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Abstract

For the numerical solution of linear systems that arise from discretized linear partial
differential equations, multigrid and domain decomposition methods are well established.
Multigrid methods are known to have optimal complexity and domain decomposition meth-
ods are in particular useful for parallelization of the implemented algorithm. For linear
random operator equations, the classical theory is not directly applicable, since condition
numbers of system matrices may be close to degenerate due to non-uniform random input.
It is shown that iterative methods converge in the strong, i.e., LP, sense if the random input
satisfies certain integrability conditions. As a main result, standard multigrid and domain
decomposition methods are applicable in the case of linear elliptic partial differential equa-
tions with lognormal diffusion coefficients and converge strongly with deterministic bounds
on the computational work which are essentially optimal. This enables the application of
multilevel Monte Carlo methods with rigorous, deterministic bounds on the computational
work.

1 Introduction

Mathematical models of partial differential equations (PDEs) with random input receive increas-
ing attention in recent years. In particular, linear diffusion equations with random coefficients
to model random media are considered and respective system responses or quantities of interest
are studied, cf. [15, 34, 12, 13, 36, 25]. Generally, the random input is function valued and will
be referred to as random field. In the numerical analysis of these problems constants in error
estimates become random variables and may have a distribution with unbounded support. In
the case that quantities of interest are moments of system responses, numerical analysis has been
performed if certain integrability conditions are satisfied by the random system input. There,
the case of Gaussian random fields (GRFs) as random inputs is frequently considered. Multilevel
techniques such as multilevel Monte Carlo (MLMC) have been established to accelerate the ap-
proximation of moments. There, sample numbers are chosen in a greedy technique to optimize
the error versus the required computational cost, cf. [3, 13, 36, 23, 20, 21]. The requirement of
MLMC to be efficient is a small variance between higher levels or to put it differently, the strong
error between higher levels has to converge with an available rate. In the case that finite element
(FE) discretizations are used and the random input is unbounded such as GRF's, the numerical
analysis and numerical experiments presented in these references relied on sparse direct solvers,
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cf. [13, 36, 25]. Hence, the applicability of iterative methods which are known to be fast for
deterministic problems is of natural interest, e.g., so-called full multigrid is well-known to have
optimal complexity in the case of Poisson’s equation, cf. [2].

In this paper we establish rigorously the strong convergence of a wide class of standard
iterative solvers, which yields essentially optimal computational cost estimates also in the case of
GRF input with low spatial regularity. As an application, MLMC is discussed with deterministic,
essentially optimal estimates of the computation cost, which was previously unknown. By
optimal, we mean that solutions of linear systems under consideration with dimension O(N) may
be approximated in computational cost O(NN) consistently with the overall discretization error.
In the computational uncertainty quantification (UQ) literature, iterative solvers have been
considered mostly in the context of stochastic collocation and stochastic Galerkin, cf. [38, 35, 17].
A particular variant of MLMC with multigrid for GRF inputs has been proposed in [29] and
computational experiments have been performed.

The present manuscript analyzes the applicability and strong convergence of well established
iterative methods for operator equations with unbounded random input in a general setting. Let
A be a random, continuous linear operator from V to V* on a probability space (2, F,P) that
is P-almost surely (P-a.s.) boundedly invertible, where V is a Hilbert space and V* its dual
space. Let its expectation E(A) be well-defined. In the present paper we are interested in the
numerical analysis of approximations of the solution # to the random linear equation that for
P-almost every (P-a.e.) w € Q

Alw)u(w) = £, (1)
where f € V* is deterministic, in the strong sense by iterative methods such as multigrid and

domain decomposition methods. This can be rewritten in variational form to find u : Q@ — V
such that for P-a.e. w

a,(u(w), v) := y- (A(w)u(w), o)y = v+ (f,v)y Vo eV.
Let us assume that there are strictly positive random variables @ and & such that for P-a.e. w
a(w) v (E(A)2, o)y < v+ (Aw), 0}y < aw) v+ (E(A)v, o)y Vo € V. (2)

We will be particularly interested in the case that ¢ and @~! are unbounded random variables.
This is for example the case for elliptic PDEs with lognormal coefficients. Thus, preconditioned
finite dimensional discretizations suffer from random condition numbers that are unbounded
and respectively iterative methods contract with random contraction numbers, which may have
realizations arbitrarily close to one with positive probability. At first sight one may overcome
this with random iteration numbers specified by a threshold of residual errors with the disad-
vantage of the occurrence of large iteration numbers, when samples of the random contraction
number are close to one. Also, bounds on the computational work for such strategies would
be probabilistic. A main new contribution of this paper is that deterministic iteration numbers
exist that allow for strong convergence, i.e., convergence of well-known iterative methods in the
L(Q; V)-norm, q € [1,+00), such as multigrid, multilevel preconditioned conjugate gradient, or
domain decomposition. This is possible due to tail bounds of the random contraction numbers,
which for example are satisfied in the important case of elliptic PDEs with lognormal coeffi-
cients. As a consequence, deterministic, essentially optimal complexity bounds are implied for
the solution of resulting random linear systems when multigrid or domain decomposition meth-
ods are applied. This enables also rigorous, deterministic, essentially optimal complexity bounds
for MLMC approximations of mean fields, which was previously unknown. Assumptions on the



computational cost of PDE solvers that were made in previous papers [13, 36, 25] to obtain
complexity bounds of MLMC and partly to calibrate the MLMC estimator are pervaded by the
new theory presented in this manuscript. We will treat the case that a,(-,-) is symmetric for
P-a.e. w. However, the presented theory can be extended to certain non-symmetric operators,
see for example [11, Section 11].

In Section 2, we will review iterative methods as they were formulated in [39] in order to
discuss various multilevel method in a unified framework. It will also be highlighted which
parts in the framework and in the iterative methods are random. As a main result, we will
develop integrability conditions on the random contraction numbers in Section 3 that result in
sufficiently strong tail bounds in order to ensure strong convergence in the setting of multilevel
discretizations of (1). The integrability conditions posed in Section 3 are analyzed for several
multilevel methods such as multigrid, the so-called BPX preconditioner, cf. [9], and domain
decomposition methods in Sections 4 and 5. An important application of the presented theory are
lognormal diffusion problems, which are briefly reviewed in Section 6. In particular deterministic
bounds on the computational work without assumptions on the PDE solver of MLMC are
implied, which is concluded in Section 7.1. Numerical experiments with GRF input are presented
in Section 7.2 and confirm the theoretical analysis.

2 Iterative methods

In this section, we review iterative methods to approximate solutions to linear equations on a
finite dimensional inner product space (V, (+,)), where || - || denotes the norm that is induced by
(+,-). Let us consider the random linear equation that for P-a.e. w

A(w)u(w) = f, (3)
where A : V. — V is a random linear operator that is P-a.s. symmetric positive definite with
respect to (-, -). Hence, (3) is P-a.s. uniquely solvable. Note that we will often omit dependencies
of random quantities on w for notational convenience. Let us denote the bilinear form that is
induced by A by (-,-)4 and let Apax(A), Amin(A) denote the maximal and minimal eigenvalue of
A. The condition number of A is denoted by k(A) and p(A) denotes the spectral radius. This
notation will also be used for other linear operators that occur. Note that since A is random,
Amax(A), Amin(A), k(A), and p(A) are random variables. In particular, the review article [39]
enables the discussion of multigrid and domain decomposition methods in an unified frame-
work. These methods allow in some cases for optimal preconditioning or uniform contraction
numbers with respect to the dimension of V. In this section, we will mainly follow [39] and
introduce abstract algorithms, which in later sections will be used as BPX or additive Schwarz
preconditioner, symmetric multigrid and overlapping domain decomposition method. We will
also highlight which of the occurring objects in this review section are random.

Since A is P-a.s. symmetric positive definite, the conjugate gradient (CG) method implies
after n € N iterations with initial guess U° the error bound that for P-a.e. w

r(AWw)) —1
VEAw)) +1

Since the random condition number x(A) may depend on the dimension of the linear space V/,
we consider the preconditioned linear system that for P-a.e. w

Bw)A(w)u(w) = B(w)/, (4)

[u(w) = U™ (@)l aw) <2 ( ) lu(w) = U (@)l ac)-



where the random linear operator B is chosen to be symmetric positive definite with respect to
(+,+). The random operator B shall satisfy that P-a.s. k(BA) < k(A), which then accelerates the
convergence of the CG method. The combination of preconditioning and CG will be referred to
as preconditioned conjugate gradient (PCG) method.

Another method to be discussed is the linear iterative method of the form

U (w) = U(w) + B(w)(f — A(w)U™(w)), n € Ny, (5)

for P-a.e. w, where B is a suitable random operator that is not necessarily symmetric and U°
is given. Note that this linear iterative methods converges P-a.s. if ||Id —BA|4 < 1, P-as.
Alternatively, one could also introduce a relaxed version of B with relaxation parameter in
(0,2/p(BA)) to guarantee convergence with random contraction number (k(BA)—1)/(k(BA)+
1), cf. [39, Proposition 2.3]. Also we remark that generally the contraction number of the PCG
method is smaller, cf. [39, Proposition 2.2], which is why one may say that PCG accelerates
convergence.

Lemma 2.1 Let A:V — V be a symmetric positive definite operator with respect to (,-) and
let B:V — V be a symmetric positive definite preconditioner with respect to (-,-) for A. If there
exists positive random variables cy, c1 such that for P-a.e. w € Q)

co(w)(v,0) 1 < (v,0) gw) < a(w)(v,v); Yo eV,

then for P-a.e. w € )

and for every v € V,
Amax (BA)[ 7 (v,0) 1 < (B™0,0) < [Amax(BA)| 7! (v,0) 4.

Thus, by the third equivalence in [39, Lemma 2.1],

Amax(BA) "L (Av,v) < (B71w,v) < Amin(BA) ™1 (Av, v).
Then, the assumption of the lemma implies that
¢1 Amax (BA) ™ (Av,v) < (B™'0,v) < g 'Amin(BA) ™' (Av, v),

which implies the claim by the condition number estimate in [39, Lemma 2.1]. O

For J € N, let us assume a decomposition of V' in subspaces (V; : j =1,...,J), i.e., it holds
that V; CV,j=1,...,J, and

V:ZVJ. (6)

J=1



We define the orthogonal projections Q;, Pj : V- — Vj for every v € V by
(Qjv, wj) = (v, wj),  (APjv,w;) == (Av,wy)  Vw; €V
and the operator A; : V; — Vj for every v € V; by
(Ajv,wj) = (Av,w;) Yw; € Vj,

j=1,...,J. Consequently it holds for every j =1,...,J that A;P; = Q;A, which implies that
if v is the random solution of (3), then u; := Pju satisfied for P-a.e. w
Aj(w)uj(w) = fj,

where f; = Q;f, j = 1,...,J. Note that A;, P; are random whereas (); is deterministic,
j=1,...,J. Let R; : V; = V;, j =1,...,J, be random symmetric positive definite operators
with respect to (-,-), which shall approzimate the inverse of A; respectively. Thus,

J
“= RQ; (7)
j=1

is also symmetric positive definite, cf. [39, Lemma 3.1], and shall be used as preconditioner for

A.

Algorithm 1 Apply the PCG method to (4) with the random preconditioner B® defined in
(7).

A multilevel iteration can be defined under the assumption that there are nested subspaces
satisfying
M1CM2C"'CMJ:V, (8)

where we also define operators Q],P My — Mj and A : M — Mj for j =1,...,J respec-
tively. The random multilevel iterations Bs M; — M;j, j =1,...,J with parameters m,k € N

will be defined iteratively. Set BS = A and assume that B : M1 — M;_q is already
defined. For every g € M; the multigrid V-cycle iteration B; g is deﬁned by:

1. v:i= Rjg
2. wi=v+ B’j‘ll[Qj,l(g — Ajv)
3. Bjg:==w+ Rj(g — Ajw)

Algorithm 2 Let U° be given, then U" is defined by the linear iteration in (5) with B = Bf]
According to [8, Equation (2.14)] the residual operator is given by
ES = ({d—B3A;) = 1d=Ty)--- (Id =T1)(Ad =17) - - - (1d =T%),

where

Tj = RjAij.
For the convergence of Algorithm 1 we have to prove bounds of (B A), whereas for Algorithm 2
we have to show that [[E5||4 < 0 for some random variable ¢ taking values in (0,1) P-a.s.



The additive preconditioner in Algorithm 1 will in later applications be the BPX, if the nested
decomposition (8) is considered, or the additive Schwarz preconditioner. Algorithm 2 is multigrid
by symmetric V-cycle.

In [39], assumptions are introduced involving two parameters K and K that allow to discuss
their convergence. Here Ky and K are positive random variables. We recall the two conditions
[39, Equations (4.2) and (4.3)]. There exists a positive random variables Ky such that for every
v € V, there exists a decomposition v = ZJ v; with v; € Vj, 7 = 1,...,J, such that for

j=1
P-a.e. w
J
(Ry ! (w)vj, v)) < Ko(w)(Aw)v, ). (A.1)
j=1
There exists a positive random variables K such that for P-a.e. w and for every S C {1,...,J} x
{1,....,J}and vj,w; €V, j=1,...,J,
> (Tiw)vi, Tj(w)w)) acw)
(1,9)€S
J 12 7 1/2 (A.2)
< Ki(w) (Z(Ti(W)%vi)A(w)> > (T(w)w), wi) Aw)
i=1 j=1

Theorem 2.2 Let assumptions (A.1) and (A.2) be satisfied. Let B* be the random precondi-
tioner given by (7). Then, for P-a.e. w

K(BY(w)A(w)) < Ko(w) K1 (w). (9)
The residual operator E§ from Algorithm 2 satisfies for P-a.e. w

2—v
Ko(w)(1+ Ki(w))?*’

IES(w)]la@) < 1— (10)

where v > maxj—1,__ j{p(Rj(w)A;(w))}.

Proof. The first assertion is explicitly [39, Theorems 4.1]. The second assertion follows by [39,
Theorems 4.4 and Proposition 3.5]. O

The random parameters Ky and K; can be estimated in some cases with [39, Lemmas 4.5, 4.6,
and 4.7]. Let us state a specific case of [39, Lemma 4.6] as the following lemma.

Lemma 2.3 Let K3 be a positive random variable that is independent of J and let v € (0,1) be
deterministic. If for P-a.e. w and for every v,w € V and every i,j € {1,...,J} it holds that

(Ti(w)v, Tj(w)w) agw) < Ka(w)vy " (Tiw)o, ) {2 (T (@)w, w) {2, (11)

then

2
K < Ksz(w)v .
1(w) < Ks(w)v— 5
Note that (11) is often called strengthened Cauchy—Schwarz inequality.
The operator Bj can also be used as preconditioner in a PCG method to accelerate con-
vergence. The respective condition number can be bounded by the following proposition in
combination with Theorem 2.2.



Proposition 2.4 Let 0 be a random variable taking values in (0,1). If for P-a.e. w,
11d = B3 (w) A@@)| a(w) < 6(w),
then k(B(w)A(w)) < 1/(1 — §(w)).

Proof. Since the operator Id —B:‘}A can be written as E*FE, where E* denotes the adjoint op-
erator of I, for some appropriate £ that was discussed above, it holds that ((Id —B5A)v,v)4 =
|E*v||% > 0 for every v € V. Hence,

(B3Av,v)4 < (v,0)4 Yo e V. (12)

The assumption implies that
(1—68)(v,v)a < (BjAv,0)4 Yo eV, (13)
which then implies the assertion. O

3 Strong convergence of iterative methods

We recall the possibly infinite dimensional Hilbert space V and let (#, (-,-)) be another Hilbert
spaces such that the embedding H C V is continuous. Let (V; : £ € N) be a nested sequence
of finite dimensional subspaces of V, i.e., V| C Vo C --- C V. Let the finite dimensional spaces
V; have dimensions Ny := dim(Vy), ¢ € N. Similar to Section 2, we introduce random operators
Ay, Py, Ry, Ty, and Q with respect to the inner product (-,-) of H, ¢ € N. The inner product
(s )E(4) On V is given by

(Ua w)E(A) =y <E<A)7/a w>V Vo,w e V.

The inner product (-,-) 4 with respect to the random symmetric operator A will also be consid-
ered.

For every ¢ € N, we consider the variational form of (1) on the subspace Vy. For every ¢ € N,
this gives rise to the random linear equation: find uy : 2 — V), such that for P-a.e. w

v (Ag(w)wp(w), w)yy = v (f, w)y Vo € V.

This is uniquely solvable by the Lax—Milgram lemma using (2).
We assume that the random solution u : Q@ — V of the problem in (1) is approximated by
the Galerkin approximations uy, £ € N. such that for every £ € N and for P-a.e. w

[u(w) — w(w)llaw) < C(w)hi. (14)

We apply an iterative method such as Algorithm 1 or 2 with random contraction number 6,
that is independent of ¢, with n iterations and solve exactly on level 1, i.e., starting with U;* ,
as initial guess for level ¢ we carry out n iterations of the algorithm with a random contraction
number ¢ that takes values in (0,1). Hence, we obtain a sequence Uj', £ € N, where we set
U := w. This multilevel process was used in [2, Section 3| to derive optimal complexity
bounds for the solution of certain linear equations and is also commonly referred to as “full
multigrid”.



Lemma 3.1 Let us assume that (u : £ € N) satisfies (14) for some s > 0 and let the sequence
(he, £ € N) satisfy that hy = v*hg, £ € N, for some fized hg > 0 and v € (0,1). Then, for every
teN, U} and for P-a.e. w

[u(w) = U (@)l a@w) < 2C(w (Zhe k0w )
/-1
= 2C(w) (Z(v_s5(w)")k> hi-

k=0

Proof. The argument is for example given in [6, Chapter 10]. O

For any Banach space (B, || - ||g) and any p € [1,400), let us denote the space of strongly
measurable mappings X : @ — B such that || X ||’ is integrable with respect to the probability
measure P by LP(§2; B). For B = R, we simply write LP({2).

Theorem 3.2 Let the assumptions of Lemma 3.1 be satisfied. Let us assume that (C/v/a) €
LP(QY) for some p € [1,+00), where a is defined in (2) and C is given in (14). Further, assume
that 1/(1—6) € L (Q) for some p' € [1,400). For everyn € (0,1), every deterministic number
of iterations n € N, q € [1,p], and r :=p'(p — q)/(pq) it holds that for every £ > 2

| — UP |l Lagovy < Cr (hg +n7"),
where

1
1-6

C/Vl|a hs
C, ::2maX{H / HL LIVl oo —

' < 1 > T
log . .
LY’ (Q) nmy

Proof. The idea of the proof is to decompose the probability space into 2 = ,, U (£2,,)¢, where
Qp i ={we:6w)" <ny’}

and therefore (2,)¢ = {w € Q : 6(w)™ > ny*}. Note that both sets are measurable. For
notational convenience, we omit w in the following when discussing subsets of 2. Our goal is to
show, how the probability of (€2,)¢ tends to zero for increasing values of n € N, to be able to
justify the applicability of a classical argument on the sets €2,,, n € N. Naturally, Q,, C Q,, for
every choice of natural numbers n; < ng. We recall a version of the Markov inequality, cf. [5,
Equation (2.1)], i.e., for a random variable X taking values in (1,+00) and a non-decreasing
function ¢ such that ¢(t) > 0 it holds that

PX = ) < Po(X) = 6(t) < 20K e (1 4o,

- (1)

We select the non-decreasing positive function ¢(t) := ¢*. Then, for X = 1/(1 — ) and every

€ (1,400) it holds that
1 1\ 1
—_— > < P — —.
P(l_é_t>_ﬂ3<<1_6> )tp, (15)



Since for every r € (0,1), {6 > r} ={1/(1 =) > 1/(1 — r)}, we conclude that

P((Q0)5) =P (5" 2 1y") =P (5> (")) =P (1 . 5210 (nl,ys)l/n) :

We observe that the function z — (1 — (77°)"/*)z from (1, +00) to (0, +00) is increasing. Since
the rule of L’Hospital implies that lim,_, ;o0 (1 — (77%)Y%)x = log(1/(177®)), we conclude that

for every n € N
1 1
1= (y")/" Slog< )
nys) n

For every n € N, we choose t := 1/(1 — (77%)"/") in (15), and conclude that for every n € N it

holds that , / /
i < ((c2s) ) oeGr) (2

Hence, we have established estimates for the probability of the sets (©,)¢, n € N. We apply
Lemma 3.1, (2), and decompose the probability space into Q = §,, U (£2,,)€ to obtain that for g
as in the statement of the theorem

—1 q
E(llu — U I 4 (( 5"’“) )
a =
/— q
=E ((2 (v —56”)k> ]lQn> hy’
ck !
k=0

Since on 2, holds that v=%6™ < n, we obtain with a geometric series argument that

(o6 o) o)) 2w

The relation hy = v ho, ¢ € N, implies that for every ¢ > 2 it holds that Z hsz <

D1 v5ho = h3/ ~%). The Holder inequality with r1 = p/q and ro = p/(p — q) implies with
the tail bound of 6" in (16) that

’—‘O

¥ sl

C 1 hi 1 1/r
<27 || — <1_ S) E (L)
allLr (@) v
q s q rq q Tq
<25l (5) [l () G)
Va Lr(Q) L=~ 1-4 L' (Q) ny® n
which finishes the proof of the theorem. O



Remark 3.3 Let X be a random variable with values in (0,1) such that 1/(1 — X) € LP(R2) for
some p € [1,400), then (16) implies that for everyn <1 andn € N

. 1 e
P(X" >n) < Hl—X log (n71)"n7P.

P
Lr(Q)

We illustrate the assumptions in Theorem 3.2 on C and & in the following example.

Example 1 Consider the random coefficient function a given by a(w,z) = exp(y(w)y(x)) for
ae. v € D, P-ae. w €, where ¢ € WH°(D) and y is standard normally distributed. It is
easy to see that ||€1*1HLP(Q) < llallr(@;oo(py) < exp(p||w||2m(D)/2) for every p € [1,4+00), where
a = essinf,ep{a(x)}.

Let us consider the elliptic Dirichlet problem Au := —V - (aVu) = f on a convex polygon
D with f € L?(D), which has a unique solution u : Q — H}(D) that satisfies lullgapy <

| f1lz1-1(p)/@, P-a.s. The Sobolev spaces are denoted by H*(D), k € N, and H}(D) := {v €
HY(D) : v|gp = 0} with dual space H~1(D). Since ¢» € W1>°(D), we may write —Au = f/a +
yV1 - Vu. Since the Dirichlet Laplacian is boundedly invertible from L?*(D) to H?(D)N H}(D),
[ull 2y < Cd‘1(|y\|\1/)HW1,oo(D) + DI fllz2(py P-a.s., where the constant C' neither depends
on a nor on f. Then, Céa’s lemma implies with a standard approximation property in FE

spaces that (14) holds with C = C\/lall e pya™ (Jylll¢lwr.ee(py + DI fll2(py and s = 1. By

a multiple application of the Cauchy-Schwarz inequality, we conclude that (C/v/a) € LP(2) for
every p € [1,400).

The case p’ = +oo in Theorem 3.2 is trivial, since then the random contraction number may
be upper bounded to be uniformly strictly less than one, i.e., if p’ = +00 in Theorem 3.2, then
sup,cq d(w) < 1. In this case, the standard theory applies with § = sup,,cq d(w) < 1.

4 Multigrid methods

Here, we provide sufficient conditions under which the strengthened Cauchy—Schwarz inequality
holds with explicit dependence on the operator A. This will allow us to show L4(£2) bounds of
the condition numbers and tail bounds of the random contraction number in order to apply the
strong error bounds from Theorem 3.2.

We will provide a proof in the case of a random, symmetric elliptic differential operators. To
be specific, let H (D), H*(D), s € [—1,2], be the Sobolev—Slobodeckij spaces for some polytopal
domain D C R%, d > 1 arbitrary, such that H~*(D) is the dual space of H*(D), s € [0, 1], and
HY(D) = L?(D). The reader is referred to [22, Chapter 1] for details on Sobolev spaces. We
consider the class of random symmetric operators

A=— Z ;xi (aijai) +a: HYD) - (HY(D))*, (17)

2,7=1

where (ai;(x));j=1,.,4 is a random symmetric matrices for a.e. x € D. Let us assume that
D = Uszl Dy, where the subdomains D, are pairwise disjoint with a polytopal boundary.
Furthermore, we assume that the random fields @ and a;; are strongly measurable as mappings
from © to L>(D), and a;j|p, is strongly measurable as a mapping from Q to W*?(Dy,) such
that s >d/p, k=1,...,K, 4,5 =1,...,d, where WSP(Dy), s > 0, p € [1,+0), k =1,..., K,

10



denote the Sobolev—Slobodeckij spaces, cf. [22, Definition 1.3.2.1]. We assume that for P-a.e. w,
essinfep{a(w,z)} > 0 and that there exists a strictly positive random variable @ such that for

P-a.e. w
d

essinf Z aij(w, 2)&€5 ¢ > a(w)|E> VE e R

zeD
4,Jj=1

The corresponding random bilinear form af(-,-) is for P-a.e. w given by

87/ ow
i H{(D).
(v, w) le/ aij(w 8% oz, + a(w)vwdzr Vv, w € Hy(D)

Furthermore, let @ be a positive random variable such that for P-a.e. w
/ |Vo2dz < ay(v,v) < / \Vo|?dz Vo € HY(D). (18)

The following example is a class of random coefficients, which will be further discussed in Sec-
tions 6 and 7.2.

Example 2 The class of lognormal random coefficient fields a;; = exp(Z)d;; and a = 0, where
Z:Q — W*P(D), s > d/p, is a strongly measurable Gaussian random field and d;; denotes the
Kronecker symbol, satisfy these conditions; see ahead in Section 7.2 for a class of instances of
such GRFs.

The proof of the strengthened Cauchy—Schwarz inequality, see (11), draws on [8, Sections 4
and 5] and [39, Section 4]. The setting in reference [8] allows for low Holder regularity of the
coefficients of elliptic operators, but does not provide a strengthened Cauchy—Schwarz inequality
needed for the setting of assumptions (A.1) and (A.2). The strengthened Cauchy—Schwarz
inequality proved in [39, Lemmas 6.1 and 6.3] is limited to coefficients with W1:°°(D) regularity.
Here, a strengthened Cauchy—Schwarz inequality will be proved with explicit dependence on the
coefficients that is valid for arbitrary low Holder regularity of the coefficients and also allows
for jumps across 0Dy (see ahead Proposition 4.2). We will identify estimates with explicit
dependence on the random coefficients of A.

Let (7¢,¢ € N) be a nested sequence of shape regular simplicial, uniformly refined meshes of
D, i.e., every 7 € Ty is a finite union of elements in 7,41, £ € N. Note that in one refinement step
one simplex is refined into 2¢ subsimplices. For every k = 1,...,K and ¢ € N, we require that
Dy, = UTE% Denr£0 T Let V, C V be the space of piecewise polynomial function with respect
to the mesh Ty, £ € N. For simplicity, we will consider here only first order FE, i.e., polynomial
degree one. Define —Ay; : Vy — Vy by the bilinear form (wy, vy) — fD Vawy - Vodr over Vy X Vg,
¢ € N. By [8, Equation (5.1)], there exists a deterministic constant C' > 0 such that for every
j € Nand every v € V; with v = >7_, v;, v; € V;, such that

J

> (=) [l < € [ Vol (19)

=1

Moreover, the following inverse estimates hold. There exists a constant C' such that for every
vEYV
[l oy < Chy Hlvll2wy and vl givspy < Chy*||v]l g1 (o) (20)

11



where

hy := di
¢ gg.;{ ifam(7)}

and s € (0,1/2), cf. [14, Theorem 3.2.6] and [10, Equation (10.1)]. These inverse estimates are
sharp, which can be seen by choosing v to be a nodal basis function of the FE space V,. Since
by (18) for P-a.e. w

a(w) Amax(—Ar) < Amax(Ar(w)) < @(w)Amax(—A), (21)
we also observe that for P-a.e. w
Amax (Ar(w)) > Ca(w)hy 2, (22)

which for —Ay is a consequence of the sharpness of (20).
We require the following assumptions on the smoothers (R; : j = 1,...,J). There exists a
deterministic v € (0,2) such that for every j =1,...,J, and P-a.e. w

(T ()0, Ty (@)0) Ay < V(Tj(@)v,v) 4y Yo € V. (B)
There exists deterministic ¢y, ¢; > 0 such that for every j =1,...,J, and for P-a.e. w
||U||%2(D) ||U”%2(D)
g———— < (Rj(w)v,v) < cp——F———+—~ Yv eV, (C)
Amax (Aj (w)) ’ Amax (Aj (w)) !

Assume that there exists v € (0,1) such that for all 4, j € N satisfying 7 < j it holds that

L <Ai (D)

(3

Note that (B) implies that p(R;A;) < v for every i. There exist smoothers that satisfy these
assumptions, cf. [11, Chapter 8] and [7, 9].

Lemma 4.1 Lets € (0,1/2) andp € (d/s, +00), then for P-a.e. w, for everyn >0, ¢ € H'(D),
and v € HY* (D) it holds that
a(@)(6,9)] < E@) 181220 + 1710120 o) V20 s+,

where for a deterministic constant C' independent of (aij,a : 4,5 =1,...,d)

d
Clw)=C | max > faij(@)lwer(py + lla(@)=(b)
T G g=1

Proof. The following argument originates from the proof of [8, Lemma 4.3]. We will track
the dependence on the random elliptic coefficients (a;j,a : 4,5 = 1,...,d). Let us fix k €
{1,...,K}. There exists a bounded linear extension operator Iy : H'(Dy) — H'(R%), e.g. cf.
[22, Theorem 1.4.3.1]. For every function v : D}, — R the zero extension to R? is denoted by .
Let .# denote the Fourier transform on R?. We obtain with Plancherel’s theorem

/ a 8¢>8¢dx:/ Oke) O
D Rd

. 9 87%81’]- ox; i 87%
(5 (250 5 (, 20 |

8a;i a’L'j
L2(Ré
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Recall that ||(1 + |§|2)5/2ﬁ(v)||Lz(Rd) is the Bessel potential norm in the Hilbert case of order
s of a function v. The fact that in the Hilbert case Bessel potential and Slobodeckij spaces are
equal with equivalent norms, cf. [37, Definition 2.3.1(d), Theorem 2.3.2(d), Equation 4.4.1(8)],
and the boundedness of the zero extension as an operator from H®(Dy) to H*(R?), cf. [22,
Corollary 1.4.4.5], imply with the Cauchy—Schwarz inequality and differentiation rules for %
that there exists a constant C' such that

/ 0, 22 0% 4.
Dy, " 8.%'2 Ba;j

/2
2 L ov
sc(/ _BE ae) |
ra (14 [€]2)8 (i) ! Ox; H(Dy)
1 9 s/(1—s) 2 1/2 Oy
< CO M elzzipgy + 07l p,y) " (a5 ’
J WHs(Dy,)

where the inequality |£[2/(1 — |¢]?)® < ™! 4+ 0¥/ (0=9)(1 + |¢]?) is derived with elementary ma-
nipulations for every n > 0 and every ¢ € R%. By [22, Theorem 1.4.4.2], the multiplication of
elements of W*P(Dy,) is a bounded linear operator on H*(Djy). Thus, by summing over k and
by the Cauchy—Schwarz inequality there exists a constant C such that

[ o200,
Dawaxi a.%'j v

<€ max Jaig w7160y + 77130 5) 21 1.

e

Since it also holds that
/Da¢¢dx < lall oo (oy (0 M 181172y + 1% N DN T2 () 1 24+ ()
the assertion of the lemma follows. O

Proposition 4.2 Let Assumptions (B) and (C) be satisfied by the smoothers (R; : j =1...,J),
let Assumption (D) hold, and let s € (0,1/2) and p € (d/s,+o0). Then for some deterministic
constant C independent of J the inequality (A.2) holds with the random variable

d ’ 1\?
Ki=C | max 3 fagllwer(,) + llallL=o) (a) '

T =1

Proof. The proof of this proposition merges ideas of the proofs of [8, Lemma 4.2] and [39,
Lemma 6.3] to obtain a strengthened Cauchy—Schwarz inequality with explicit dependence on
the coefficients (a;j,a :i,j = 1,...,d) in the setting considered here that allows for low spatial
regularity of (a;;), 4,7 =1,...,d. We may assume that j > i due to the symmetry of (-,-)4 and
let w € V; and ¢ € V; be arbitrary, which are both elements of H'*#(D) due to s < 1/2. The
first inverse estimate in (20) and Lemma 4.1 imply that

|a(w, )| < Cln~" +n*/ =07 2|16l 2y w1+ ().
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where we tacitly absorbed the deterministic constant in (20) into C. The random variable C is
stated in Lemma 4.1. Then, the second inverse estimate in (20), (22), and the choice n := h?(l_s)

results in

g )\max -A h; ®
a(w,¢) <C ;;)2 <h]> 91 2Dy lwll 51 (D)

where we again tacitly absorbed the deterministic constant in (22) into C as well as the constant

n (20). Since
Aiwl|2, 2
L ’ HL D) = )\max(“ lj)_l (Sup a(w’gb) ) >

/\max(-Aj)

we conclude with (18) and the assumption of the lemma that for every w € V;

o, 18l L2(py

A w13 ~ (1\? [ h;i\*
(Tjw,w) 4 < 01;7(1346? < ¢4C? <v> (h]> (w,w) 4. (23)
max \vj %

We argue in a similar fashion as in the second part of the proof of [39, Lemma 6.3], i.e., we con-
clude with the Cauchy—Schwarz inequality, (23), and with the scaling property of the smoothers
in (B) that

(Tyv, Tow) 4 < (Tyv,v) > (T;Tow, Trw)

< (1> (Ty0,0) {2 (h> (T, T} /2
= EL Vi A h, 1%y L A

()

C2 1) h; > T, 1/2 T 1/2
n\ < E ( jvav)_A ( Zwvw)_A 9

IN

a

where we again absorbed deterministic constants into C. Since hj/h; < 77~% by assumption, the
assertion of the proposition follows with Lemma 2.3. O

Proposition 4.3 Let the smoothers (R; : j = 1,...,J) satisfy Assumption (C) with a de-
terministic constant co. There exists a deterministic constant C independent of j such that
inequality (A.1) holds with the random variable

Kg = Cg
a

Proof. Since the assumption implies that (R;lvi,vi) < Amax(Ai)/co (vi,v;), the assertion of
the proposition follows with (18), (19), and (21). O

5 Domain decomposition methods

We will mainly consider overlapping domain decomposition methods in the setting of assump-
tions (A.1) and (A.2) and for the random elliptic operator defined in (17). We denote by Vy C V
a coarse first order FE space with mesh width hg of the type introduced in Section 4. The first
order FE space with a fine grid is denoted by V C V. For a given set of overlapping subdomains
(Dj : j =1,...,J) of D such that D = szl D;. These subdomains result for example by
extending a given disjoint set of subdomains by a multiple of hqg in each spatial direction such
that the union of its closures contains D. Also we assume that the boundary 0D; aligns with
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the considered mesh, j =1,...,J. The FE spaces V;, j = 1,...,J, are subspaces of V and are
defined by _
Vi={veV:v(xr) =0V € D\D;}, j=1,...,J

So, we consider the redundant space decomposition
_ J
V=> V.
§=0

We consider the case that symmetric multigrid solvers from Section 4 (Assumptions (B), (C),
and (D) are satisfied) are used as so-called subpaces solvers (R; : j =0,...,J), which are random
here. Therefore, suppose that the spaces V; have nested subspaces M1 C ... C M; y;) = Vj,
j =0,...,J. Naturally, only few levels are used on the subspace Vy, i.e. J'(0) = O(1). As in
Section 4, we seek for random variables Ky and K; with explicit dependence on the random
operator A in (17), in order to obtain L?())-estimates for the condition numbers using additive
Schwarz preconditioners.

Proposition 5.1 There exists a deterministic constant C > 0 that is independent of J and
J'(j), j=0,...,J, such that inequality (A.1) holds with the random variable

a\* (a)? d )
ro=c(5) o5 |1+ |, a3 oo + o
Proof. By (18) and [39, Lemmas 4.5 and 7.1],
Ky < 2 !

aminj—q 7 Amin(RjA;)’
Since the R;’s are chosen to be symmetric multigrid solvers, Propositions 4.3 and 4.2, The-

orem 2.2, and (13) imply there exists a deterministic constant ¢ > 0 such that for every
j = O? AR J7

-1
(@)’ - 4
Amin(RjA;j) 2 e=—— | 1+ pmax ‘-21 laijllwsr(pyy + llalle(n)
27]:
This implies the assertion of the proposition. O

Proposition 5.2 Inequality (A.2) holds with the deterministic number
Ki = (1+[{(i,7) € {1,...,J}* : D; N D})

Proof. The assertion will follow by [39, Lemma 4.7] after we show an estimate of the form of
Assumption (B). By (12), it holds that Apax(R;A;) < 1,7 =0,...,J. Let j =0,...,J be
arbitrary. Since R; is a symmetric multigrid solver, R;A; is symmetric and positive definite
with respect to (-,-) 4. There exists an orthonormal basis of eigenvectors of R;A; with respect
to (-, )4 such that R;jA;v; = A\jv;. Hence, for every v € Vj, v =) (v, v;) av; and

(RjAjv, RjAjv)a =Y N ((v,05)a)
< Amax (RjA;) Y- Xil(0,0) 4)% = (RjAjo,0) 4,

which implies the estimate of the proposition with [39, Lemma 4.7]. a
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6 Application to lognormal diffusion problems

The presented theory in Sections 3, 4, and 5 is in particular applicable to lognormal diffusion
problems. Let Z be a GRF on D that takes values in Hélder spaces C*(D) such that for some
t e (0,1]

Z € LY(Q;CYD)) and exp(Z) € LI(Q;C%D)) Vg€ [1,+00), (E)

see ahead Section 7.2 for a class of instances of such GFRs. Since for every v € C*(D), t € (0,1],
I exp(v)||0t(5) < [l exp(v)]|gop) (1 + ||v||0t(5)), the assumption in (E) implies by the Cauchy—
Schwarz inequality

exp(Z) € LY(Q;C*(D)) Vq € [1,+o0)

For the lognomal coefficient a := exp(Z), we consider the elliptic diffusion problem with
Dirichlet boundary conditions in variational form: find u :  — V such that for P-a.e. w

a,(u(w),v) = /D a(w)Vu(w) - Vo =yp«(f,v)y Voel. (24)

where V = H} (D). Well-posedness and approximation by Finite Elements is well-known, cf. [12,
13, 36]. We use the FE spaces 1y from Section 4 with maximal mesh width h; of Ty, £ € N, and
remark that for each ¢, the space Vy may have the additional structure for overlapping domain
decomposition methods with multigrid subspace solvers as introduced in Section 5.

Elements of H'**(D), s € [0,1], can be approximated by functions in Vy, cf. [14, Theo-
rem 3.2.1], i.e., there exists a deterministic constant C' > 0 such that for every v € H*$(D)
there is wy € Vy such that

lo = willv < ORIl ey, (25)

Note that the approximation property stated in [14, Theorem 3.2.1] can be interpolated to
also hold for non-integer order Sobolev spaces. The following regularity estimate makes the
dependence on the coefficient a explicit. For every s € [0, min{¢,t_A})\{1/2} there exists a
deterministic constant C' > 0 such that for P-a.e. w

Nales o) 2

(min, 5 a(w, x))4

U1 £l -142(0), (26)

[u(w) 142Dy <

where ¢_ A is the maximal value such that the inverse of the Dirichlet Laplacian satisfies (—A)~! :
H='*t-2(D) — VN H'-2(D) is bounded. Recall that D C R? is a polytope. For d = 2, the
estimate (26) is due to [36, Lemma 5.2] (for d = 3, the reader is referred to [36, Remark 5.2(c)]).
The solution # can be approximated in V, by the FE approximation denoted by u, in the
L9(§2,V)-norm, ¢ € N. Specifically, by Céa’s lemma, (25), and (26), there exists a deterministic
constant C' > 0 that is independent of a such that for P-a.e. w and every ¢ € N

Ha(w)”éO(ﬁ) Ha(w)”ét(ﬁ)

(min, 5 a(w,x))®

£ zr-1+5(Dy hi-
La(Q)

[u(w) — w(w)| Loy < ‘

Finiteness of the right hand side follows by the Cauchy—Schwarz inequality using the Assump-
tion (E). Since the embedding C*(D) C W*P?(D) is continuous for every 0 < s < t and every
p € [1,4+00), the conditions from Sections 4 and 5 are satisfied. Let

Ur:Q— v, (27)
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be the result of n € N iterations of an iterative algorithm introduced in the previous sections,
with initial guess U;* |, 2 </ € N, and U* = w;. The iterative methods are symmetric multigrid
(see Algorithms 2) or PCG using the BPX preconditioner (see Algorithm 1) in Section 4. In the
setting of Section 5, U : Q — Vy in (27) may result from n € N iterations of PCG using the
additive Schwarz preconditioner (see Algorithm 1), where symmetric multigrid (see Algorithm 2)
is used as subspace solvers.

Theorem 6.1 For 0 < s <t <1 and every q,r € [1,400), there exists a constant C > 0 such
that for every number of iterations n € N and ¢ > 2,

| — U llpagvy < C(hg +n7").

Proof. By the Cauchy—Schwarz inequality, ||aHé0( D) (min, 5 a(z))~° € LP(Q) for every

5 llaliZ,
p € [1,4+00), which is one of the conditions of Theorem 3.2.

It remains to verify the needed properties of the random contraction number in the conditions
of Theorem 3.2. In the framework of assumptions (A.1) and (A.2), by Theorem 2.2 the random
contraction number § satisfies for the linear iteration 1/(1 — 6) < Ko(1 + K1)?/(2 —v). In
the case of multigrid, Propositions 4.2 and 4.3 and the Cauchy—Schwarz inequality imply that
1/(1 —6) € LY (Q) for every p' € [1,400). For overlapping domain decomposition methods,
this statement is due to Propositions 5.1 and 5.2. If the additive preconditioner is applied with
PCG, the random contraction number ¢§ satisfies by Theorem 2.2, 1/(1 — ¢§) < VKoK + 1.
By the same argument, 1/(1 — §) € L? () for every p’ € [1,+0c). Hence, the parameter 7 in
Theorem 3.2 may be arbitrarily large, which implies the assertion. O

Corollary 6.2 In the setting of Theorem 6.1, let U;' result from n € N iterations of PCG with

a deterministic preconditioner Ej such that Iﬁ(éj E(A;)) is bounded uniformly in j. Then, the
strong convergence estimate of Theorem 6.1 also holds.

Proof. By Lemma 2.1, for P-a.e. w, H(EJ’A]'((U)) < &(w)/d(w)/@(éj E(A;)). Since a/a € L ()
for every ¢’ € [1,+00), the claim follows as in the proof of Theorem 6.1. O

Corollary 6.3 In the setting of Theorem 6.1, for every e > 0 there exists a constant Cy. s > 0
that is independent of hy such that for every £ > 2

Hu - U?HL‘I(Q;V) < Cq,s,s h‘Z

with a deterministic number of iterations given by n = [noh, “| for a deterministic constant
ng > 0. The cost for one sample of U is

—d—
O(hy )
with deterministic constants that are independent of hy, £ > 0.

Proof. The cost of one iteration is O(h;d), since the matrix vector product has cost O(hz,d)
for the sparse stiffness matrices that result taking the nodal basis of Vy, ¢ < £. The error
contributions in the estimate of Theorem 6.1 are equilibrated for this choice of iteration number,
since r in Theorem 6.1 can be chosen arbitrarily large, i.e., r = s/e is admissible. O
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Remark 6.4 The established theory in this paper is also applicable for deterministic precondi-
tioners that do not imply uniform condition numbers. A possible class of examples are so-called
“algebraic multigrid” (AMG) preconditioners for which a multilevel convergence theory does not
seem to be available, cf. [40, Section 5]. However, if such a deterministic symmetric AMG pre-
conditioner could be tuned to E(A;) or any operator which is spectrally equivalent in the sense
of (2), the respective iterative method also converges strongly as in Theorem 6.1 by a similar
argument applying Corollary 6.2. Note that in the example (24) (see also Ezample 2), if Z is
stationary, then E(A) is the Dirichlet Laplacian multiplied by E(exp(Z)), which is constant with
respect to x € D.

7 Application to multilevel Monte Carlo

Multilevel Monte Carlo methods make the numerical approximation of moments of random
quantities feasible where sampling is computationally costly. The analysis of the computational
cost versus accuracy of MLMC that does not rely on additional assumptions on the used PDE
solver is an application of the presented theory in previous sections. The MLMC estimator with
L € N levels to approximate the mean field E(u) is given by

L
EYNUTE) =" En (U = U,
=1

where (Ep, : ¢ =1,..., L) are Monte Carlo estimators that are mutually independent. We used
the convention that Uy® := 0. Sample numbers My, £ = 1,..., L are chosen to optimize the
accuracy versus the computational cost.

7.1 Computational cost vs. accuracy

In the literature [21, 13], generic asymptotic bounds of the required computational cost for a cer-
tain accuracy with MLMC are given that pose assumptions on the behavior of ||u — || 120,y =
O(hj) and on the required computational cost to sample . In [13], the assumption on the
decay of |lu — w120,y = O(h}) was verified without investigating the computational cost to
sample u. In the present paper this is achieved by Corollary 6.3, i.e., ||u— U || 20,y = O(h)
with computational cost O(h;diE) to sample U," for any e > 0, where the implied constants
depend on e. Thus, by [13, Theorem 4.1], an error threshold 0 < TOL, i.e.,

IE(w) = B2 (U75)]| 1200y = O(TOL),
can be achieved with computational cost

TOL 2 if 2
worky, — {(’)( OL™?) if 2s > d+e, (28)

O(TOL~(4+)/5) if 95 < d + ¢,

where d = 1,2, 3 is the dimension of the domain D. We have assumed that a fast method is
available to sample the random coefficient a. This is for example the case for certain stationary
Gaussian random fields (GRF's), which can be sampled by truncated Karhunen Loéve series or
circulant embedding which are fast, FFT based techniques, cf. [33, Chapter 7).
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7.2 Numerical experiments

We consider a class of centered, stationary GRF's that are solutions to the white noise stochastic
PDE N
(A +£%)*2Z =W on D, (29)

where D is a superset of the domain D, W is spatial white noise on D (cf. 1)), v=a—d/2 >0,
and k > 0. It is well-known that for D = R?, the GRF Z has so-called Matérn covariance with
smoothness parameter v and length scale parameter A = /v/k, cf. [32].

In our numerical experiments, we will choose d = 2 and D = [0,1]?. A stationary GRF
as a solution to (29) results by restricting Z to the domain D. It is convenient to choose
D = [~1/2,3/2)? with periodic boundary conditions. Note that dist(D,dD) = 1/2, and we

consider values of the correlation length, which are smaller or equal than this window size,
cf. [28]. The solution Z to (29) can be obtained by a spectral Galerkin method using the
eigenfunctions of the Laplacian with periodic boundary conditions on D normalized in L?(D).
Since these eigenfunctions separate, we denote them with double indices (g, ko)k1 koeN,- We
observe that white noise W applied to any ONB yields a sequence of independent standard
normally distributed random variables. Since this ONB diagonalizes the operator (—A + /{2)0‘/ 2,
the stationary GRF Z can be explicitly expanded with respect to this basis. The random
coeflicients with respect to this ONB are given by

1
(722 + k) + n2)or2 ke

k1, k2 € N,

where (Yk, ko)1 koeN, 1S & sequence of independent, standard normally distributed random vari-
ables. For o > 0, to be determined later, the GRF Z will be rescaled such that the pointwise
variance satisfies

E(Z(x)?) =o¢%, VzeD.

The expansion of Z can be truncated for numerical purposes and efficiently implemented with
FFT. For any k € N, let us denote the truncation of the expansion of Z to the terms such that
ki,ko < k by Z*. By an argument similar to the proof of [25, Theorem 2.2], for every ¢ € (0,v),
€ € (0,v—t), and every q € [1,+00), there exists a constant C' > 0 such that for every truncation
keN

1Z - ZF )< CRrmt=e),

| aucr ()
The additional error introduced by truncating the expansion of Z is consistent with the FE
discretization error if k is chosen level-dependently such that %g = [%1 hz” | for some %1 > (0 at our
disposal and FE mesh width hy. The reader is referred to the discussion in [25, Sections 3 and 5].
As a consequence of Fernique’s theorem, we may conclude similarly as in [12, Proposition 3.10].
that exp(Z) € L1(Q;CY(D)) for every ¢ € [1,+00); see also [25, Proposition B.1]. Thus, the
assumptions in (E) are verified by the GRF Z and the developed theoretical error estimates of
this paper, in particular Corollary 6.3 and (28), hold.

The GRF Z is taken as a random input and we seek to approximate the expectation of the
solution to (24) with a MLMC estimator, where a = exp(Z) and right hand side f(z1,z2) =
sin(mxy) sin(rzz). We use the sample numbers according to [26, Equations (44) and (47)], i.e.,
for M* e N

My = [MyRSP ¥/ =9 L, (30)
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and

[25L/2] if d+ ¢ < 2s,

_ *

My =M {(2<2S+d+€>L/21 if d+ e > 2s. (31
here with M* =5and L = 1,...,8 levels. For the level dependent truncation of the expansion of

the GRF, we use ke = ﬁf} h, "] with k1 = 2. We consider a full multigrid cycle with PCG using
BPX with Jacobi smoothers and a direct solver on the lowest level. We recall that the iteration
numbers depend mildly on the level of the MLMC estimator and will be chosen by ny = [ngh, ©|
for 0 < e < 1. We use a triangulation of D, which is uniformly refined, resulting in FE spaces
Ve C V, £ > 1, with maximal mesh width hy, which incorporate Dirichlet boundary conditions.
The FE spaces are spanned by a nodal basis. The implementation uses the FE C++ library BETL,
cf. [27], the GRF is implemented using FFTW, cf. [16], and the execution of MLMC is parallelized
using the MPI-based wrapper gMLQMC, cf. [18]. Since the GRF Z may be periodically extended,
[0,2]% can be used as a computational domain, which eases implementation. The L2(£;V)-
norm will be estimated by || E(u) — EQ/IL(UZLL)HQLQ(Q;V) = Zle | E(u) — E%/[L(UZL)(]) 12/(R—1)
where R i.i.d. realizations of EMU(U'F) are used. The reference solution is approximated by the
average of R = 20 realizations of EML(U'*) with L = 9, sample numbers (30) and (31) with
M* = 40, and a sparse direct solver.

In Figures 1(a) and 1(b), the error is plotted versus the degrees of freedom in the FE space of
the highest level that is active in the MLMC estimator. The empirical rate is computed by least
squares taking into account the five data pairs corresponding to finer resolution. The fitted lines
are shifted down for better visability. We remark that the relation to the total required work is
asymptotically worky, = O(hzd_a). Thus, the rate implied by (28) is for ¥ = 0.5 approximately
0.25. We observe that the performance of the iterative solver is in the required range of accuracy
as good as a sparse direct solver. In Figures 1(a) and 1(b), the rate seems to depend on the value
of the correlation length. Sometimes for practitioners, a smaller value for the correlation length
is of interest. However, the performance of the iterative solver is still as good as the sparse
direct solver. These numerical tests were performed with iteration numbers ny = [ngh,“] for
0 < € <« 1. The presented theory also underpins the strategy to apply PCG with a stopping
criterion and use ny as an upper bound of the iteration numbers. This way, one may benefit
from certain superlinear convergence effects of CG, cf. [4], which were for ease of exposition not
accounted for in the presented theory.

8 Conclusions and extensions

In the study of linear random operator equations with non-uniform input a rigorous framework
has been established to verify strong convergence of a wide range of iterative solvers. This in-
cludes standard solvers such as multigrid, domain decomposition, and preconditioned conjugate
gradient. In the case of lognormal random input, essentially optimal, deterministic complex-
ity bounds are implied. This offers an alternative to direct solvers for this type of problems.
For MLMC, we concluded deterministic, essentially optimal computational cost vs. accuracy
estimates, which is a novel result. Numerical experiments with CG preconditioned by BPX con-
firmed these asymptotic bounds and we conclude that standard iterative solvers are applicable in
the case of lognormal Hélder continuous input. Assumptions on the computational cost of PDE
solvers are also common in the context of multilevel quasi-Monte Carlo methods (MLQMC) for
PDE problems, cf. [31, 30, 19, 26]. Applicability of iterative solvers for MLQMC in a certain
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Figure 1: Comparison of Full Multigrid Cycle using PCG with BPX with ng =5, € = 0.05 to a
sparse direct solver

setting has been analyzed by the author in [24].
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