Convergence result for the method of steepest descent

Since A is self-adjoint w.r.t. (+,-), the bilinear form

(y, 2)a == (Avy, 2)
is an inner product. The corresponding norm ||y||a := \/(y, ¥y)a is called energy norm.

Lemma 1.58 The method of steepest descent converges g-linearly with

[Zke1 —xlla < gllzr —z[la

where q = Z—: and k = £2 for py < Anin(A), p2 > Amax(A).

Proof: (1) Auxiliary identity for arbitrary y € R™

ly — % = (Ay, y) —2(Az, y) + (Az, 2) = (Ay,y) —2(Az 2) - (Az, 2) +2(Az, )
=b =b
= (Ay> y) - Q(ba y) - [(A.Q?, .23) - 2(b7 ZU)] = Q[JA(?/) - JA(‘T)]

(2) After k steps in the method of steepest descent, we perform one hypothetical step of
Richardson’s method:
jfk+1 = T+ T = xk—i—Tpk

with the optimal parameter 7.
(3) We use Lemma 1.47 to analyze the hypothetical Richardson step.
It is easily seen that A is self-adjoint w.r.t. (-,-)4 and that

(v, v) < (Ay, y) < pa (y, v) Vy € R"
H1 S )\min(A)a H2 Z )\max(A)

= mWya<Ayya<my, ya VyeR"
Hence, Lemma 1.47 (with || - || — || - ||4) yields:

Lemma 1.49
<~

KR
Traq — < — h = — d = —.
|Zr41 —2l|la < qlloe —2||a where ¢ h 1 and K i

(4) Recall that zj,1 is the next step in the method of steepest descent. Because of the
optimal choice of ay, we have Ja(2g11) < Ja(Tgy1). Therefore, with the identity of Part (1):

lzrr = 23 = 2[Ja(zrs) — Ja(@)]
< 2Ja(@rnr) = Ja(@)] = T —2li < @ llan -2l
This concludes the proof. U
Remark 1.59

1. The method of steepest descent converges as fast as Richardson’s method but does
not need a-priori information pq, pe or the choice of the damping parameter 7. The
(optimal) stepsize ay is computed automatically using just r, and A.

2. One can show that the method of steepest descent converges in general not faster than
Richardson’s method (with 7 = 7).

3. The statement of Lemma 1.58 only holds for the energy norm || - ||.4!



