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Abstract

Although Anderson acceleration AA(m) has been widely used to speed up nonlinear
solvers, most authors are simply using and studying the stationary version of Anderson
acceleration. The behavior and full potential of the non-stationary version of Anderson
acceleration methods remain an open question. Motivated by the hybrid linear solver
GMRESR (GMRES Recursive), we recently proposed a set of non-stationary Ander-
son acceleration algorithms with dynamic window sizes AA(m,AA(n)) for solving
both linear and nonlinear problems. Significant gains are observed for our proposed
algorithms but these gains are not well understood. In the present work, we first
consider the case of using AA(m,AA(1)) for accelerating linear fixed-point iteration
and derive the polynomial residual update formulas for non-stationary AA(m,AA(1)).
Like stationary AA(m), we find that AA(m,AA(1)) with general initial guesses is also
a multi-Krylov method and possesses a memory effect. However, AA(m,AA(1)) has
higher order degree of polynomials and a stronger memory effect than that of AA(m) at
the k-th iteration, which might explain the better performance of AA(m,AA(1)) com-
pared to AA(m) as observed in our numerical experiments. Moreover, we further study
the influence of initial guess on the asymptotic convergence factor of AA(1, AA(1)).
We show a scaling invariance property of the initial guess x¢ for the AA(1,AA(1))
method in the linear case. Then, we study the root-linear asymptotic convergence
factor under scaling of the initial guess and we explicitly indicate the dependence of
root-linear asymptotic convergence factors on the initial guess. Lastly, we numeri-
cally examine the influence of the initial guess on the asymptotic convergence factor
of AA(m) and AA(m,AA(n)) for both linear and nonlinear problems.
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1 Introduction

In this paper, we study convergence acceleration methods for the following fixed-point
problem:
x=gq(x), ¢ :R"— R",

which can also be employed to solve nonlinear equation systems f(x) = 0. The
associated basic fixed-point iteration is given in Algorithm 1.

Algorithm 1 Picard iteration.
Given: xg.
fork=0,1,2,--- do

Set xg+1 = q(xk)-
end for

The main concern in real applications is that Algorithm 1 may not converge or it
converges unacceptably slowly and may take a very long time to compute an accurate
result. Thus, many acceleration methods are proposed to solve this slow convergence
issue. In 1962, Anderson [1] proposed a technique for accelerating the convergence of
Picard iterations which is originally called the Extrapolation Algorithm. Since then,
this acceleration method has enjoyed remarkable success and wide usage in differ-
ent areas, especially in computational chemistry (where it is known as Pulay mixing)
and electronic structure computations (where it is known as Anderson mixing). The
technique is now called Anderson acceleration (AA) in the applied mathematics com-
munity. Different to the Picard iteration in Algorithm 1, which uses only one previous
iterate, the Anderson Acceleration method A A(m) proceeds by linearly recombining
a list of previous m iterates in a way such that approximately minimizes the linearized
fixed-point residual. We summarize the typical form of Anderson Acceleration with
damping in Algorithm 2. Here, f} is the residual for the kth iteration; m is the window
size which indicates how many history residuals will be used in the algorithm. In many
papers, this is usually a fixed number during the procedure. Typically, the value of m
is not larger than 3 in the early days of applications and now this value could be as
large as up to 100. Anderson [2] We point out that y; € (0, 1] is a damping factor (or
a relaxation parameter) at kth iteration, where

1, AA without damping,
Yk = 1 ¥, (aconstant independent of k) AA with constant damping,
¥k, (depending on k) AA with dynamic damping.
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Algorithm 2 Anderson acceleration: AA (m).
Given: xg and m > 1.
Set: x1 = g(xg).
fork=0,1,2,--- do
Set: my = min{m, k}.

Set: Fy = (fk—my. -+ » fi), where fi = q(x;) — x;.
T
Determine: /S(k) = (5(()k), ey ,(,fk)) that solves

mp
min _[FBla sy i =L
B=Bo- Bm)T ,;
my my
k k
Set:verr = (1= 7)Y B x gt + 1 Y B 4 o)
i=0 i=0
end for

We can also formulate this constrained optimization problem as an equivalent uncon-
strained least-squares problem [31]:

My
fe+ Y wilfiei = fo) (1

i=1

min
(@1, ,0m)T

2
One can easily recover the original problem by setting wg = 1 — Z:":‘ | Wi

Anderson acceleration methods in Algorithm 2 are considered “essentially equiv-
alent” to the direct inversion on the iterative subspace method (DIIS) [19, 27, 28] and
the nonlinear GMRES methods. Carlson and Miller [6, 20, 21, 34, 36] They are also in
a broad category of methods based on quasi-Newton updating. Eirola and Nevanlinna
[12, 14-16, 37] For example, Walker and Ni [34] proved that AA without truncation
(m = oo)is equivalent in a certain sense to the GMRES method on linear problems. On
nonlinear problems, Fang and Saad [15] had shown a remarkable relationship between
AA and quasi-Newton methods, which utilizes the previous iterates to approximate
the inverse Jacobian. However, one advantage of AA is that it does not require the
expensive computation or approximation of Jacobians or Jacobian-vector products,
especially for large-scale problems.

It is only recently that the theoretical results have been obtained on convergence
analysis. In 2015, Toth and Kelley [31] first proved the locally r-linearly convergent
result for the stationary Anderson acceleration without damping under the condition
that the fixed point map is a contraction and the coefficients in the linear combination
remain bounded. Later, Evans et al. [13] extended their result to AA with general
damping factors. In 2019, Pollock et al. [25] applied AA to the Picard iteration for
solving steady incompressible Navier—Stokes equations and proved that the accelera-
tion improves the convergence rate of the Picard iteration. More recently, De Sterck
et al. [11] extended the result to a more general fixed-point iteration x = g(x), given
knowledge of the spectrum of ¢’(x) at fixed-point x* and Wang et al. [35] extended the
result to study the asymptotic linear convergence speed of stationary AA applied to
Alternating Direction Method of Multipliers (ADMM) method. We note here that the
stationary AA in the papers of De Sterck et al. [11] and Wang et al. [35] is stationary
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in a different sense: in those papers, the ,Bik of Algorithm 1 are fixed and do not depend
on the iteration, so the §; are stationary. A sharper local convergence estimation and
global convergence result of AA remain an active research area. For more related
results about Anderson acceleration and its applications, we refer the interested read-
ers to papers [3, 5, 10, 23, 29, 30, 38, 39] and references therein.

Although AA has been used for decades, most authors are simply using and ana-
lyzing the stationary version of Anderson acceleration with fixed window size and a
constant damping factor. The behavior and potential of the non-stationary versions of
the Anderson Acceleration method with dynamic window sizes have not been deeply
studied and few results have been reported. Generally, there are two main possible
directions for producing non-stationary AA. One is choosing different damping factors
¥k in each iteration, see our recent work on the non-stationary Anderson acceleration
algorithm with optimized damping (AAoptD). Chen and Vuik [8] The other way of
making AA to be a non-stationary algorithm is to alternate the window size during
iterations. Since most efficient linear solvers use composable algorithmic components,
[4, 17] similar ideas can be used for AA(m) and AA(n) to solve nonlinear systems.
Pollock and Rebholz [24] proposed a strategy to change window sizes based on the
residuals. The window size my is kept at a small to moderate value (2 to 5) until
the residual drops below a given threshold, on the order of 1072 or 1073, then my is
increased to a higher steady level, for instance, m = 10. This approach is appropriate
for problems where the initial residual is moderately scaled. More recently, motivated
by the hybrid linear solver GMRESR (GMRES Recursive), [32, 33], we propose a
systematic way to dynamically alternate the window size by the multiplicative com-
posite combination, which means we apply stationary AA(m) in the outer loop and
apply stationary AA(n) in the inner loop [7]. For these non-stationary AA methods,
significant gains are observed over stationary AA for solving the Bratu problem and
the convection-diffusion problem, where large windows m are needed. However, the
reason why those composite Anderson acceleration methods may work better than the
stationary AA methods is not well understood. Motivated by De Sterck and He’s recent
papers, [9, 10] to throw light on the behavior of non-stationary Anderson acceleration
methods, we conduct the asymptotic convergence analysis and study the influence of
initial guess on the composite Anderson acceleration methods in the present work.

The rest of the paper is organized as follows. Our motivation and the key procedure
of the algorithms are provided in Section2; In Section3, for linear problems, we
derive polynomial residual update formulas for AA(m, AA(1)) and show that it is
a multi-Krylov method; In Section4, we further study the influence of initial guess
on the asymptotic convergence factor of AA(1, AA(1)) and explicitly indicate the
dependence of root-linear asymptotic convergence factors on the initial condition;
Some numerical results and discussions are presented in Section 7; conclusions follow
in Section 8.

2 Composite Anderson acceleration

In this section, we briefly summarize the motivations and the procedure of the com-
posite Anderson acceleration method proposed in our recent paper [7].

@ Springer
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2.1 Motivation

As we know, many efficient linear solvers use composable algorithmic components.
Similar ideas can be used for Anderson acceleration method to accelerate nonlinear
systems. Van der Vorst and Vuik [32] developed a hybrid method GMRESR (GMRES
Recursive) which consists of an outer and inner loop. In the inner loop, one approxi-
mates the solution of a linear system by GMRES to find a good search direction. This
method was also further investigated by Vuik [33]. If GMRES(m) does not stagnate
in m iteration steps, it was proved that GMRES-Recursive(m) converges at least as
fast as GMRES(m). On the other hand, it was proved by Walker and Ni [34] that AA
without restarting (m = 00) is equivalent in a certain sense to the GMRES method on
linear problems. Therefore, motivated by the GMRESR method, to solve nonlinear
problems, we propose a systematic way to dynamically alternate the window size in
AA by using the multiplicative composition, which means we apply stationary AA(m)
first in the outer loop and then apply stationary AA(n) in the inner loop. It is somewhat
like using AA(n) to precondition AA(m).

2.2 Multiplicative composition of different window sizes

In this part, we provide a systematic way to dynamically alternate the window size m by
multiplicative composition. We start with composite stationary AA(m) with stationary
AA(0) (i.e., Picard iteration) in each iteration. This means that after applying one step
of AA(m) without damping, we get,

my
k
VeSS B g (omyti)-
i=0

Then, we take the result x;11,2 as an input Xy = xj41,2 and apply Picard iteration in
the inner loop:

Ljr1 =4q(&)).

Putting these two steps together, we have the following non-stationary algorithm
AA(m, AA(0)) as in Algorithm 3. Suppose we just do a single inner loop iteration in

Algorithm 3 Anderson acceleration with dynamic window-sizes: AA(m, AA(0)).
Given: xq, iterM,iterN andm > 1.
Set: x1 = g(xqp).
fork=1,2,---,iterM do
Set: XE—&-I 2 apply one step of AA(m; {xi}) as given in Algorithm 2.

o p o N
Set: Xg = Xex1/2

for j =0,1,2,--- ,iterN do
Set: X; 1 < apply one step of Picard iteration on % ;.
end for
Set: xpiq = Litern
end for
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Algorithm 3, the total amount of work of AA(m, AA(0)) in each iteration is much less
than that of applying stationary AA(m) twice. Algorithm 3, also means that we may
“turn oft” the acceleration for a while and then turn on the acceleration. However, the
performance can be better than stationary AA(m), see our numerical experiments in
Section 7.

More generally, we apply stationary AA(m) in the outer loop and apply stationary
AA(n) in the inner loop. So, in each iteration, after applying AA(m), we get,

mg
Xet1/2 = Z ﬂ,-(k)Q(kamkH)'
i=0
Then, we apply AA(n) with the initial guess xo = xx41/2 foriter N iterations:
Xk+1 < applying AA(n) with initial guess xp = Xk+1/2.
In other words, the multiplicative composition reads

Xp+1 = AA(m, AA(n)).

We summarize this in the following algorithm in Algorithm 4.

Algorithm 4 Anderson acceleration with dynamic window-sizes: AA(m, AA(n)).
Given: xg, m, n, iter M and iter N (with iter N > n).
Set: x1 = q(xq).
fork=1,2,--- iterM do
Set: Xk 11/2 < apply one step of AA(m; {xk}) as given in Algorithm 2.
Set: X0 = X112
for j =0,1,2,--- iterN do
Set: Xj 1 < apply one step of AA(n;{X;}) as given in Algorithm 2.
end for
Set: xpi = Litern
end for

Remark 2.1 There is a lot of variety here. Let m and n be the window size used in the
outer loop and inner loop, respectively. And iter M and iter N be the total numbers
of iterations for the outer loop and inner loop, respectively. In the present work, we
report some results for the case where m > n and iter M > iter N, which means
the window size used in the inner loop is smaller than that used in the outer loop
and the maximum number of iterations of the inner loop is much smaller than that
of the outer loop. For example, one can choose n = 1 and iter N = 1. As we know,
AA(m, AA(n)) will do extra inner loop iterations, so it is not fair to compare the
residuals of AA(m, AA(n)) with AA(m) by iterations. Since for many applications,
the computation of function evaluation is the most expensive component, thus we
could compare the convergence results of AA(m, AA(1)) with AA(m) by calculating
the residual per function evaluation of ¢ (x). See more discussions in Section7.

@ Springer
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Moreover, we summarize the memory requirements for the algorithms in Table 1.
For some problems, memory storage could be crucial. It was shown in our recent paper
[7] that the non-stationary AA methods with smaller window sizes usually perform
better than the stationary AA algorithm with very large window sizes, which means
our proposed non-stationary AA methods may significantly reduce the storage require-
ments. For more details on the development of these non-stationary AA methods and
their performances in solving the Bratu and convection-diffusion problems, we refer
the readers to our recent paper [7].

3 AA(m,AA(1)) as a multi-Krylov space method for linear problems

Recall that the order-s Krylov subspace generated by a matrix 7 and a vector v is the
linear subspace spanned by the images of v under the first s power of T':

K, (T, v) = {v, Tv, .- ,THU]. )

Then, the multi-Krylov space of order-s generated by a matrix 7 and m + 1 vectors
{rj};f’zo is: [9] .
{Ks(T, rj)}j=0 .

In this section, we first establish links between AA(m, AA(1)) applied to linear prob-
lems and Krylov methods. Then, we compare the residual polynomials obtained by
AA(m, AA(1)) and AA(m). Letus focuson AA(m, AA(1)) applied to the linear case,
that is,

q(x) = Mx + b,

where the fixed point satisfies Ax* = b with A = I — M. We assume that A is
nonsingular and we exclude the trivial case that A = [ and M = 0. For numerical
simulations, we also test the case when ¢ (x) is a nonlinear operator.

3.1 Residual polynomials for AA(1,AA(1))

In this part, we derive the polynomial update formulas for the residual of AA(1, AA(1))
with inner loop iteration izer N = 1. Clearly, AA(1) is a Krylov subspace method [9].
We now derive the residual r; generated by AA(1, AA(1)) iteration. Given xo, let
x1 = ¢q(x0). For the out loop iteration, we have

ro =x0 —q(x0) =x0 — Mxo+b)=U— M)xg —b = Axo — b.

Table 1 Memory requirements

Methods Memory
AA(m) m + 1 vectors in memory
AA(m,AA(n)) m + n + 2 vectors in memory

@ Springer
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Since x| = g(x9) = Mxo + b, we obtain that

rir=x1 —q(x;) =Ax1 —b

= A(Mxo+b) — b
= M(Axo + Ab) — b
= M(Axo) + Ab — b A3)

=M(Axo—b+b)+Ab—Db
= Mro+ Mb+ Ab—b
= Mry.

We apply AA(1) to {x¢, x1} to get

xi12 = (14 B) q(x1) — B q(x0).
For the inner loop, set

out out

)Z(l)zx1+1/2=(1+/31 )CI(XI)— 1 q(xo0),

then we have,

o =3 —qE) = Az} —b
= Axi412—b
=A (14 B") (Mx; +b) — B A(Mxo + b) — b
= (14 BM") (AMx) + Ab) — "' (M Axo + Ab) — b
= (1+ B{"") M(Ax) — b) — B{"' M(Axo — b) + Mb+ Ab — b

= (14 B{"") Mry — B"" Mry

“)
Next, we calculate
3 = q(%)
and
il =xl —qG) = A%l —b = AMZ} +b) — b = MF.
Then, we apply AA(1) in the inner loop for {)Eé, )Ef} to calculate
7= (14 8") g - Bi"aE) )
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and

Pl =X —q(}) =A%) —b

= (14 81") M7 - p" M7,

. ‘ (6)
= (1+ ") M7 — i M7}
({1 -]
At the end of the inner loop, we set
X2 = izl,
therefore, we finally obtain
rz—rz—[(l—i—ﬂ ) —,Bi”M]fé
7

— [(1 +ﬂtln) ﬂm ] [(1 +[30ut) _ ,BIOL”MF()] )
Then, we go back to the outer loop again, we apply AA(1) to {x1, x>} to get

xor1y2 = (14 B9") q(x2) — B3 q(x1).

For the inner loop, we set

X =xoq12 = (14 B3") qg(x2) — B3 q (x1),
then we have,

i =i} —q(i3) = AX; — b
= Axa12 — b ()
= (1+B5"") Mry — B3 Mr,
Similarly, we have
i =q(53)

and

i =3 —q() = A¥} — b= A(MX3 +b) —b = M7i§

Again, we apply AA(1) in the inner loop for {)Eg, )Ef} to calculate

3= (1+47") oD - B'a @) ©)
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and
P =i —q(¥3) = A%} — b
= (1 +ﬁ§”) M7 — By M7g (10)
=[(1+8") M2 - g m|73

At the end of the inner loop, set

X3 =i%,

we obtain
=3 =[(1+B) M2 - B M| 7 "
_ [(1 ¥ ,35") M2 — ﬁé’”M] [(1+ Bg“) Mry — 3" Mry].

Similarly, one can get, for any k > 3

re= (14 By ) M2 = B M [(1 4 BE) Mry = B Mr2] . (12)
In summary, we have

o= Mro, )

pr(M) =
= [(1 + ) M2 =By M ] [(1+85) Mry — B9 Mro]

[(14—,31")11/12 "M ][(1+/3fm)MP1(M)—ﬂi’”’M]rO, M
pa) = [ (14 B7) M2 i M | (1487 Mpy (M) — 57 M]

3= [(1 BY) M2 M| [(1485) My — 5" M ]

[(1 +ﬁ12n)M27ﬁénM] [(1+B8) M - py(M) — B M - py(M)] ro. ar’y
p3(M) = [(1+ﬂ’2n)M2 ﬁmM][(1+l3§m’)M'P2(M)—ﬂé’“’M~p1(M)],

= [(14+ B M2 M | [(1+85) Mrs — B3 M)

[(I'H%n)Mz By M ][(1+ﬁ§)"l)M'P3(M)—ﬁg’"’M-pz(M)]rO, (M1
Pa(i) = [(1+ﬂé")M2 ] [(1+834) M - pa) — B3 - pa A

= [(1 + B ) Mg ] [ (1824 ) Moy — B M2
- [(1 +ﬂ1i"_1> M2_ﬂzl;”_1M] [(1+ﬂfiﬁ) M- pr_y (M) — B4 M- pk_z(M)} ro, (M2,

pev) = [ (14 B ) M2 =g M [ (1B84) M - prr (M) = B M - pra ()]
(13)
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We summarize these results in the following Proposition.

Proposition 1 AA(1,AA(1)) iteration with general initial guess xq is a Krylov method.
The residual can be expressed as

Tk+1 = Pi+1(M)ro, (14
where the residual polynomials satisfy the recurrence relation
P =22 [ (14 B0") = B | [(L4+B2) - p = B - prca]. k=1 (1)

with po(A) = 1, p1(A) = A. Moreover, pr(})) is a polynomial with degree at most
3k — 2 and pr(1) = 1 and px(0) = 0.

Compared with the results from De Sterck and He’s paper [9] for AA(1), we obtain
the highest possible degree of the residual polynomials for AA(m, AA(1))in Table 2.

3.2 Residual polynomials for AA(m,AA(1))

Given initial guesses {xo, x1, - - - , X;, }, we have related residuals {ro, 1, - - - , 1 }. For
iteration k = m, we apply AA(m) to {xg, x1, - -+ , X;u} to get
m m
Xn+1/2 = (1 + ﬂf,-i’,’,,>> Mo =) Bl Mxm—i + b (16)
i=1 i=1
and
m m
Fmtij2 = (1 +> ﬂf,%) Mri =Y BG oy Mrm—i. (17)
i=1 i=1

Then, for the inner loop, we have

Xy = Xm41/2

and
m m
= t t
P = P12 = (1 +> ,3(0,.{',")) Mry =Y BG Mrm_i. (18)
i=1 i=1
Next, we calculate
' =q(xg)
Table 2 Hi.ghest order (at. most) Methods Highest order (at most) term
term of residual polynomials at in residual polynomials
3k-th function evaluations poy
AA(1) M3k
AA(1,AA(1)) M3k=2
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and
i =x"—q(x{") = AX{' —b = A(MXy' +b) — b= Mry'.

Then, we apply AA(1) in the inner loop for {x{', X{"} to calculate
7= (14 8L ) 4@ = B ya () (19)
and
' =x —q@y)) = Axy —b
= (14 B0, ) M = B M7
= (1+ Bty ) M7 = B M7

= [(1+Bi) M7 = B3y M)

At the end of the inner loop, we set

(20)

-m
Xm+1 = Xp

therefore, we finally obtain

Fmtl =Ty = [(1 +ﬂéfm)> —Bim ] 0
= [(1 + ﬁf?)m)) — By ] (21

m m
(1 S e = 3 it
i=l1 i=l1

Then, we go back to the outer loop again, for iteration k = m + 1, we apply AA(m)
to {x]5 X2, 5 Xm, xm+]} to get

m m
Xnt1)41/2 = (1 +> ﬁg’,.i’:,,H)) Mgt = Y By Mxmy1—i +b  (22)
i=1 i=1

and

m m
Fm+1)+1/2 = <1 + Zﬁf’,-'ffnﬁ)) Mrppr =Y BG oy Mrmiii. (23)

i=1 i=1

Again, for the inner loop, we set

I = Xpugn)11,2 (24)
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and thus
P = rniny112
m m
(25)
(14 2t ) Mt = 3 1
i=1 i=1
Next, we calculate
—m+l _q(xm+])
and
f;n"rl — i;’i’l-’rl q(xm"rl) — Ail]’n-’rl _ b — Mfg’l"rl
Apply AA(1) to {Zg T, X7 to get
= (1 B ) 4G = B D 26)
and
—£n+1 )E;l”l"rl _ q()—cgl"rl) — A.)Eg1+1 _ b
i —m+1 i —m+1
= (1 Bl ) MAP = B M)
. _ 27
= (1 + ﬂffl,mﬂ)) M2 — By Mg
i —m+1
= [(1 +IBHI,m—H)) :3<1 m+1) ] 0
At the end of the inner loop, we set
Xy =5, (28)
therefore, we finally obtain
_=m+1
m+2 =1y
i —m+1
= [(V Bl ) M2 = By M | 7
= [(1 + ﬂé?,m—i—l)) 5(1 m+1) ] (29)

m m
. Kl .S ﬁf’i’f,'nﬂ)) Mryer zﬂg,.at;,,H)MrmH_,} |
i=1 i=1
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Similarly, one can get, for r > 2,

"m+t

=[ (1 Bl i) M2 = B i M

(30)
m m
S |:(1 + Zﬁ?jlf5’1+[_l)> Mrpyqi—1 — Zﬂfi’f:‘n+;_1)Mrm+tlij| .
i=1 i=1
With derivations, we have the following lemma.
Proposition 2 AA(m,AA(1)) iteration with initial guess {xo, X1, -+ , Xm} is a multi-
Krylov method. The residual can be expressed as
m
1 = Y Plemi1y(M)rj, k=m, 31

J=0

where the p—m+1, j)(A) are polynomials of degree at most 3(k —m +1) — 2 satisfying
the following relations:

POy == [(14 Bl ) 2= Bl | B e T =000 im =15 (32)

m
pam®) =2 [(1+ Bt ) 2= B (1 +2 ﬁz’m)) SNER)
i=1

andfork —m+1>1,j=0,--- ,m,
Ple—m+1,j)(A) =A? [(1 + ,Bffk_m)) A — ﬂéi’,k_m)]

m m
X |:(1 + Z'lefli—m)) Ple—m,j) — Zﬁ(oilfltc—m)p(k_m_i’j):| ’
i=1 i=1

(34
where fori =1,2,--- ,mand j =0,1,--- ,m,
1 if i=j+1-m,
_i.np) = 35
pa-i.p*) {0 otherwise. (33)

Compared with the results from De Sterck and He’s work [9] for AA (m), we obtain
the highest possible degree of the residual polynomials for AA(m, AA(1)) in Table 3.

Moreover, using Proposition 2, we can easily show that there is a periodic pattern
in the AA(m, AA(1)) polynomials.
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Table 3 Highest order (at most)
term of residual polynomials at
3(k — m + 1)-th function
evalutations

Methods Highest order (at most) term
in residual polynomials

AA(m) M3 k—m—+1)
AA(m,AA(1)) M3k—m+1)=2

Proposition 3 The residuals generated by AA(m, AA(1)) iteration with general initial
guess {xq, x1, - -+ , Xm} applied to fixed-point iteration can be also written as:

m
Fsemity+i = M Zg(s(m+1)+i—m—s,j)(M)rj, s=>1,j=0,---,m, (36)
j=0

where the g(s(m+1)+i—m—s, j)(A) are polynomials of degree at most 3[s(m + 1) +1 —
m — 51 — 4 satisfying A> g(sm+1)+i—m—s, j)(A) = Dsont1)+i—m, jy(A) from (31).

Here, Eq. (36) indicates that the power of M in the right hand side increases by 2
for every m + 1 outer loop iterations. We refer to this property as the AA(m, AA(1))
iterations possessing a periodic memory effect. However, for AA(m), the power of M
in the right hand side increases by 1 for every m + 1 iterations [9].

4 Influence of initial guess on convergence speed of AA(1,AA(1))

In this section, we study the influence of initial guesses on the r-linear convergence
factor of error for AA(1, AA(1)). We first investigate a scaling invariance property
of the initial guess xo for the AA(1, AA(1)) method with x; = ¢(xp) in the linear
case. Then, we study the root-linear asymptotic convergence factor under scaling of
the initial condition. Since solving Ax = b is equivalent to solving the homogeneous
system Ay = 0 with y = x — A~!b, thus we consider solving Ax = 0 in the following
discussion.

Proposition 4 Consider solving homogeneous system Ax = 0. For any nonzero initial
guess xo, let x1 = q(xg). Then, the AA(1, AA(1)) polynomials in (15) have the
following scaling invariance properties: for any nonzero scalar o,

B (x0) = B (aexo), B (x0) = Bi" (o) (37)

and
Pi(X, x0) = pr(A, axp). (38)

Proof We prove this proposition by induction. To begin with, we have
ro = Axg, r1 = Mro= MAxg 39
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and

—r{(ri—r))  —(MAx))T (MA — A)xg
(ri —ro)T(r1 —r9)  (MA— A)xo)T(MA — A)xg
—xl (MAT(MA — A)xg
Cxl(MA - AHTMA - A)xy

B (x0) =
(40)

Therefore, for k = 1 and any nonzero scalar «,

—alxF(MAT (MA — A)axg
alxF(MA — AT (MA — A)axg
X (MATMA - A)xg o
CxlMA-ADHTMA - A)xy o?
—xd (MAT(MA — A)xg
xd(MA — AT (MA — A)xg
= B (xo). (41)

B (axg) =

To show ,8{” (axg) = ﬂ{" (xp), note the fact that

—FHT G =) —(MF)T (M7} — 7))
F =TGN =)~ (MFL = FDT (M7l — 7))
—(FOTMT (M — DF}
T ETM =DM = DR

B (x0) =
(42)

From (4), we have
Fo = (1+ B{“") Mry — B Mro = (1 + B M*ro — B Mry
=[( By M= prmln a3
_ [(1 + oY M — ﬂf"’M] Axo.
Use (42) and (43), we have

—(FNTMT (M — D}

PEC0) = Gnron — it — it

(44)

Therefore, using the fact that {*/ (axo) = B{" (x0), a direct calculation gives

i (@xo) = Bi" (x0). (45)
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So, we have B (axg) = B! (xo) and Bi"(axo) = Bi"(xo). Since p1(A) = A, it is
obvious that pi (A, axg) = p1(X, xo).

Next, assume that for k < n, px(A, axg) = pr(X, xo). Note that for k < n, from
(14),

—r (e = re-1)

B (axo) =
g (i — re=D) T (r — re—1) (46)
= B (x0).
Similarly, one can also derive that
B (ax0) = B (x0).- (47)

For k = n + 1, using (15), (46) and (47) and the induction assumption, we then have

pl’l+l()\'9 a-xo)
=22 [(1 + ﬂ,i"(axo)) A — ﬁ,i"(axo)]
x [(1+ B (ax0)) - p(h, axg) — B (@x0) - pr—1 (A, axo)]

: , (48)
=2 (14 B G0) ) & = B (o)
x [(1+ B" (x0)) - pr(x, x0) — B (x0) - pr—1 (%, x0)]
=pn+1 ()"’ xO),
which completes the proof. O

Next, we give a result of the root-linear asymptotic convergence factor under the
scaling of the initial guesses.

Proposition 5 Consider solving a homogeneous system Ax = 0. For any nonzero
guess xo, let x; = q(xq). Then, the AA(1, AA(1)) residuals in (14) have the following
property: for any nonzero scalar .,

. 1 . 1
lim [lrg(exo)||F = Lim |[lrg(xo)ll*, (49)
k—o00 k— 00

where we explicitly indicate the dependence of ry on the initial guess.
Proof For initial guess axp, we have
ro(axg) = Aaxg = aAxg = arg(xg). (50)
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From Proposition 4, we have py (X, axp) = pi (A, xo). Therefore, we have

. 1 . 1
lim |ri(axo)|* = lim || pr(M, axo)roaxo)||®
k—o00 k—o00
. 1
= lim ||px(M, xo)aro(xo) || ¥
k— 00
. 1 1
= klggo(a)k | pr (M, x0)ro(x0) || * (51)
. 1
= lim ||px(M, x0)ro(x0)|I*
k—o00
. 1
= lim [lrp(xo)%.
k—o00

O

To verify this result, in next section, we also numerically examine the influence of the
initial guess on the asymptotic convergence factor of AA(m) and AA(m,AA(1)) for
both linear and nonlinear problems, see more discussions in Section 7.

5 Local convergence results for linear problems

Let M be a linear operator with || M| = ¢ < 1, we consider the following fixed point
problem
x =q(x)=Mx+b.

The residual in this case is
f)=qx)—x=b—U—- M)x. (52)

Theorem 5.1 Let my = min(m, k) and assume that |M|| = ¢ < 1 and m > n, then
the composite Anderson iteration of AA(m, AA(n)) as in Algorithm 4

my
Xer12 =Y BSq(i-my;)  (outer loop), (53)
j=0
: k+1/2
ept = Y B2 q(kgraong ) (inner loop) (54)
i=0

converges to x* = (I — M)~ 'b and the residuals converge g-linearly to zero.

Proof Using the fact that Z'}ZO ﬂf = land )/, ﬂf /2 = | and the fact that
if {ﬁ;? }Ti o and {,Bik +/ 2};’:0 are the solutions of the least-squares problem at outer

iteration k and inner iteration k + 1/2, respectively, then by definiton, we have

mg

D B f s )| < IF GOl (55)

Jj=0
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and

n
k+1/2
Y BT fkgaant)

i=0

= If G172 11 (56)

Therefore, the new residual is

If G DIl = 116 = (I = M) X1 |

= DB P — a1 - My + Mg /znm]H
i=0

n
= Zﬂfﬂ/zM[b — (I = M)Xpq1/2-n+i)
i=0

n
= MZIBf+1/2f(xk+l/2—n+i)
i=0
<c|fGas12)]
=c|b— I = M)xiz12|

mg
=c Y BAb— (I — MY(b + Mxi_y i)
j=0

mg
=c| Y BEMIb — (I — M)xi—my 1/
j=0

mg
=c|MY B f Ckompt))

j=0

<AIfeoll,

(57)

where for the second equal sign, we use (54) and the fact that ) ;" ﬂf’H/ 2 - 1; for
the first inequality sign, we use ||M|| = ¢ < 1 and (56). Thus, we have

If Gap D < Nl (e < 1),

this prove that the residuals converge g-linearly to zero. O

Moreover, let the error
e=x—x%,

from (52), we have
fO&)=q&x*) —x*=b—(U—-M)x*=0,

$0
b= — M)x".
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Therefore,

fx)=qx)—x
=b— (I — M)x
= (I — M)x* — (I — M)x
=—(I — Me.

(58)

Thus, the g-linear convergence of residuals implies that

(1= Ollexs1ll < 1f )l < EEDY Fxo)ll < A4FEDA 4+ ¢)leol].

So, we have the error
1 +c 2(k+1
lex+11l < (—1 _C)c “Dlleol,

where c = | M| < 1.

6 Residual bounds estimation for nonlinear problems

In this section, we investigate the residual bounds of these composite Anderson accel-
eration methods. Here, we provide the residual bounds for AA(m, AA(1)) with inner
loop iteration iter N = 1. Similarly, one can derive the rate of convergence to other
non-stationary composite AA methods AA(m, AA(n)). The main assumptions and
ideas of the proof are adopted from papers [13, 24, 31] with necessary modifications.
We numerically study these methods in Section7.

We first summarize the convergence result for Anderson acceleration with damping
factors as in Algorithm 2. Then, we provide the residual bounds estimations for our
proposed composite AA methods.

Theorem 6.1 Assume that

— q : R" — R" has a fixed point x* € R" such that q(x*) = x*.

— q is uniformly Lipschitz continuously differentiable in the ball B(§) = {x|||x —
¥l < &}

— There exists k € (0, 1) such that ||qg(y) — g(x)|l2 < kl|ly — x|l2, Vx,y € R".

Then, we have the following residual bound for A A(m) given in Algorithm 2:

Il f k) ll2 <Okt [(l — Vi) + KVk] lf )2
i 59
+ O f&xll Z | f k—mti) D), %)

i=0

where yy are damping factors with v, € (0, 1] and the average gain

I3 BE f Cremri) 12
I £ () ll2

Ok+1 =
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with
mg mg
k ~ k
x]f = E :3,'( )xk—mk+i» x]}j = E ,3,( )Q(xk—mk+i)'
i=0 i=0

Proof The proof of this theorem can be found in this paper [24] for general damping
yk- The key ideas of the proof are relating the difference of consecutive iterates to
residuals based on performing the inner-optimization and explicitly defining the gain
in the optimization stage to be the ratio of improvement over a step of the unaccelerated
fixed-point iteration. O

Now, we give the residual bounds estimations for the composite Anderson acceler-
ation methods AA(m, AA(1)) with inner loop iteration izer N = 1, which means the
window size for the outer loop is m and the window size for the inner loop iteration is
1.

Theorem 6.2 Assume that ¢ : R" — R" has a fixed point x* € R" such that
q(x*) = x* and satisfies all assumptions in Theorem 6.1. Then, we have the fol-
lowing convergence rate for AA(m, AA(1)) as in Algorithm 4 with iter N = 1 inner
loop iterations:

If i) ll2 <0160kr16 [(1 = wi) + k] ILf (o) ll2

“ 60
+OUF @O DI Gt D, ©0
i=0
where
g N B f Camedl2 5 8o f Go) + Bl F DI
! IF ol . I1f G2
with

X0 = Xk+1/2, X1 = q(Xo).

Proof For the outer loop, according to the results in Theorem 6.1 with any damping
factor y, € (0, 1], we have

If G122 <Okr1 [(1 = vi) + kv ] 1L ) 2

“ 61
+ OUf N DI f Caemsi) D, ©D

i=0
where
_ S o B FCormti) 12
ILf i)l '

As ,Bl.k is the solution to the optimization problem in Algorithm 2 and the fact that
ﬂ,’j =1, ,3}‘ = 0, # k, is in the feasible set for the optimization problem, we

Ok-+1

@ Springer



_####_ Page220f34 K. Chen and C. Vuik

immediately have
0<6k1 =1

For the inner loop with iter N = 1, we have the initial guess Xo = xx1,2, then
X1 = q(xo) and
f(xo) = q(x0) — X0, f(x1) =q(x1) — x1.

Let By and S be the solution to the inner loop optimization problem, then applying
Theorem 6.1 with m = 1 without damping, we have

If G2 < Ol f G+ OULFGEDIZ) + O f Go)l3) (62)

with —— o

5, = 1Bg f (o) + Bl f GD) 2
IfxDl2

where B& and ,31] solves the optimization problem of AA(1) in the inner loop iteration.

Similarly, since A} = 0 and B = 1, is in the feasible set for the related optimization
problem, we get

)

0<6, <l.

Using (61) and the fact that the inner loop use Xo = x41,2 as an initial guess, we have
X1 = q(Xo) = q(xx+1/2). Therefore,

£ G2 < Ol £ @2 + OULF Gl Y ILf Cokem) ) (63)

i=0

Since iter N = 1, so after finishing the inner loop iteration, we will set x4 = X».
Thus, from (62) and (63), we finally obtain

If k) ll2 =1 f F) 2 < 016416 [(1 = i) + ey ] I1Lf (i)l

” 64
+ Ol f &l Z | f ck—mti) D)5 (69

i=0

which completes the proof of this theorem. O

7 Numerical experiments

In this section, we seek to illustrate how the theoretical results of this paper help in
understanding the improvement in asymptotic convergence speed resulting from the
acceleration of fixed-point iteration by AA(m) and AA(m,AA(n)) with inner loop
iteration iter N = n.

We first introduce some notions and terminologies of convergence [9, 10].
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Definition 7.1 (r-linear convergence) Let {x;} be any sequence that converges to x*.
Set

. 1
Py = lim sup [|xg — x¥[|%.
k— 00
Then, we say{x;} converges r-linearly with r-linear convergence factor p(y,) if o} €

(0, 1) and r-superlinearly if p(y,} = 0. The “r-” prefix stands for “root”.

We define the root-averaged error sequence of x; converging to x* as

o = llxk — x*||E. (65)

Definition 7.2 (r-linear convergence of a fixed-point iteration) Consider the fixed-
point iteration xx+1 = g (xr). Define the set of iteration sequences that converge to a
given fixed point x* as

C(g,x*) = {{xk},‘fozolka =q(x) fork=0,1,2,---, and lim x; = x*}
k—o00

and the worst-case r-linear convergence factor over C(g, x*) is defined as

g = sup {pl{xx} € Cg, x)} . (66)

We say that the fixed-point iteration converges r-linearly to x* with r-linearly conver-
gence factor pg v if pg € (0, 1).

If the iteration function ¢ (x) in fixed-point iteration is differentiable at x*, then the
following classical theorem [22] shows that the worst-case r-linear convergence factor
pq,x+ is determined by the spectral radius of the Jacobian ¢’(x) evaluated at x™*:

Theorem 7.1 [Ostrowski Theorem [22]] Suppose that ¢ : D C R" — R”" has a
fixed point x* that is an interior point of D and it is differentiable at x*. If the spectral
radius of q'(x) satidfied 0 < p(q’'(x*)) < 1, then the fixed-point iteration method
converges r-linearly with pg y+ = o(g' (x®).

In order to compare the behaviors of non-stationary AA(m,AA(1)) with AA(m),
the numerical tests we consider in this section were mainly from De Sterck and He,
[9, 10] where they identify and shed interesting light on AA(m) convergence patterns
for those problems.

7.1 AA(m,AA(1)) for linear problems

Example 7.1 [ A 2 x 2 linear system with p(q’(x)) < 1] [9, 10] Apply composite
Anderson acceleration AA(1,AA(1)) with inner loop iteration iter N = 1 to accelerate
the following linear fixed-point iteration function g(x) = Mx, i.e., Xp+1 = Mxg,

where M is
_(2/31/4
Maxz = ( 0 1/3)
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with fixed point x* = (0, 0)7 . It is easy to see that the eigenvalues of M are 1| = 2/3
and Ap = 1/3.

The results are shown in Figs. 1 and 2. Figure 1a shows convergence curves for
the root-averaged error oy (defined in (65)) of the Fixed-point iteration, AA(1) accel-
eration and AA(1,AA(1)) acceleration, for initial condition xo = (0.2, 0.1)T. Since
AA(1,AA(1)) with inner loop iteration iter N = 1 will do two more function eval-
uations of ¢ (x), in order to compare the performance with AA(1), we use function
evaluations of q(x) instead of iterations throughout this paper. Monte Carlo results with
a large number of random initial guesses (see Fig. 1b) are shown in Fig. 1c. Firstly, for
fixed-point iteration (FP), it is easy to see from Theorem 7.1 that the o} values of FP
iterations must converge to limg_o0 0k = pgx* = p(¢'(x)) = p(M) = A1 = 2/3
for all initial conditions except when xq lies in the eigenvector direction of A;. Our
numerical results in Fig. 1c are consistent with this. Secondly, the r-linear convergence
factors pyy,} of AA(1) are smaller than A1 = 2/3 but strongly depend on the initial
guess. De Sterck and He [9] for composite Anderson acceleration AA(1, AA(1)), we
calculate o} once every three function evaluations. Although o} also depends on ini-
tial guess, those oy values are relatively smaller than that of AA(1), which indicates

rinear convergence factor of error

initial guesses
o o) Ty o U 5 06 T o |

(1)
—— AA(1LAA(1))

[ 50 100 150 20 250 300 0225 02 015 01 005

0
Total function evalutaions of g(x) x

(a) zo = [0.2,0.1]7, convergence factor (b) Random initial guesses

3, as a function of iteration
r-linear convergence factor of error 25 \

AN AN 15

AA(1)

—AA(LAAM)
0 20 40 60 80 100 120 140 160 180 ‘0.50 20 40 60 80 100 120 140 160 180
function evaluations of q(x) iteration
(c) Convergence factor (d) Random initial guesses, 8 values

Fig. 1 Example 7.1
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1

0.8

(c) AA(1,AA(1)) (d) AA(L,AA(1L))

Fig.2 Asymptotic convergence factor as a function of initial condition for Example 7.1

a faster convergence rate. We further study this property in the next figure. Further-
more, compared with AA(1), Fig. 1d shows that the outer loop S values used in
AA(1, AA(1)) are also oscillate but with smaller amplitude.

In Fig. 2, we show the convergence factors of AA(1) and AA(1,AA(1)) applied to
the linear Example 7.1 for different initial guesses xo on a regular grid with 50 by
50 points and x; = ¢(xg). Figure2a and b are the results for AA(1), also see De
Sterck and He [9]. Compared with AA(1), similar patterns are observed in Fig. 2c and
d. However, the convergence factors for AA(1,AA(1)) are much smaller than that of
AA(1), which is consistent with results in Fig. 1c. Besides, for this linear problem, a
clear radial invariance pattern in Fig.2c also validates our Propositions 4 and 5

7.2 AA(m,AA(n)) for non-linear problems

Example 7.2 [ A 2 x 2 nonlinear system with o (¢’(x)) < 1]1[9, 10] Apply composite
AA to solve the following nonlinear system:

X12—X2=0,
x4+ (= DP 423 =1,
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with solution x* = (0, 0)7. Let x = (x;, x2)” and define the FP iteration function

3+ xf +x%>}
16?2 +x0)

q(x) =[

So the fixed-point for x = g(x), i.e.,

x| _ %(xl +x12 +x§)
X 5(xf +x2)

is also the solution of the nonlinear equations. The Jacobian matrix of g (x) is

1
X1+ 5 x
q’<x)=[ 'Ta f].
X1

2

We have X

g« =29 and pg ey = L <1
03 2

Figure 3a shows convergence factors for the root-averaged error oy (defined in
(65)) of the FP iteration, AA(1) and AA(1,AA(1)) with initial condition xg =
(0.2,0.1)T . This result is consistent with the convergence rate result in Fig. 3b, where
AA(1, AA(1)) converges very fast and it seems to converge superlinearly instead of lin-
early. Moreover, Monte Carlo results with a large number of random initial guesses (see
Fig.3c) for Example 7.2 are shown in Fig. 3d. Again, since p(q’(x*)) = 1/2 < 1, the
oy of FP iteration converges to 1/2 for all initial guesses. The o} of AA(1) are smaller
than 1/2 but strongly depend on initial guesses. Like in linear cases, AA(1, AA(1))
has oy values that are very close to zero.

In Fig. 4, we show the convergence factor of AA(1,AA(1)) with x; = ¢g(x¢) applied
to the nonlinear Example 7.2 for various initial guesses, where we take xo on a uniform
grid with 101 by 101 points. Since this is a nonlinear problem, we do not have the scal-
ing invariance property. However, for AA(1), there are also preferred directions with
fast convergence for the initial condition near the solution x™ = (0, 0), as in the linear
case. Again, for composite Anderson acceleration AA(1, AA(1)), the convergence
factors oy are smaller than that of AA(1).

Example 7.3 [ Trigonometric functions, k=10,50,100 ] [26] Apply composite AA to
solve the following larger nonlinear systems. Let

fikx) =k — Xn:COS(Xj) [l — cos(x;)] —sin(x;), i = 1,2, -+, k,
j=I
we create a manufacturing fixed-point x = [%, - - -, %]T of the following system
k | )
n— ;cos(xj) + [l —cos(x;)] —sin(x;) = fi(Z)’ P=1.2. K
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rlinear convergence factor of error

—FP

—AA1)
—— AA(1LAA())

0 5 10

15 20 25 30
function evaluations of g(x)

(a) o = [0.2, 0.1]7, convergence factor

initial conditions
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(C) Random initial guesses

Fig.3 Example 7.2

Next, we define the FP iteration function

convergence rate

—FP
—AA(1)
—— AA(1,AA(T)

residual

1070

1015

0 5 10 15 20 25 30
function evaluations of q(x)

(b) 2o = [0.2,0.1]7, convergence rate

rinear convergence factor of error

o 5 10 15 20 25 30
function evaluations of q(x)

(d) Convergence factor

a0 =x— 1 (-5 D).

so the fixed point of x = ¢g(x) is also the solution of the above nonlinear equations.

In this numerical test, we adopt an example from paper [26] such that a manufac-
turing solution is created. The initial guesses xo € R” used here are random numbers
close to x* such that xg € (7r/4—0.05, 7/4+0.05) x - - - x (;r/4—0.05, 7 /4+0.05).
The results are shown in Fig. 5. Larger window sizes are used in Anderson accelera-
tion when the dimension 7 increases. From Fig. 5, we observe that the composite AA
converges faster than stationary AA for all cases k = 10, 50, 100.

7.3 Steady-state incompressible Navier-Stokes equation

The Navier—Stokes system is the basis for computational modeling of the flow of an
incompressible Newtonian fluid. In this experiment, we focus on solving the steady
incompressible Navier—Stokes equations. Let 2 C R? denote the region that enclosed
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Fig.4 Asymptotic convergence factor as a function of initial condition for Example 7.2
the fluid. The steady-state NSE are given in a domain £2 by

—VvAu+w-VYu+Vp=f (67)
Vou=0 (68)

with appropriate boundary conditions. Here v is the kinematic viscosity, f is a forcing,

u and p represent velocity and pressure. We will seek the velocity and pressure (u, p)
of the fluid motion in the spaces (X, Q) given by:

X::{v:9—>R2:veL%Q),VueL%Q)andv:OonaQ},

0 := {w:Q—)RZ:veLZ(Q)and/a)=0}.
2

To find the weak form, we multiply (67)-(68) by v € X and w € Q and integrating
over 2, so the solution (u, p) )satisfies

(wVu,Vu) + (u - Vu,v) — (p, V-v) = (f,v), (69)
(w,V-u)=0. (70)
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Fig.5 Example 7.3

k=10

3
——AA2)
——AALAA) |

100 150 200
function evaluations of a(x)

(b) k=10, convergence factor

k=50

Pleard
)
——AALAA()

100 150 200
function evaluations of a(x)

(d) k=50, convergence factor

k=100

07 —AACLAA) |

100 150 200
function evaluations of g(x)

(f) k=100, convergence factor

forall v € X and w € Q. To numerically solve this problem, we discretize the domain
with Taylor-Hood finite elements (X, Q) = ((P»)2, P)) and define the trilinear

form b* by

b*(u, v, w) := ((u- Vv, w) + %((V Su)v, w),

then the discrete steady incompressible Navier—Stokes problem (with skew-symmetrized)
reads as follows: find (u, p) € (X, Qp) satisfying for all (v, ) € (Xp, On),

b*(u,u,v) +v(Vu, Vv) — (p, V- v) = (f,v)

(Vou,w)=0

(71)
(72)
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Finally, we get the Picard iterations for the steady NSE which is given in Algorithm 5.

For sufficiently small data, the steady NSE and these iterations are well-posed [18].
Hence, we can consider the Picard iterations as fixed-point iterations u4+1 = q(ux),
where g is a solution operator of (73)-(74) for the Picard iterations. In this way,
we can apply both the Anderson Acceleration method and the composite Anderson
Acceleration method to accelerate the Picard iterations.

Example 7.4 2D lid-driven cavity The 2D lid-driven cavity uses a domain 2 =
(=1, 1)> with no-slip boundary conditions on the sides and bottom and a “moving
lid” on the top which is implemented by enforcing the Dirichlet boundary condition:

{y=1L—-1<x<lluy=1 —xY a regularized cavity.

Streamlines: selected, Re=2500 pressure field

(a)

Streamlines: selected, Re=6000 pressure field

(b)
Fig.6 Lid-driven cavity: a Re = 2500, solution; b Re = 6000, solution
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There is no forcing and the kinematic viscosity v is set to be v = Rie. We discretize
with (P2 — P1) Taylor-Hood elements on a 64 x 64 non-uniform mesh and use the
corresponding discrete Stokes solution as initial guess.

We test it with Reynolds numbers of Re = 2500 and Re = 6000 as in the paper
of Evans et al. [13], respectively. In this example, we use inner loop window size
equals two. The results are shown in Figs. 6 and 7. In Fig. 6, we plot the streamlines of
the velocity and the pressure field for different Reynolds numbers. The convergence
results are shown in Fig.7. Firstly, in both cases, we see that the Newton method
does not converge. We also observe similar results that the composite AA methods

5 Lid-driven cavity, Re=2500
E T T

residual

1 L L L L L
0 5 10 15 20 25 30 35 40 45
function evaluations

(a)

o Lid-driven cavity, Re=6000
T T T

~
’ _1'\/ LAY

residual

I I
0 10 20 30 40 50 60 70 80 920 100

function evaluations
(b)

Fig.7 Lid-driven cavity convergence results: a Re = 2500; b Re = 6000
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Algorithm 5 Picard iteration for steady NSE.

Choose: ug € X,
Find (ug, pr) € (X, Qp) satisfying for all (v, w) € (X, Op),

b*(ug—1, ug, v) +v(Vug, Vo) — (pg, V- v) = (f,v) (73)
(V-ug,w) =0 (74)

AA(1, AA(2)) performs better than stationary AA method AA(3) and AA(2, AA(2))
performs better than AA(4).

8 Conclusions

In the present work, we study the polynomial residual update formulas for non-statio
nary AA(m,AA(1)) and find that AA(m,AA(1)) with general initial guesses is a multi-
Krylov method and it possesses a memory effect. For the linear problem, AA(m,AA(1))
potentially has higher order (at most) degree of polynomials and a stronger memory
effect than that of AA(m) at k-th iteration. Moreover, we further study the influence
of initial guess on the asymptotic convergence factor of AA(1, AA(1)). We show
a scaling invariance property of the initial guess xo for AA(1,AA(1)) methods in
the linear case. Lastly, we numerically examine the influence of the initial guess
on the asymptotic convergence factor of AA(n) and AA(m,AA(n)) for both linear
and nonlinear problems. In general, AA(m,AA(n)) performs relatively better than
AA(m+n), especially in solving non-linear problems.

Funding This work was partially supported by the National Natural Science Foundation of China [grant
number 12001287]; the Startup Foundation for Introducing Talent of Nanjing University of Information
Science and Technology [grant number 2019r106].
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