN~ such that

(i) The pair (s, w) given by s =, —k " 'xTr and w = kx + X7 solves the system

{Sw:sw+r (48)

lwl*> =1+ p.
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(i) If (5, @) # (s, w) also solves the system (48), then s > 5 or xTw < 0.

(iii) There exists C > O suchthat |k —1| < C(lp|+A~2||r||*) and ||7|| < CA~Y|r|].

Proof (i) Lets(x) = A1 — «'xTr. For any x > 1/2 we have |« 'xTr| < X/4 so
that

A~ 1. 14
min |A; — = min |Aj — A —k xTr| > h— =k > =i 49
2§i§N|l 5(10)] 2§i§N|1 i— Kk x'rl = 4 B (49)

and .
1A = s D7 <2271 (50)

The function

f) =1+ (A =sG) D' XTr|P —1-p (51)

is strictly increasing for k > 1/2 since

K2 () = 263 + 2xTr||(A = s() D)2 XT |2
> 207 — 227311
>26> =273 >0. (52)

One may also verify that f(1/2) < Oand f(2) > 0. Thus, we may choosex > 1/2
such that f (k) = 0. For w = kx + X7 we obtain

Sw—sw=«kSx+SXm —«sx —sXm=k(A —s)x + X(A—sDr (53)

so the equation Sw = sw + r is equivalent to
xT(Sw —sw—r) =k —5) —xTr=0
T T (54)
X' Sw—-—sw—r)=A—-sHan —X"r=0.

Choosing s = s(k) and 7 = (A — sD™1XTr we see that both equations are
satisfied. Moreover

wl> =2 + 17> = f) +1+p=1+p. (55)

(ii) Suppose (5, w) also solves the system (48) and write w = kx + X7 for some
% € Rand # € R¥~! In the nontrivial case we have & = xT & > 0. Assume first
that 0 < k < 1/2. We have

W' Sh— by R+ aTAx - MR+ M7+ 11|
1S 1S - Idls
R s L7l
=M+ 4 = (56)
It +p)2

§:

@ Springer



Asymptotic convergence of spectral inverse iterations for...

Since s > A1 — x~!||r||, we deduce that

~2

- ~ 1 1 2

s—§>A—K_1||r||— K A— 71l - > |1 V2
14+p (1+p)2 8

Now let & > 1/2. If (5, w) is to solve (48) then, as in part (i), we should have

(58)

RO =5 —-xTr=0
(A=5Dha —XTr=0.

From the first equation we obtain § = A; — #~'x”r. Due to | 'xTr| < i/4 the

matrix (A — 51) is invertible so the second equation gives 7 = (A —51) "' XTr.

Here k > 1/2 must be chosen so that f (k) = 0 and therefore (5, w) = (s, w).
(iii) From f(x) = 0 and x > 1/2 we deduce that

e — 1] < (c + D7 ol + 1A = s DTIXTr1) < ol + 4272712 (59)

and .
]l = 1A —s) DT XTr|] < 23711, (60)

Thus, the claim follows. O

Applying Lemma 2 to the system (46) pointwise for y € I" we obtain the following
result.

Proposition4 Letuy € W% be the dominant fixed point of Algorithm 1 and denote
by (s, v) the associated pair in W 4 X W% that solves (45). Let u g € W 4 be such that

P(spa) = 1. Fory € I denote by )A\(y) the gap between the two largest eigenvalues
of K~1(y)M. Assume that infyer s(y) > Oand infycr A(y) > 0. For y € I' define

r(y) == K 'MRAKV)(Y) +5 1)K ()R AGPAKY))(Y)

and
PO =52 MRA(s* = IV ) ).
If
e 1= sup A O Ie ) gy < =
yel M8
and

1
Px = sup [p(W)] < 3
yel’
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then there exists C > O such that

1AG) = aW] = € (max(uF (), s OHIFG) gy, +57 O)IRAGRAO)])
(61)
and

Ay = un(WIlgy

= C (I + A7 OIIrMllgy + 57 OIMT RAGPAR Dllgy ) (62)

where up: I' — R is the smallest eigenvalue ofM_lK(y) anduy: I' — RY is the
corresponding eigenvector normalized in || - ||R11\V/1 (and with appropriate sign).

Proof 1t is easy to see that the system (46) is equivalent to

M2K~ ! (»)M2w(y) = s(y)w(y) — M2r(y) (63)
W) n = 1= p(),

where w(y) = s~! (y)M%V(y). By Lemma 2 the solution with the pointwise largest
s(y) can be written as

{s(y) = 1)+ X (IMEr(y) 64)
w(y) = c(x(y) +X(y)m(y),

wherek: I' — [1/2,00)and : [T — RV =1 are such that
2 2 =2 2 )2 ) 2
() = 1"+ llrWlgy =< C(IP(y)|+A (y)lll‘(y)llRN> + CAWIIrW g »
M M

My = ,u,:l(y) is the pointwise largest eigenvalue of S(y) and x(y) = M%uh )
is the corresponding eigenvector. The matrix (x(y) X(y)) is orthonormal for every
y € I'. A Taylor expansion of s~!(y) yields

Is7H) = a1 = C ' 0) +EGN eIy,
< Cmax{uj; (). s 2O ry. (65)

where £(y) is such that 0 < &(y) < « ! (y)xT(y)M%r(y). Combining this with the
equation
pa() =571 + s R AL (YY) (66)

obtained from the condition P 4(su 4) = 1, we have altogether that
A = n (W] < € max{pg (7). s 2O gy +5~ MIRAGHDWI. (67)
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Furthermore,

Mzuy(y) = M2 P4KV)(y) = s~ ()M 2R 4(s PAKV)(Y) + w(y)  (68)

from which it follows that

0AG) = w Oy = IM2uA) = WOy + 1W0) = M2u ()] B

=I5~ IM ™ RAGPARYY DIy + 1 (y) = DX() + X0 0]
= S_l(y)||M_1RA(SPA(KV))(}’)||12R§J4 + k() = 1P+ [l D)

~ 2
= C (IO +A7 OIE M)y + 57 OIM™ RAGPAKY) 0)]lgy ) -
(9)

This concludes the proof. O

Remark 4 Note that we have not proven the existence of a dominant fixed point of
the Algorithm 1. The residuals r and p in Proposition 4 depend on the pair (s, v) €
Wy x WjX and hence Lemma 2 by itself is not sufficient to guarantee the existence
of a dominant fixed point.

5.2.2 Convergence of the dominant fixed point to a parametric eigenpair

The next step in our analysis is to bound the error between the dominant fixed point
of Algorithm 1 and the dominant eigenpair of the inverse of the parametric matrix. To
this end we will use the pointwise estimate obtained previously.

From Proposition 4 we may easily deduce the following result.

Theorem2 Letuy € WjX be the dominant fixed point of Algorithm 1 and denote by
(s, v) the associated pair in W 4 x Wﬁ’ that solves (45). Let u 4 € W 4 be such that

Py(spq) = 1. Fory € I denote by A(y) the gap between the two largest eigenvalues
of K™ 1(y)M Assume that sy = infyer s(y) > 0, k* = infyep )L(y) > 0 and that
the quantity

IRAK) ey HIRA G PARY e gy +| [ Ra (57 = MG ) |

is small enough. Then there exists C > 0 such that

la = mallzzry = € (IRAKD 2 yom

+1IRAGPAKDI 2 rrory, + IRAGRDN2m)  (T0)
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and
A = w2 gy, < C <||RA(KV)||L3(1~)®R{\V/[ + 1R AGPAK| 2 yom

>, (71)
L3(I)

where . I' — R is the smallest eigenvalue ofolK(y) andwy: I' = RN is the
corresponding eigenvector normalized in || - ||R11\V/I (and with appropriate sign). Here

+|Ra(s? =iy )|
a(s® =My

C depends only on s, . wy = supyer 1n(y), Ky = supyep ”K_l(y)HRf\Va’ and
My = M|

Proof With r defined as in Proposition 4 we have

”r”L%(r)@’RII\V/I < K. (“RA(KV)HL]Z)([‘)@R{\V/I + S;1 ”RA(SPA(KV))HLIZ)(F)@RII\V/I) ,
(72)
and

”M_IRA(SPA(KV))()’N|L%(1")®R{\V/l = M*||RA(SPA(KV))(y)||L%(r)®R{\V/[- (73)

The bounds (70) and (71) now follow from Proposition 4. m|

By Proposition 1 the exact eigenvalue and eigenvector of problem (9) are analytic
functions of the parameter vector y € I". This suggests that the residuals on the right
hand side of Eqgs. (70) and (71) can be asymptotically estimated from Proposition 2.

5.2.3 Convergence of the spectral inverse iteration to the dominant fixed point

The classical inverse iteration converges to the dominant eigenpair of the inverse
matrix at a speed characterized by the gap between the two largest eigenvalues. Here
we will establish a similar asymptotic result for the convergence of the spectral inverse
iteration towards the dominant fixed point.

Fixed points of the spectral inverse iteration may be characterized using the tensor
notation of Algorithm 2. Let i 4 € RV be a fixed point of the algorithm, i.e., i4 = SV
and (5, ¥) € R x RPN are such that

v =T()SV
{ FG.9) =0, 74

Define a linear operator R(§, ¥): RPY — RPN by
RG. 9HW:=w—T (A_l(§)F”(€r, W)) T $)v.

The convergence of the spectral inverse iteration to the fixed point i 4 can now be
related to the ratio of the norms of A~1(§) and R(S, ¥)S~ L.
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Theorem 3 Let iy € RPN be a fixed point of the Algorithm 2 and (5,V) € RF
RPN a corresponding solution to (74). Assume that A(S) is invertible. Let L 4 =
A7 &)er, where &1 = {8a0)acd € R, Set pmin = ||AT ®)|Ipp and Ymax =
[IR(, ¥)S7 |RP®R{\V,[' Then for any € > 0 the iterates of Algorithm 2 satisfy

X

A (k) A Ymax A (k—1) A
I —uA||RP®Rths<¢ +e)||u —allergpy, k€N (75)

'min
whenever 0® is sufficiently close to G A- Furthermore, there exists C > 0 such that

120 = Aallzr < CIIE® — Gallgrgry. k€N (76)

Proof The partial derivative (Jacobian) of the function F(§ + 7, ¥ 4+ W) with respect
tof atf = 0 is given by 2A(5). The implicit function theorem now guarantees that
there is a unique differentiable function f(W) defined in a neighbourhood of W = 0
such that F(§ + (W), ¥V + W) = 0. Computing the first order approximation of this
function we see that for w small enough

i(W) = AT $)FU(¥, W) 4 h.o.t. in W, (77)
where h.o.t. stands for higher order terms. From (77) we obtain
A A A . A 71
T (5 +iw) = (TG) + T (A7 G P W) + ot in W)

=T7'E -T'@T (A" G F'(, W)) T~'(5) + ho.t. in W.
(78)
Set 0 = §~1i® and Wk = %) _ §. Now
WO =171 (54 Fwh D)) (34 wh D) 89
=T7'6) (¥4 %470) =T HT (AT @ F @ WD) T 6)v - s
+ h.o.t. in wk=D
=T7'6) (W =T (a7 O F @ WD) T 6)v) + hot in WD
=T ' GRE HWED 4 hot in WD, (79)

Since SWH = 4® — i 4 we have that
i® i, = T ' GRE, 98! (ﬁ("‘” - ﬁA) +hodt in (ﬁ“‘—l) - ﬁA> . (80)

Equations (75) and (76) now follow from (80) and the fact that ﬂ(k) is asymptotically
given as a linear function of 4. O
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Adapting Theorem 3 to the context of Algorithm 1 we obtain the following Corol-
lary.

Corollary 1 Letuy € WJ]X be a fixed point of the Algorithm 1 and (s, v) € W4 x W%
a corresponding solution to (45). Let 1 4 € W 4 be such that PA(sp4) = 1. Assume
that sy = infye s(y) > 0 and let Yrmax be as in Theorem 3. Then for any & > 0 the
iterates of Algorithm 1 satisfy

wmax

Sx

||u(k)

-1
_uAHL%(F)@R{\V,[S( +8)||u(k )_uA”L%(I‘)@R{\V,[’ keN

whenever u® is sufficiently close to u_4. Furthermore, there exists C > 0 such that

11® = pallzzry < Cllu® — wall2rery: k€N @1

Proof Interpret Theorem 3 in the context of Algorithm 1. The bound ¢pin > s« is a
consequence of Lemma 1. O

Obviously the previous Corollary has practical value only if Yrmax < si. Here we
will briefly discuss the value of ¥,y in the case that (s, V) € R? x RPN is associated
to the dominant fixed point of Algorithm 2. Observe that the equation z = R(§, V)W
is equivalent to the system

= .y
{Z(y) w(y) — Pg(tug)(y) )

PAGDG) = Pa((v. Wiy )

for all y € I'. We see that, if w = v then z = 0, whereas, if (w(y), V(y)>R11\V/[ = 0 for

all y € I" then z = w. Thus, the matrix R(S, ¥) acts as a deflation that shrinks vectors
that are close to v(y) and preserves vectors that are almost orthogonal to v(y). From
Proposition 4 we know that s~!(y) is an approximation of the smallest eigenvalue
of M~'K(y) and v(y) is an approximation of the corresponding eigenvector. By
Lemma 1 the operator norm of S~! is bounded by SUpye Al_l (y), where A1 (y) is the
smallest eigenvalue of M~ 'K (y). Analogously, since the eigenvector corresponding
to this smallest eigenvalue is deflated by R(§, ¥), we expect the norm of R(5, ¥)S™!
to be bounded by a value close to sup, ¢~ A, ! (v), where A»(y) is the second smallest
eigenvalue of M~'K(y). With this reasoning, if the deflation is sufficient, there is
* € R such that

max

—1
WYmax rtlax " L SUPyer )‘2 ) . SUPyer A(y)
S S . innyF }\1_1()’) infyeF r2(y) .

(83)

One might suspect that the speed of convergence of the spectral inverse iteration is
characterized by the largest value of the ratio A1(y)/A2(y). The bound obtained from
(83) is slightly more pessimistic, though not necessarily optimal.
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5.2.4 Combined error analysis

Let (i, u) € L%(I’) X L‘%(F) & HO1 (D) be the smallest eigenvalue and the associated
eigenfunction of the continuous problem (9). Let (i, up) € L%(F) X L%(F) Q Vy
be the corresponding eigenpair of the semi-discrete problem (13). Assume that there
exists a dominant fixed pointu 4 € WJJX of Algorithm 1 and an associated eigenvalue
approximation py 4 := 4 € W 4 as in Proposition 4. Denote by u® e WJ/X the k:th
iterate of Algorithm 1 and by uy, 44 = u® e W 4 the associated solution to (37).
Let up, 4 and uy, 4 x denote the functions in W 4 ® Vj,, whose coordinates are defined
by the vectors u4 and u® respectively. The spatial, stochastic, and iteration errors
may now be separated in the following sense:

i = mnAxllLzory < 1l = mnllrzr
Hlwn = o allzzry + 1A — wn, A kL2 (84)

and

llu —up Akll2imerzp) < 1w —unll2imerzoy + Nun — unall2ryer2 o)

+ lunA —un AkllL2ryeL2o)- (85)

Under sufficient conditions we may now bound each term in the Egs. (84) and (85)
separately using the theory developed earlier in this section. The first term may be
approximated using Theorem 1, the second term may be approximated using Theo-
rem 2 and Proposition 2, and the third term may be approximated using Corollary 1 of
Theorem 3 and the hypothesis (83). We therefore expect that, with an optimal choice
the multi-index sets A, for e > 0, the output of the spectral inverse iteration converges
to the exact solution according to

= un A ill2merzoy Sh™ + #ADT 4245, (86)

and similarly
i = wnackllzry S0+ GA)™ + 244 (87)

for certain rates r > Q and [ > O.

5.3 Numerical examples

We present numerical evidence to verify the Eqgs. (86) and (87). In each of the following
examples we compute the smallest eigenvalue and the corresponding eigenfunction
of the model problem (4) in the unit square D = [0, 1] using the Algorithm 1. We
use the smallest eigenvector at y = 0 as an initial guess. For the diffusion coefficient
we assume the form (5) with ag := 1 and

(m + 1)~ Ssin(mmxy),
(m + 1)~S sin(mmxs),

ay (x) = {

x =(x1,x2) € D,

@ Springer



H. Hakula, M. Laaksonen

R
SIS
:'.','0’,%‘3\,5; Y
SV
L0
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(a) Mean Efux(z, )] (b) Variance Var[ux(z, )]

Fig.1 The mean and variance of the eigenfunction as computed by Algorithm 1

where we set ¢ = 3.2. Now ||ay[|Lop)y < Cm™¢ and ||am||w2.00(py < Cm=S*2 s0
that the assumptions (6)—(8) for s = 2 are satisfied with pg > g_l and pr» > (¢ —2)~ L
We therefore expect the regions of analyticity in Proposition 1 to increase according
to T, > CmS—L.

The deterministic mesh is a uniform grid of second order quadrilateral elements
in all computations. The discretization in the parameter space is obtained by setting
Tni=m+ DS form=1,2,...and using the multi-index sets A, as defined in
Proposition 2. Multi-index sets of this form have been introduced in [7] and in [5] an
algorithm for generating them has been suggested.

We use a matrix free formulation of the conjugate gradient method for solving the
linear systems (41) and (43). The preconditioner is constructed using the mean of the
parametric matrix in question [17] and as an initial guess we set the solution of the
system from the previous iteration. We wish to note that in this setting only a very
few iterations of the conjugate gradient method are needed at each step of the spectral
inverse iteration.

In the lack of an exact solution we compute an overkill solution (i, u,) for which
the number of deterministic degrees of freedom is N = 36741, the parameter € is
chosen such that #.4, = 264, and the number of iterations is k = 16. This results
in roughly 107 total degrees of freedom. The number of active dimensions in the
overkill solution is M (A,) = 113. All the numerical examples in this section have
been computed using this overkill solution as a reference. The expected value and
variance of the eigenfunction are presented in Fig. 1.

5.3.1 Convergence in space

Keeping the number of stochastic degrees of freedom #.4, = 264 and the number of
iterations k = 16 fixed, we may investigate the convergence of the solution (i« i, U« 1)
as a function of the spatial discretization parameter /. This convergence for piecewise
quadratic basis functions is illustrated in Fig. 2. We observe algebraic convergence
rates of order 3 and 4 for the eigenfunction and eigenvalue respectively, exactly as
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(a) The errors ||us — u*,hHLZ(F)(ng(D). (b) The errors || — HhllL2 (-

Fig.2 Convergence of the spatial errors for the eigenfunction and eigenvalue as computed by Algorithm 1.
The points represent a log—log plot of the errors as a function of /. The dashes lines represent the rates "
and h* respectively

predicted by Theorem 1. Thus, the error behaves like N3/ and N =2 with respect to
the number of deterministic degrees of freedom.

5.3.2 Convergence in the parameter domain

Keeping the number of spatial degrees of freedom N = 36,741 and the number of iter-
ations k = 16 fixed, we may investigate the convergence of the solution (tt4 A, , tx, A,)
as a function of #.4, as € — 0. This convergence is illustrated in Fig. 3. We observe
approximate algebraic convergence rates of order —r = — 1.9 with respect to the
number of stochastic degrees of freedom #.A4..

In Fig. 4 we have presented the norms of the Legendre coefficients of the overkill
solution. The ordering of the coefficients is the same as the order in which they would
appear in the multi-index set #.4. as € — 0. We see that the norms converge at the
rate —r — 1/2 = — 2.4 exactly as we would expect from the proof of Proposition 2.
In Fig. 5 we have presented the norms of the same Legendre coefficients sorted by
decreasing magnitude. From this Figure we estimate that, with an optimal selection

of the multi-index sets we could in fact observe a rate of convergence —r = —2.3 for
100 10%r Ny
\\*~ Q \\\\
\‘x\ ° \‘x
o sl e
10 o ‘~\~ ~\0~~\
Sso Se
.\\ ~\~\
Wl \.\\ 104} oo
10" ~.\\ \\\.
~e RN
.~ .
~e 105} o
108k L L L L L L L L
5 10 50 100 5 10 50 100
(@) The errors [lux — uw a2 (rygL2(D)- (b) The errors [[us — i, 4|12 (1)-

Fig. 3 Convergence of the stochastic errors for the eigenfunction and eigenvalue as computed by Algo-
rithm 1. The points represent a log—log plot of the errors as a function of #.4.. The dashed lines represent
the rate (#.A4¢)~ 19
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1 510 50 100 1 510 50 100
(a) The values [|(ux)allL2(py- (b) The values |(p+)al-

Fig. 4 A log-log plot of the norms of the Legendre coefficients of the overkill solution. The dashed lines
represent the algebraic rate — 2.4

108 L

1017 \

1021k
1 5 10 50 100 1 5 10 50 100

(@) The values |[(ux)allr2(p)- (b) The values | () al-

Fig.5 A log—log plot of the norms of the Legendre coefficients of the overkill solution sorted by decrasing
magnitude. The dashed lines represent the algebraic rate — 2.8

the error of the solution. This ideal rate of convergence is somewhat faster than the
asymptotic theoretical bound of —r = —¢ +3/2 = —1.7 predicted by Proposition 2.

Interestingly we observe two well separated clusters of values in Fig. 4b. It seems
that many of the multi-indices that correspond to relatively large Legendre coefficients
of the eigenfunction, account only for a marginal contribution to the eigenvalue.

5.3.3 Convergence of the iteration error

Keeping the number of spatial basis functions N = 36,741 and the parameter € fixed
so that #.4, = 264, we may investigate the convergence of the solution (i, k, ttx k)
as a function of the number of iterations k. This convergence is illustrated in Fig. 6.
Assuming that the variation in the eigenvalues within the parameter space is small,
the value Aj /> defined in (83) may be approximated by the ratio of the two smallest
eigenvalues of the problem at y = 0. Thus, Fig. 6 suggests that the error behaves
asymptotically like )Jl‘ /2 just as predicted by Corollary 1.

It is worth noting that, from the analysis of the classical inverse iteration, one might
expect the eigenvalue to converge faster than the eigenfunction. In fact, the eigenvalue
exhibits a faster rate of convergence at first and the error behaves like )‘%I/{r Comparing
to the results of the previous example, we see that k &~ 9 represents a turning point
after which the stochastic error in the eigenfunction starts to dominate the iteration
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Fig.6 Convergence of the iteration errors for the eigenfunction and eigenvalue as computed by Algorithm 1.
The points represent a log plot of the errors as a function of k. The dashed lines represent the rates A’]‘ 2

and 5‘%’/625 where A /2 is the ratio of the two smallest eigenvalues of the problem at y = 0

error. Hence, for k > 9 the polynomial approximation in the parameter domain is
insufficient to guarantee the degree of accuracy that is required for the eigenvalue to
exhibit the faster rate of convergence that is otherwise characteristic to it.

5.3.4 Concluding remarks and comparison to sparse collocation

Using the finest levels of discretization, i.e., N = 9296 degrees of freedom for approxi-
mation in space and #.4. = 121 degrees of freedom for approximation in the parameter
domain, and computing k = 9 steps of the inverse iteration we obtain a solution for
which the L%(F ) ® L%(D) error of the eigenfunction is approximately 3 x 107, The
number of total degrees of freedom in this case is more than 10° and the number of
active dimensions is M (A¢) = 60. The total computational time on a standard desk-
top machine is approximately five minutes, most of which is spent in the conjugate
gradient method for the linear systems (41) and (43).

When the solution computed via the spectral inverse iteration is compared to the
results of the non-composite version of the sparse collocation method introduced
in [4] and employed in e.g. [1] (see equations (5.12)—(5.13) and (5.16)—(5.17)), the
statistics of the two solutions seem to almost coincide. Again using the finest levels
of discretization (N = 9296 and #.4. = 121) for both methods, the L2(D) errors of
mean and variance of the eigenfunction are both less than 3 x 1073 and the errors
in the eigenvalue are less than 3 x 10~!" and 3 x 10~ for the mean and variance
respectively.

6 Spectral subspace iteration

In this section we extend the spectral inverse iteration to a spectral subspace iteration,
with which we can compute dominant subspaces of the inverse of the parametric matrix
under consideration. The underlying assumption is that the subspace is sufficiently
smooth with respect to the parameters. Convergence of the spectral subspace iteration
is verified through numerical experiments.
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6.1 On the analyticity of finite dimensional subspaces

Let us consider invariant subspaces for which the corresponding cluster of eigenvalues
is sufficiently well separated from the rest of the spectrum. Assume a cluster M(y) =

{1g (y)};z:1 of eigenvalues of (9) so that

(i) each g (y) is of finite multiplicity as an eigenvalue of A(y) forall y € I" and
(ii) the minimum spectral gap inf y¢ - dist(M(y), o (A(y))\M(y)) is positive.

Itis in general difficult to consider the analyticity of each of the eigenmodes separately.
However, we might still expect the associated invariant subspace to be analytic as a
function of y. More precisely, let {uq(y)}Qi1 be a maximal collection of linearly
independent eigenfunctions corresponding to the eigenvalues /\/l(y) forally e I'.

It is not completely unreasonable to assume that spanfu, (y)} ) is analytic, in a
suitable sense, as a function of the parameter vector y. This assumptlon is the basis of
our algorithm of spectral subspace iteration. For more information on the regularity
of perturbed eigenvalues see [14,15].

6.2 Algorithm description

As with the classical subspace iteration, the idea in the spectral version is to perform
inverse iteration for a set of vectors and orthogonalize these vectors at each step.
Orthogonality should here be understood in a sense that the vectors are orthogonal for
all points in the parameter space I". This can be approximately achieved by performing
the Gram-Schmidt orthogonalization process for the vectors in the Galerkin sense, i.e.,
by projecting each elementary operation to the basis W 4.

Fix a finite set of multi-indices A C (N§°). and let P = #A. The spectral sub-
space iteration for the system (16) is now defined in Algorithm 3. Observe that, if
the projections were precise, then the Algorithm would correspond to performing the
classical subspace iteration pointwise on I”. Orhtogonalization of the basis vectors via
the Gram-Schmidt process is achieved in step (2). We expect Algorithm 3 to converge
to an approximate basis for the Q-dimensional invariant subspace associated to the
smallest eigenvalues of the system.

Algorithm 3 (Spectral subspace iteration) Fix tol > 0 and let {u(o’q)}qQ=1 C W% be
an initial guess for the basis of the subspace. Fork = 1,2, ... do

(1) Foreachq =1, ..., Q solve v\ ¢ W,]X from the linear equation
P4 (Kv(q)> = Mu*-19), (88)

2) Forg=1,...,0Qdo

2.1) Set
q—1

w@ =y 3" py (u(k’i)PA ((V«n’ u(k,i))R{\V/[>) . (89)

i=1
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(2.2) Solve s'D € W 4 from the nonlinear equation
Pa(6?) = Pa(IW12y ). 90)
M
(2.3) Solve ut-® ¢ W%from the linear equation
PA (s(q>u<k,q>) — W@, 1)

(3) Stop if a suitable criterion is satisfied and return {u(k’q)}qQ:l C W_fX as the
approximate basis for the subspace.

In general we can not expect the output vectors {u%-4 )}qul - WJ]X of Algorithm 3
to converge to any particular eigenvectors of the system (16). However, we still expect
them to approximately span the subspace associated to the smallest eigenvalues of the
system. In view of Sect. 6.1, if a cluster of eigenvalues is sufficiently well separated
from the rest of the spectrum, then we assume the associated subspace to be analytic
with respect to the parameter vector y € I'. In this case we may expect optimal
convergence of the projections in the Algorithm.

Remark 5 In order to measure convergence of the Algorithm 3 we should be able to
estimate the angle between subspaces over the parameter space I". It is not entirely
trivial to perform this kind of a computation in practise. The numerical examples in
Sect. 6.3 will hopefully give some more insight on this.

Remark 6 As noted in Sect. 3, the smallest eigenvalue of the problem (9) is always
simple, hence analytic. For more general problems this might not be the case. For
instance, in the event of an eigenvalue crossing, the eigenmode corresponding to the
pointwise smallest eigenvalue is not (in general) even a continuous function of the
parameter vector y. In this case we can modify the Algorithm 3 by adding the step

(2.0) Setv() = Z;J:l v(@)

before step (2.1). This should ensure optimal convergence, since even if the eigen-
modes change places, we still expect their sum to be smooth with respect to y.

Using the tensors defined in Sect. 5 we may write Algorithm 3 in the following
form.

Algorithm 4 (Spectral subspace iteration in tensor form) Fix tol > 0 and let
{ﬁ(O’Q)}qQZI C RPN be an initial guess for the basis of the subspace. Fork = 1,2, . ..
do

(1) Foreachq =1, ..., Q solve V9 € RFN from the linear system

K¥@ = Ma*—19, (92)
2) Forg=1,...,0Qdo
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(2.1) Set -

WO =@ 3T (Fv(f,(q), ﬁ(k‘i))> Gk 93)

i=1
(2.2) Solve §V € R? from the nonlinear system

FGED,wP) =0 (94)

with the initial guess s&‘” = ||WD| |RP®R{&60[0 fora € A.

(2.3) Solve a*? € RPN from the linear system

T(f(q))ﬁ(kﬂ) - w@, (95)

(3) Stop if a suitable criterion is satisfied and return {ﬁ(k’q)}qQ:l c RPN as the
approximate basis for the subspace.

6.3 Numerical examples

We use Algorithm 3 to compute the 3-dimensional subspace associated with the small-
est eigenvalues of the model problem considered in Sect. 5.3. We let the deterministic
mesh be a uniform grid of second order quadrilateral elements with N = 2465 degrees
of freedom. As an initial guess we use the smallest eigenvectors of the problem at
y = 0. In Fig. 7 we have presented the four smallest eigenvalues of the problem as
a function of y;, when y,, y3, ... are held constant. We observe an eigenvalue cross-
ing due to which the eigenvectors corresponding to the pointwise second and third
smallest eigenvalues are discontinuous as functions of y.

In order to investigate the convergence of the spectral subspace iteration, we attempt
to estimate the angle between the exact invariant subspace and the approximate one
computed by Algorithm 3. For any fixed y € I" we let vi(y), ..., vp(y) be a set of
Rf\v,l orthonormal exact eigenvectors corresponding to the Q-smallest eigenvalues of
the problem. We define

80 »\\A
52 g
60
—_— —_— 501 4
40f E
a8l .
20F
46l 4
ok, | . e . . . |
-1.0 -0.5 0.0 0.5 1.0 -1.0 -0.5 0.0 0.5 1.0
(a) Eigenvalues 1-4. (b) Eigenvalues 2-3.
Fig. 7 A few smallest eigenvalues of the model problem as a function of y; when y, = y3 = --- = 0.

The smallest eigenvalue is well-separated. However, we observe a crossing of the second and third smallest
eigenvalues
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Fig.8 Convergence of the Algorithm 3 for Q = 3. The points represent a log plot of approximate statistics
of the error measure ) as a function of k. The dashed lines represent the rates Ag‘ /4 and )\‘3”; 4 for the top

and bottom row plots respectively. Here A3 /4 is the ratio of the third and fourth smallest eigenvalues of the
problem at y = 0

O (y) = | det(@ P (y))],

where @(k)(y) € R2*€9 is a matrix with elements @i(;.c) (y) = (ufk)(y), \4 (y))Rf\Va'
Now 6k (y) can be viewed as the cosine of the angle between the two subspaces at
y € I (see for instance [10] formula (2.2)). Thus, convergence of the algorithm
can be measured in terms of the statistics of 6. In the following examples we have
estimated the mean and variance of 6; using the non-composite version of the sparse
collocation operator employed in [1]. For the definition of the collocation operator we
have used the overkill multi-index set of Sect. 5.3 (#.4, = 264).

Convergence of the spectral subspace iteration for Q = 3 is illustrated in Fig. 8. We
see that the values arccos(IE[6;]) behave like A’; e where A3/4 is the ratio of the third
and fourth smallest eigenvalues of the problem. Simultaneously the values Var[6]
converge to zero. These results suggest that the angle between the exact subspace and
the approximation computed by Algorithm 3 converges to zero on I". Furthermore,
the rate of convergence is characterised by the rate )Jg , much like for the classical
subspace iteration. Note however, that with a fixed basis for polynomial approximation,
i.e. a fixed multi-index set A, only a certain accuracy for the output may be reached.
Increasing the number of basis polynomials makes more accurate solutions achievable.
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7 Conclusions and future prospects

We have presented a comprehensive error analysis for the spectral inverse iteration,
when applied to solving the ground state of a stochastic elliptic operator. We have
also proposed a method of spectral subspace iteration and, using numerical examples,
shown its potential in computing approximate subspaces associated to possibly clus-
tered eigenvalues. Further analysis, both numerical and theoretical, of this algorithm
is left for future research.

The numerical examples suggest that our algorithms are both accurate and efficient.
However, theoretical estimates for the computational complexity are not entirely trivial
to obtain as this would require information on the structure of the tensor of coeffiecients
cqpy - Moreover, when iterative solvers are used, the optimal strategy is to increase the
associated tolerances in the course of the iteration. We note that sparse products of
the spatial and stochastic approximation spaces, as in [5], may be applied to further
reduce the computational effort, and that matrix free algorithms also allow for easy
parallelization.
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