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1 Introduction

The classical Schwarz method, originally introduced by Hermann Amandus Schwarz
to prove existence and uniqueness of solutions to Laplace’s equation [6], has since
then been extensively studied and applied to a wide range of problems. A historical
review can be found in [1]. It is well known that the method fails to converge
when applied to non-overlapping spatial subdomains due to the repeated passing
of identical "Dirichlet data" from one subdomain to the other. Several modified
methods have then been proposed to address this issue, notably by Lions [5]. More
recently, Schwarz methods in time have been proposed for the time-parallel solution
of parabolic optimal control problems, as discussed in [2], and it was noted:

We present a rigorous convergence analysis for the case of two subdomains, which shows that
the classical Schwarz method converges, even without overlap! Reformulating the algorithm
reveals that this is because imposing initial conditions for y and final conditions on A is
equivalent to using Robin transmission conditions between time subdomains for y.

To gain deeper insight into the convergence of the classical Schwarz method applied
to parabolic optimal control problems with a non-overlapping time domain decom-
position, we study the following model problem: for a given desired state y(¢) and
parameters y, v > 0, we want to solve the minimization problem

yu 2
subjectto  y+ Ay =u, y(0) = yo,

mins /T Iy - 112t + Lly(T) - A(T>||2+3/T luldr
o y-=)y ) Yy y 2 Jy s 1)

Martin J. Gander

University of Geneva, Switzerland, e-mail: martin.gander@unige.ch
Liu-Di Lu

University of Geneva, Switzerland, e-mail: 1iudi.lu@unige.ch


martin.gander@unige.ch
liudi.lu@unige.ch

2 Martin J. Gander and Liu-Di Lu

t t
T 77777777 QAT - - - =-=-=-= | T 7777777777777 T~ 771
PN | 4 L
I I 7?0 I
| B
(_\_) | ~ :? |
o » 1 . Yo v l
Il Il 1 Il
0 a L™ x 0 L™ x

Fig.1 One dimensional illustration of decomposing in space (left) and decomposing in time (right).

where y + Ay = urepresents the semi-discretization of a parabolic partial differential
equation (PDE) of the form 0,y + Ly = u. Here, u is the control variable, and yg
denotes the initial condition. By applying the Lagrange multiplier approach and
eliminating the control variable u, we derive from (1) the first-order optimality
system (see, e.g., [3, Section 2])

(- 0)-(3) e

y(0) = yo,
AT) +yy(T) = yy(T),

@)

where A is the adjoint state. The system described by (2) is a forward-backward
system of ordinary differential equations (ODESs), in which the state y propagates
forward in time starting from an initial condition, while the adjoint state A propagates
backward in time with a final condition.

To investigate the application of a non-overlapping classical Schwarz method
in time to solve this system, we decompose the time interval (0,7 into two non-
overlapping subdomains: 11 := (0,@) and I, := («,T), where « represents the
interface. In Section 2, we first introduce four variants of the classical Schwarz
algorithm and analyze their convergence behavior. In Section 3, we replace the
Dirichlet transmission condition used in the classical Schwarz algorithm with a
Neumann transmission condition and study the resulting convergence properties.
Finally, we discuss our results in Section 4 and conclude with some comments.

2 Dirichlet transmission conditions

When decomposing in space, the standard way is to pass the values for the state y
and the adjoint state A from one subdomain to its neighbor, as illustrated in Figure 1
on the left. However, this becomes much more tricky when decomposing in time as
shown in Figure 1 on the right. Since the system (2) is a forward-backward system,
it initially seems natural to preserve this property in the decomposed case, and to
transmit in /; a final condition for the adjoint state A, while an initial condition for y
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Table 1 Four non-overlapping Schwarz variants in time. Left: Dirichlet transmission conditions.
Right: Neumann transmission conditions
name SD] SD2 SD3 SD4 SN] SN2 SN3 SN4
L=0,a) A |y |y | Ay |y | A
L=(a,T)|y |[A]|y |A]||ly |A|y |4

is already present. Similarly, in /5, where a final condition for A is already present, it
is natural to transmit an initial condition for the state y. A natural Schwarz algorithm
in time hence solves for the iteration index k = 1,2, . ..

yk A v\ (y5Y (0 .
()4 (5] o
¥ (0) = yo,
(@) = 2457 (a),

yk A v\ (y5\ (0 .
()« (5 2 ) 0)=(5) e
y5(@) = y¥ (),
A5(T) +yy5(T) = y3(T).

3)

Here, yk. and A¥ represent the restriction of yk and A¥ to the time subdomain / 75
Jj = 1,2. The parallel version of this natural Schwarz algorithm (3) coincides with
the optimized Schwarz algorithm (3a)-(3b) in [2], under the conditions p = g = 0
and a = S there.

Although algorithm (3) preserves the forward-backward structure of the original
system (2), studies in [3, 4] have shown that this structure is less important for the
convergence behavior of Dirichlet—Neumann and Neumann—Neumann algorithms
with time domain decomposition. Moreover, the forward-backward structure can
always be recovered by using the linear system in (2), that is

A=v(y+Ay), y=A-ATA+3. 4)

The two identities (4) also transform a Dirichlet transmission condition for one
state into a particular Robin type transmission condition for the other state. We can
therefore identify four variants of the classical Schwarz method applied to (2) with
time domain decomposition, as summarized in Table 1 (left). We call these variants
SD; to SD4 (D for Dirichlet) in the first row. The second row (resp. third row) shows
the transmission condition at the interface of I; (resp. I). All four variants use
Dirichlet transmission conditions at the interface, but we can use (4) to recover the
forward-backward structure for SD,, SD3, and SD4 as explained above.

We now analyze the convergence of these four variants. For simplicity, we assume
that A is symmetric, i.e., A = AT € R™". This allows us to apply a diagonalization,
which leads to n independent 2 X 2 reduced systems of ODEs. For the algorithm
SD;, this transforms (3) to,
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Zg,i(a) = Zlf,i(a)’
pb (T) +y25 (T) = y2:(T),
where z& = P7'yk, 2 .= P71y, pk = P7'AY and A = PDP! with D :=
diag(dy, ..., d,) the eigenvalues of A. Furthermore, zf., ;» Zi, and ,uj?’ ; denote the

ith components of the vectors zﬂ‘., %, and p¥. Note that the assumption of A being
symmetric is only a theoretical tool for the convergence analysis and is not required
to run these algorithms in practice.

To analyze the convergence behavior of the algorithm SD;, we solve analyti-
cally (5) by eliminating one variable to obtain a second-order ODE. If we choose to
eliminate the adjoint state ,uf.’ ; and use the first identity in (4), the Dirichlet trans-

mission condition: i, () = u57" (@) will be transformed into a Robin transmission
condition: v(z¥ , +d;z} ) = v(2};' + d;z[7"). Note that although the natural clas-

B N
sical Schwarz algorithm (3) uses Dirichlet transmission conditions at the interface,
the convergence analysis actually evaluates a Robin—Dirichlet type algorithm. This
transformation has also been observed in [2]. Solving the resulting second-order

ODE allows us to determine the convergence factor for SD; as

— max | 1 + y(oy coth(b;) — d;)
Psbr = 08B 1V (o coth(ay) + di) (o coth(by) + d; + yv-1) I

where oy = 1/diz +v7l a; = oya and b; = 0 (T — a).

Remark 1 Alternatively, one can eliminate the state zf. ; using the second identity

(6)

in (4), which results in solving a second-order ODE for y’;’i. This approach leads to a
Dirichlet—Robin type algorithm instead, but with the same convergence factor (6), as
observed also for Dirichlet—-Neumann time decomposition methods, see [3, Appendix
Al

To better understand the convergence of the algorithm SD;, we now study the
convergence factor (6) in detail. We can first remove the absolute value, since the
denominator is positive and o; coth(b;) > 07 > d;. Next, for a given eigenvalue d;,
we have
1+ ’y(O’l COth(bi) - d,) — V(O'i COth(Cli) + dl’)((Ti COth(bi) +d; + ’yV_l)
= — vd?(coth(a;) coth(b;) + 1) — (coth(a;) coth(b;) — 1) — 2yd; @)
— void;(coth(a;) + coth(b;)) + yoi(coth(b;) — coth(a;)).
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If d; > 0 and a; < b;, then the latter expression is negative, which implies psp, < 1.
Hence, we obtain the following result.

Theorem 1 Assume that A is symmetric positive semi-definite (i.e., d; > 0). Then
the Schwarz algorithm (3) converges for all initial guesses if (i) a < %, or(ii)y = 0.

The assumption on the matrix A is natural, for instance, if A is the finite-difference
discretization of the Laplace operator —A. Additionally, setting y = 0 implies that
we are not Con51der1ng the final target in (1). In this case, the convergence fac-
tor reads oo @) d; )(m om B - Taking the derivative with respect to d;,
_ o (coth(a;)+coth(b;))+2d; _ d; (cosh(a;) sinh(a;)—a;)

v (o coth(a;)+d; )2 (o coth(b;)+d; )2 voy sinh? (a;) (o coth(ag)+d;)? (o coth(b;)+d;)
_ d; (cosh(b;) sinh(b;)—b;) . . .. .. s .

v s S (By) (o coth(ar)dp) (o ol (B T2 This derivative is negative if d; > 0, since
cosh(x) sinh(x) > x, Vx € R. Therefore, we can bound the convergence factor and
find the following result.

we find

Theorem 2 If A is symmetric posmve semi-definite andy = 0, we obtain the estimate
e where dpin

1
< <
pSDl = V(0O min coth( O min @) +dmin) ( U'mm coth(omin (T —@))+dmin) v ( O min+dmin

denotes the smallest eigenvalue of A and omin = dﬁnn

Studying the general form of (6), we observe that, for large eigenvalues d;, the con-

vergence factor approximates I+y (i coth(bi) —d;) ~eo —L>, implyin
& pp v (o coth(a;)+d;) (o coth(b;)+di+yv=1) 4vdl.2’ plying

that high-frequency components converge very fast. For d; = 0, the convergence
Vvl coth(Vy~I(T -a))+1
coth(Vv=1(T—a))+yVy-1 "’
especially when the control penalization parameter v is small or y = 0. Hence, low-
frequency components converge very slowly. Based on the monotonicity of psp, with
respect to d; when y = 0, we can improve the convergence by introducing a relaxation
parameter 6 in the transmission condition to balance the convergence rates of low and
high frequencies. For instance, we can replace the transmission condition on /; in (3)
by Af (@) = f&~" with f& := (1-6)f&~" + 645" (@), and 6 € (0, 1). The resulting
1+y (o coth(b;)—d;) )|
v (o coth(a;)+d;) (o coth(b;)+d;+yv1)
Equioscillating between small and large elgenvalues we determine the optimal relax-

ation parameter 03, := . When y = 0, the optimal
SD; 2+tanh(\/70) yVv~ u)lh( Vv (T—a))+l

coth(Vv=1 (T —a))+y V1
2
2+tanh(Vv—Ta@) tanh(Vv-1(T -a))’

factor becomes psp, |4,=0 = tanh(Vv~la) which is closeto 1,

convergence factor is pgD ‘= maxy,ep |1-60(1+

relaxation parameter simplifies to which is approxi-

mately % .
For the algorithm SD,, we reverse the transmission conditions ,u’f’l. (a) = /1’2‘;1 ()
and z’z‘i(a) = z’l‘i(a') in (3), hence also in (5). We thus obtain for SD, the con-

; coth(a;)+d;) (o coth(b;)+d;+yv™! S
vergence factor psp, = maxg, ep | 27 (la ;;?(;l)i;;lfgl)(_ éi);r YY) | which is the

inverse of psp,. Hence algorithm SD, diverges under the assumption of Theo-

rem 1, and in particular, it diverges violently for high-frequency components, be-

. . -1
cause X% COth(la ;;Jzil)igﬁzzﬂ;(z);d‘”v ) . « 4vd?. For low-frequency components,

the converge is poor, especially when v is small or it can even diverge when y = 0, as
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psD, ld;=0 = coth(Vv-Ta );‘(}m—(‘/c;g/—a)();ygl
rithm SD;, is not an efficient algorithm and can also not be improved with relaxation
techniques.

We now study Algorithms SD3 and SDy4. Since they pass Dirichlet data at the
interface using only one state, they have similar behavior, and we just present the
analysis for SD3. We replace the transmission condition u’l‘ (a) = k‘.l (a) on I;

with zl (@) = z5 jl(a') in (5). Using the second-order ODE for z , we find that

Based on these observations, algo-

the transmission conditions still remain, i.e., z{ ](oz) =z, ]1 (a) on I] and Z5 J(a)

zl’j (@) on I,. This indicates that this is a Dirichlet-Dirichlet type algorithm in
the classical Schwarz sense, thus suffering from the same non-convergence as the
classical Schwarz algorithm without overlap. Indeed, its convergence factor pgsp,
equals 1 for all eigenvalues d;, and this cannot be improved with relaxation. Similarly,
using the second-order ODE for u , we obtain also psp, = 1. Hence, in contrast to
the Dirichlet-Neumann algorlthms 1n time [3], among all four Schwarz variants with
Dirichlet transmission conditions, only algorithm SD; (3), which naturally preserves
the forward-backward structure, exhibits good convergence behavior.

3 Neumann transmission condition

Schwarz methods with Neumann transmission conditions are not used for elliptic
problems, since they are not convergent in general, as one can see from a simple
1D example. We investigate now if Schwarz methods in time for parabolic optimal
control problems can be promising solvers. We identity once again four variants, see
Table 1 (right), called SN to SNy. Similar to SDj, algorithm SN naturally retains
the forward-backward structure. For the other three variants, this structure can be
recovered using identities in (4).

To analyze the convergence behavior of the four variants, we follow the same
approach as in Section 2. Algorithm SN is similar to (3), but with transmission
conditions replaced by /ik (@) = /ik_l(a) on I and y"; l(a) = yll"l.(a) on I,. When
analyzing its convergence using the second-order ODE for z* Z; ;» we are then examining
a Robin—Neumann type algorithm. We find for SN; the convergence factor

— max 1 + y (o tanh(b;) — d;) @)
PN = 06D v(o; tanh(a;) + d;) (o tanh(b;) + d; + yv=1) I

similar to psp,, with hyperbolic cotangent functions in (6) replaced by hyperbolic
tangent functions. However, unlike Theorem 1, we cannot directly obtain a sim-
ilar result for SNy, since the sign of (7) is less clear when replacing hyperbolic
cotangent by hyperbohc tangent. Nevertheless, substituting y = 0 into (8) yields
(o anh (a7 d; )(m (B which is a decreasing function of d;, as oy and the
hyperbolic tangent are both increasing functions of d; when d; > 0. Therefore, we
obtain a similar result as Theorem 2.
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Theorem 3 If A is symmetric positive semi-definite and y = 0, we obtain the estimate
1

< .
PsN = v (Omin tanh (O min @) +dmin) (Tmin tanh (o min (T — @) ) +dmin)

Moreover, for large eigenvalues, the convergence factor for SN; is approxi-

1+y (o tanh(b;)—d;) N 1 : .
mately (o7 mh(a)+do) (o tanh (b dyv )~ Gy meaning that SN; is a very

good smoother for high-frequency components. For a zero eigenvalue d; = 0,
_ 1y YVy Ltanh(Vy~ 1 (T—a))+1
psnilai=0 = coth (V=) e Ve
converge very slowly, especially when v is small, or it can diverge when y = 0.
As with SDy, one can use the monotonicity of psn, in the case y = 0 and im-
prove the convergence with a relaxation parameter 8. The convergence factor with
1+y (o tanh(b;)—d;) )| Usin
v (o tanh(a;)+di) (o tanh (by)+diryr-1)  1* g
the equioscillation principle, we determine the optimal relaxation parameter 9§N1 =

Thus, low-frequency components

relaxation is pgN] = maxgep |1 — 6(

- : 2
.Fory = 0, this becomes Treoth (Vo Ta) coh (Vo T —a))

2

V71 anl V71 —@))+
2ot (VT o) o
and is also bounded by %

For algorithm SN, we reverse the transmission condition in SN and obtain again
the inverse of the convergence factor of SN in (8). As for SD,, SN, is hence not
an efficient algorithm and cannot be improved using relaxation. For algorithms SN3
and SNy, they pass Neumann data at the interface using only one state. Similarly as
for SD3 and SDj4, we find that psn, = psn, = 1 for all eigenvalues d;, indicating
stagnation and no improvement with relaxation. Hence, among the four variants with
Neumann transmission conditions, only algorithm SN, which naturally preserves
the forward-backward structure, has good convergence behavior, and this even though
it is a Schwarz method with Neumann transmission conditions, which do not work
in the elliptic case!

4 Numerical experiments and comments

We first plot the convergence factor p as a function of the eigenvalues d; in Figure 4
(left). We set the parameters v = 0.1,y = 10,7 = 1 and @ = 0.4, and observe that both
SD; and SN, diverge for d; > 1. Algorithms SD; and SN are two good smoothers
for high-frequency components, but they exhibit poor convergence for low-frequency
components. This is significantly improved when using relaxation techniques. We
find numerically 9§D1 ~ 0.692 and 0’§Nl ~ 0.640, which are consistent with their
theoretical values. To evaluate the numerical performance of these variants, we
apply them to solve the one-dimensional heat control problem 0;y — 0xxy = u with
homogenous Dirichlet boundary conditions and a zero initial condition. We keep
the same parameter values and choose the target state § = sin(7x)(2¢> + ¢). We use
the Crank-Nicolson scheme with mesh size h; = hy = 1/32. The error decay as a
function of the number of iterations is shown in Figure 4 (right). As expected, SD;
diverge violently, and both SD3 and SD4 stagnate. The convergence of SD; and SN,
is already efficient without relaxation, due to the smallest eigenvalue in this test case
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Fig. 2 Convergence factor as a function of eigenvalues (left) and error decay as a function of the

number of iterations (right).

being around 10. The convergence can be improved from 10 to 6 iterations with a
relaxation parameter 6 = 0.975 for both algorithms.

Unlike our observation in [3, 4] for Dirichlet—-Neumann and Neumann—Neumann
algorithms in time, classical Schwarz algorithms with only Dirichlet or Neumann
transmission conditions are much more sensitive to the forward-backward structure.
We observe that only SD; and SN, which naturally preserve this structure, have good
convergence behavior. All other variants preform poorly and cannot be improved
even with relaxation techniques. For SD; and SN, we also provided estimates and
closed-form expressions for the optimal relaxation parameters. In [2], the authors
used transmission conditions of the form A + py on I} and y — g4 on I, with
two parameters p,q > 0. It would be interesting to extend this approach using
transmission conditions of the form A + py and y — gA to further improve the
convergence in the case of Neumann transmission conditions only.
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