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CONVERGENCE OF RESTARTED KRYLOV SUBSPACE METHODS
FOR STIELTJES FUNCTIONS OF MATRICES*

ANDREAS FROMMER', STEFAN GUTTEL!, AND MARCEL SCHWEITZER'

Abstract. To approximate f(A)b—the action of a matrix function on a vector—by a Krylov
subspace method, restarts may become mandatory due to storage requirements for the Arnoldi basis
or due to the growing computational complexity of evaluating f on a Hessenberg matrix of growing
size. A number of restarting methods have been proposed in the literature in recent years and
there has been substantial algorithmic advancement concerning their stability and computational
efficiency. However, the question under which circumstances convergence of these methods can
be guaranteed has remained largely unanswered. In this paper we consider the class of Stieltjes
functions and a related class, which contain important functions like the (inverse) square root and
the matrix logarithm. For these classes of functions we present new theoretical results which prove
convergence for Hermitian positive definite matrices A and arbitrary restart lengths. We also propose
a modification of the Arnoldi approximation which guarantees convergence for the same classes of
functions and any restart length if A is not necessarily Hermitian but positive real (i.e., has its field
of values in the right half-plane).

Key words. matrix functions, Krylov subspace methods, restarted Arnoldi method, conjugate
gradient method, shifted linear systems, harmonic Ritz values

AMS subject classifications. 65F60, 65F50, 65F10, 65F30

1. Introduction. When approximating

f(A)b,

the action of a function of a matrix A € C™*™ on a vector b € C™ by m iterations of
Arnoldi’s method [8,22,26,31], one computes an Arnoldi decomposition

AVi = VinHyp 4 Bt mWms 1€, ém = (0,...,0,1)T € R™, (1.1)

where H,, = [h;;] € C™*™ is an upper Hessenberg matrix and the columns of V;,, =
[V, ..., U] € C"*™ form an orthonormal basis of IC,,, (A, b), the mth Krylov subspace
corresponding to A and b. One then approximates f(A)b in I, (A, b) by

Fon = Vi fF(H)VED = ||b]|2Vin f(Hp ) é1, € = (1,0,...,007 € R™, (1.2)

This procedure requires storing the full Arnoldi basis V,,, and evaluating f(H,,),
a function of an m x m matrix. When a large number m of iterations is necessary
to approximate f(A)b with the desired accuracy, e.g., when A has eigenvalues near a
singularity of f, the approximation (1.2) may be practically infeasible due to storage
limitations and /or high computational complexity. To overcome this problem a num-
ber of restarting approaches have been proposed in the literature, where—similarly
to the techniques for linear systems—after a certain number of iterations the Arnoldi
basis is discarded and a new Arnoldi cycle is started to approximate the error of the
last iterate, cf. [1,2,10,11,16,24,36]. While much work has been devoted to tuning
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the methods towards numerical stability and efficiency, there are only few theoretical
results concerning the convergence of these methods. Finite termination at the ex-
act solution is guaranteed—at least in exact arithmetic—for the unrestarted Arnoldi
method in the sense that there exists m < n with f(A)b = ||b||2V; f(Hy,)é . This is
not the case for the restarted variant where it might happen that the approximants
do not converge to the solution at all. Such unwanted behavior is well known in the
context of restarted GMRES for linear systems; see, e.g., [25,33,38,39]. We illustrate
by an example that this is also the case for the restarted Arnoldi method.
EXAMPLE 1.1. For odd n € N consider the matrix

1 0 -~ 0 1
1 1 0 0

A=10 1 1 . | eR™n
: . .0
0o -~ 0 1 1

which is nonsingular, det(4) = 2. Let é; denote the ith canonical unit vector and
take b = é; and the function f(z) = 2~!. This means that f(A)b = A71b is the
solution of the linear system Ax = b, and the restarted Arnoldi method reduces to
the restarted full orthogonalization method (FOM) [31,35]. The solution of the linear
system is given by

{% if 4 is odd,

T=9°, ...

—5 if i is even.

When the restarted Arnoldi method with restart length m < n is applied to the linear
system Az = b, the first Arnoldi basis Vn(ll) and the upper Hessenberg matrix Hf# )
in (1.1) are given by

1 0 0
Vi) =lé,é,...,6, and HY = Lo € R™*™,
: . 0
o --- 1 1

The matrix anl) is clearly nonsingular, thus the Arnoldi approximation :1:7(n1 ) =

T&”(H,(,}))_lél from (1.2) is defined. A simple calculation shows that the corre-

sponding residual rr(,%) =b— Aa;,(nl ) satisfies ”('11 ) = én+1- To describe the situation

for further restart cycles let us agree that the lower indices ¢ in the canonical unit
vectors €, are to be understood modulo n, i.e., é,11 = é;, and so on. The second
restart cycle computes the Arnoldi basis v = [ém+1,---, €], the same Hessen-
berg matrix H,(,%) = HT(,% ), and the residual rg ) — ésm+1- Continuing in this manner
we obtain that in all restart cycles the Hessenberg matrices are equal to the one
from (1.1) and that in the kth cycle the Arnoldi basis consists of the canonical unit
vectors € _1ym1,- - - €km, and r,g,f) = Ekm+1-

As a consequence, restarted FOM does not converge, since its residuals do not
tend to 0, for any restart length m € {1,...,n — 1}. We note that in this example A
is normal and has the eigenvalues 1 4 exp(27ij/n) (j = 1,...,n) which all lie in the
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right half-plane. We refer to [34] for further investigations of the arbitrary convergence
behavior of restarted FOM.

Example 1.1 illustrates that we cannot guarantee the convergence of a restarted
Arnoldi method unless additional assumptions on A and/or f are made. We restrict
ourselves to the class of Stieltjes functions (see, e.g., [4,5,19]), which can be repre-
sented as a Riemann—Stieltjes integral

6= [ . (13

with respect to a function p(¢) which is monotonically increasing and nonnegative on
[0,00) and satisfies the condition

/000 L‘-l-% du(t) < oo. (1.4)

Simple examples of Stieltjes functions arise if p(t) is a piecewise constant step
function with a finite number of (positive) jumps &; at points ¢;, i.e.,

=3 ti -

Many other Stieltjes functions correspond to a differentiable function p(¢). In this
case (1.3) can be written as an ordinary (improper) Riemann integral

(1)
/O o, (1.5)

cf., e.g., [19]. Two important examples of Stieltjes functions of this type are

: w 4—a
27 = sin(a) / dt for a € (0,1)
m o t+z

and

log(1 + 2) /OO g
1

z - t+ =z

More examples of Stieltjes functions can be found in, e.g., [4,5,19].

A closely related class of functions are those of the form f(z) = zf(z), where f
is a Stieltjes function. We will show that many of the results derived for Stieltjes
functions in this paper are easily transferable to such functions as well; see also [16].

The few theoretical results concerning the convergence of the restarted Arnoldi
method for matrix functions available in the literature [2,10] are based on approxi-
mation theory and make use of bounds for the error of interpolating polynomials for
certain classes of analytic functions, using the connection between Krylov subspace
methods and polynomial interpolation (as explained in, e.g., [12,31]). Here we take a
different approach, using the intimate relation between Arnoldi’s method for matrix
functions and FOM for families of shifted linear systems [35], as well as a similar
relation with the “shifted GMRES” method from [15].

The remainder of this paper is organized as follows. In section 2 we briefly review
the ideas behind restarted Krylov subspace methods for f(A4)b without going into
algorithmic details. We also reproduce known convergence results for the restarted
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Arnoldi method in this section and formulate a new result on the monotonic decrease
of the Euclidean norm of the error. In section 3 we discuss the relation between the
Arnoldi approximation of matrix functions and FOM for families of shifted linear
systems. In section 4 we prove convergence of the restarted Arnoldi method with
arbitrary restart length for Stieltjes functions and the aforementioned related class of
functions when A is Hermitian positive definite. Thick restarts as a means towards
accelerating convergence are briefly discussed in section 5. A modification of Arnoldi’s
method using harmonic Ritz values as interpolation points and the corresponding con-
vergence theory for non-Hermitian, positive real matrices are presented in section 6.
We end with results of some numerical experiments in section 7.

2. Restarted Arnoldi approximations for f(A)b. The main idea when re-
starting Arnoldi’s method for matrix functions is to apply an additive correction

£O = £+ o,

where fn(ll) denotes the approximation (1.2) obtained from m iterations of the standard
Arnoldi method and eg) is an approximation of the error f(A)b — f,%l) obtained by
m iterations of a new Arnoldi cycle. Repeated application of this additive correction
leads to approximations féf) for f(A)b with

£ = 0 4 oD, k=23,

A requirement for employing this approach is to have a representation of the error
f(A)b — £ in the form egrll)(A)'u(l), with a new function esrll)(z) and a new vector
v, In this case, it is possible to again apply Arnoldi’s method for approximating
ey (A)v™M. A first result in this direction was given in [10], characterizing the restart
function eg,ll)(z) as the mth order divided difference [6] of f(z) with respect to the
Ritz values, i.e., the eigenvalues of H,,; see also [24]. For functions representable by
a “Cauchy-type” integral, an integral representation of the restart function instead of
a representation using divided differences was given in [16], which was then used to
develop a numerically stable restarting procedure. We rephrase this result for Stieltjes
functions. In what follows spec( - ) denotes the set of eigenvalues of a matrix.

THEOREM 2.1. Let f be a Stieltjes function, i.e., f can be represented as in (1.3).
Assume spec(A)N(—o0,0] = O and denote by f,, the mth Arnoldi approzimation (1.2)
to f(A)b. Assume that spec(Hp,) = {01,...,0m} satisfies spec(Hy,) N (—00,0] = 0
and define

1 1

n®) = (O™l [ 0, g (0l (2D

where wy, (£) = (t+601) - (t + O,) and v, = 112 hit1,:. Then
FAD — o = eon(AYvmss, (22)

where vy,11 18 the (m + 1)st Arnoldi vector.

This result is contained in [16, Thm 3.4] for the case when p is differentiable and
thus f is of the form (1.5).* For general u the proof of (2.2) can be done in an identical
manner, so we refrain from reproducing it here. Inductively, Theorem 2.1 also yields

*In [16] the integration interval is (—oo, 0], i.e., the integration variable ¢ is transformed as t — —t.
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a representation for the error f(A)b — fn(f) of the restarted Arnoldi approximation

n(lk) after k restart cycles. For its formulation we continue to systematically use an
upper index in brackets to distinguish quantities from the various cycles. We then

have
FA)b — £ =B (A)pl), (2.3)

where

06 = 0ol (I, 99) [ s o e

wr(ﬂ;) (t) z+t

Jj=1

For f a Stieltjes function and A Hermitian positive definite, the Ritz values 6; are
all real and positive. The conditions spec(A)N(—o0,0] = 0 and spec(H,,)N(—o0,0] =
() are then always fulfilled, and the nodal polynomial wy,(t) = (£ + 61) - (t + 0p,) is
positive for ¢ > 0. Therefore, 1/w,,(t) is also positive, and there exists a constant

a > 0 such that 1/w,,(t) < 155 for t > 0. Together with (1.4) this shows that

i) = [ =5 dnto)

Wi (T)

is defined and has a finite value for all ¢ > 0. Since

1
Wy (

diit) = — dul(t),

~—

this yields the following proposition.

PROPOSITION 2.2. Let f be a Stieltjes function and A € C™*™ be Hermitian
positive definite. Then the error function e, (z) from (2.1) is a scalar multiple of a
new Stieltjes function,

Rl |
em(z) = (=1)mH1 m ——dpu(t).
(2) = (~1)™ b2y / d7i(t)

z+t

In Algorithm 1 we summarize a generic form of the restarted Arnoldi method
based on an error function representation. We refer the reader to [16] for a detailed
description of the method when the restart function from (2.2) is evaluated via nu-
merical quadrature, or to [2] for a different approach using a rational approximation
of f.

There are two main results on the convergence of the restarted Arnoldi method
in the literature so far. In [10] it is proven that for entire functions of order one (this
class contains the exponential function as an important special case), superlinear
convergence can be guaranteed for all restart lengths m.

THEOREM 2.3 (Theorem 4.2 and Corollary 4.3 in [10]). Let A € C"*™ b € C",
and let f be an entire function of order one. Then there exist constants C and vy
independent of m and k such that

m—1

IF ()b~ £ < C 1blly for all k.

"
(km —1)

The proof of Theorem 2.3 relies on convergence results for polynomials of best
uniform approximation to entire functions of order one, see [13].
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Algorithm 1: Restarted Arnoldi method for f(A)b from [10] (generic version).
Given: A, b, f, m
1 Compute the Arnoldi decomposition AV,

O —y O D a0, o0 6T

2 with respect to A and b.

s Set £ = ||b[|. VS F(HY) &

4 for kK =2,3,... until convergence do

5 Determine the error function egfi_l)(z).

6 Compute the Arnoldi decomposition AV = v P EE + h(k+1 m éf}_léT
7 with respect to A and U$+11).

s | Set £8) i pOD 4y (s

The second main convergence result, proven in [1], relies on a different approach.
It uses the fact that the sequence of Ritz values being generated by the restarted
Arnoldi method with restart length m = 1 applied to a Hermitian positive definite
matrix A asymptotically alternates between only two values 97 and 99, so that the
corresponding approximation can be asymptotically characterized as an interpolation
process with only two nodes. Using several additional results on the asymptotic
behavior of the Arnoldi basis vectors, it was then proven in [1] that the restarted
Arnoldi approximation with m = 1 converges at least linearly for a class of functions
which contains the Stieltjes functions.

THEOREM 2.4 (Corollary 5.5 in [1]). Let A € C"*™ be Hermitian positive defi-
nite, b € C", and let Anin and Amax denote the smallest and largest eigenvalue of A,
respectively. Let [ be a function analytic in (C\ R)U [Amin, Amax].- Then the restarted
Arnoldi method with restart length m = 1 converges to f(A)b with asymptotic con-
vergence factor at least

)\max - )\min

|C - Ama,x| + |C - )‘min|’

where ¢ is a singularity of f which is closest to [Amin, Amax)-

Note that Arnoldi with restart length m = 1 can be seen as a generalization of
the method of steepest descent for matrix functions (see [1]). While the two-cyclic
behavior of Ritz values can also be observed for larger restart lengths, a generalization
of Theorem 2.4 for m > 1 is currently unknown.

A third, weaker but noteworthy result is from [14], see also [7].

THEOREM 2.5. Let f be a Stieltjes function, A € C™**™ Hermitian positive definite
and let f,, denote the approximation obtained with m iterations of Arnoldi’s method
(without restarts). Then

1F(A)b = fniallz < 1 (A)b = fnllz for all m with f,, # f(A)b,

e., the Buclidean norm of the error decreases strictly monotonically.
In the light of Proposition 2.2 this generalizes to the restarted Arnoldi method.
COROLLARY 2.6. Under the assumptions of Theorem 2.5, the approxzimations
m ) obtained via the restarted Arnoldi method satisfy

£(A)b — £E Dy < || F(A)b — £Po for all k unless £ = f(A)b.
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Corollary 2.6 only shows that the errors are monotonically decreasing in the Eu-
clidean norm, but it does not state that the errors tend to 0. However, it complements
the asymptotic result from Theorem 2.4 for Stieltjes functions (and restart length
m = 1) as it shows that the convergence is monotone in the Euclidean norm from the
very first cycle.

The next two sections will show that moving from the Euclidean norm to the
energy norm allows us to give stronger convergence results for Stieltjes functions of
Hermitian positive definite matrices.

3. Approximating f(A)b and the FOM iterates for shifted linear sys-
tems. For t > 0 let @, (t) = ||b||2Vin (Hym + tI) "1 € denote the mth FOM iterate for
the shifted linear system

(A+thx=1b

with initial guess ay(¢) = 0 and spec(A)N(—o0, 0] = (). For the Arnoldi approximation
fm for f(A)b with a Stieltjes function f(z) = [;° H% dp(t) we then have

o= [612Vin () = [ 1BlaVin(Hon 4 e1) e du(t) = [ an(®)duce)
0 0
The respective FOM residuals 7, (¢t) = b — (A + tI)x,, (t) satisfy

(G L 7

=T

Um+1- (31)

This is known from [32], and it also follows by applying (2.1) to the function f(z) =
(2 +1)~! represented as a Stieltjes function with the step function p having exactly
one jump of size 1 at ¢. Using Theorem 2.1 we see that the error f(A)b — f,, can be
represented as

P = o = e (A = | T A D) (1) du(t) = / Y e du(t), (3:2)

where e,,(t) = (A+tI)~tb—=,,(t) is the error of the mth FOM iterate for the system
(A+tI)x = b. A similar result holds for analytic functions using the Cauchy integral
representation; see, e.g., [11,22,31].

We proceed to show that this representation carries over to the restarted case, thus
following [11] where this was done for functions with a Cauchy integral representation.
Restarting FOM for the system (A + tI)x = b after k cycles of length m means

that given the current approximation .y )(t) and its residual 7\ (t) we compute a

correction for ¥ (t) by applying m iterations of FOM to the system (A+tI)e® (t) =

) (t), yielding

a5 (1) = 20 (1) + e (1) with e () = [|b]lo V) (HE) + 1) ér.
Inductively, using (3.1), we see that for all ¢ > 0 the residual i )(t) satisfies

A
Hj:ﬂ*(ﬂ) ")
Il w () ™

<
—~
™
N2
—~
~
~—
|

(=) Dbl
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Using (2.3) and (2.4), this shows that for the errors f(A)b — ) of the restarted
Arnoldi approximations f, *) we have

FAYb -5 = e (A)ok), = / (A+D) "9 (1) du(t) = / e (1) du(t). (33)

0

Our approach to prove convergence of the restarted Arnoldi method for Stieltjes
functions is based on known convergence results for the (restarted) FOM iterates for
(A+tl)x = b. For A Hermitian positive definite and ¢ > 0, the matrix A + ¢I is
Hermitian positive definite as well and (restarted) FOM is mathematically equivalent
to (restarted) CG. Of course, restarted CG seems not to be a method with great
practical use. However, the convergence theory available for CG can also be applied
to restarted CG, and this will allow us to establish the convergence of the restarted
Arnoldi method for Stieltjes functions of Hermitian positive definite matrices in the
next section. We end the present section by recalling the classical convergence result
for CG which uses the energy norm

llella = Vet Ae.

THEOREM 3.1 (see, e.g., [32]). Let A € C"*™ be Hermitian positive definite and
xg, b € C". Further, let x* denote the solution of the linear system Ax = b and let
T, be the mth CG iterate with initial guess xy. Let k = % denote the condition
number of A and define o

-1 1
_ VK and Oy = —————
VE+1 cosh(mInc)

(where we set o, =0 if kK =1). Then the error in the CG method satisfies

2" — zmlla < am|z” — 20| a-

4. Convergence of restarted Arnoldi for Stieltjes matrix functions. Us-
ing the tools from section 2 and section 3, we will now derive our main results for
positive definite A. Our starting point is the following lemma, which provides a first
generalization of Theorem 3.1 to the matrix function case.

LEMMA 4.1. Let A € C™*" be Hermitian positive definite, b € C™, and let f be
a function of the form (1.3) and fn(f) the approzimation to f(A)b from k cycles of
Arnoldi’s method with restart length m. Let Apin and Amax denote the smallest and
largest eigenvalue of A, respectively, and define the functions

Amax + 1

W) =5 o(t) = VED 1 !

) —— )= ——F——.
min +1 k(t) +1 cosh(mInc(t))

The energy norm of the error ofﬁ%k) is then bounded by

k
1£(A) = £ < b2y Nmae / = H% w0, (2)
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Proof. We first note that at this stage we allow oo as a value for the integral on
the right-hand side of (4.2). Its finitiness and and convergence to 0 for k — oo will
be discussed right after the proof. By using (3.3), we can write

reap - - | " e () dpuo),

where e¥ )(t) denotes the error of the approximation w,(n)( t) from k cycles of restarted

CG with restart length m for the shifted linear system (A + ¢I)x = b. This yields
o
1£A)5 = £91a < [ el O)Ladutr)

< [ B e ) s )

where we used that ||v][4 < \/Amax/(Amax + 1) - ||v]|a4¢1 holds for all ¢ € [0, 00) since

HA+tDv = v Av + tof v and v Av < A\yaxv¥v. We now apply Theorem 3.1
for the shifted matrices A + ¢I which are positive definite for ¢ € [0,00). Using the
fact that the kth cycle of restarted CG can be interpreted as performing m iterations
of CG with initial guess z\r 71)(15), the result of the previous cycle, and denoting the
solution of (A +tI)x = b by x*(t), we obtain

R P e

with a,,(t) from (4.1). Repeatedly applying the CG estimate for all ¢ throughout
all restart cycles and using the fact that the initial guess of the first restart cycle is
xp(t) = 0 for all ¢, we conclude that

1700 = 0 < Vs [ 2l

As z*(t) = (A +tI)71b, a straightforward calculation shows that

lz*(t) = 251 () [|aer du?),

2™ ()|l ater dp(t). (4.3)

. 16]]2
" (t < —.
|| ( )HA-HI = m

Inserting (4.4) into (4.3) completes the proof. O

Lemma 4.1 gives a bound for the energy norm of the error when approximating
a Stieltjes matrix function by the restarted Arnoldi method with arbitrary restart
length m. It is, however, not immediately clear whether the right-hand side of (4.2)
tends to zero as k — oo, or even whether it is finite at all. We now investigate further
the integral on the right-hand side of (4.2) and prove that it is always finite and tends
to zero, thus proving convergence for all Stieltjes functions. To do so we need the
following auxiliary result on the monotonicity of the function a,,(t) from (4.1).

PROPOSITION 4.2. The function ap,(t) from (4.1) is monotonically decreasing
on [0,00).

Proof. As a function of ¢t € [0,00), £ decreases monotonically from x(0) to 1, ¢
increases monotonically from ¢(x(0)) to 1 as a function of x € [x(0), o), and a,, in-
creases monotonically as a function of ¢ € [¢(x(0)),1). Altogether, thus, ., decreases
monotonically as a function of ¢. O

(4.4)
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With these prerequisites, we are prepared to give our first main result.

THEOREM 4.3. Let A € C™*™ be Hermitian positive definite, b € C", f a Stieltjes
function of the form (1.3), and f,&’“) the approximation from k cycles of Arnoldi’s
method with restart length m. Further, let c.,(t) be defined as in (4.1) and let to > 0
be the left endpoint of the support of u. The energy norm of the error offn(f) can then
be bounded as

1F ()b~ £P]la < Cam(to)", (4.5)
where
C= ”b”Q\/)‘max : f(\/>\min)\max) (46)

is a constant independent of m and k, and 0 < ayy,(to) < 1. In particular, the restarted
Arnoldi method converges for all restart lengths m > 1.
Proof. We begin by using Lemma 4.1 and Proposition 4.2 to estimate

(k) am (1)
£(A)8 = 500 < 10l A | e dutt)

1
< [|bll2am(t ’“\/Amax/ du(t). (4.7
N H HQa ( O) 0 \/)\min +1- \/Amax +t lu( ) ( )

The geometric mean v/ AminAmax Of Amin and Anax satisfies

1 1
< .
\/Amin +1- \/)\max +t \/AminAmax +t

Using this in (4.7) we obtain

740D~ £01La < [l (t0)* Ao [ e a0

The integral on the right-hand side is f(v/AminAmax), which completes the proof. O
Using ||v]|2 < \/%HUHA for all v € C™, Theorem 4.3 implies the bound

1£(A)b = £1P]l2 < Can(to)*, where C = [bllav/k(0)f(VAminAmax) — (4:8)

for the Fuclidean norm of the error.
We proceed by discussing two “extremal” cases of the error bounds given in (4.5)
and (4.8). The first one is restart length m = 1, the situation considered in [1]. Then

(tO) _ )\max - )\min _ )\max - )\min
/\max + >\min + 2t0 | - tO - >\max| + ‘ - tO - )\min| ’

so that we recover exactly the asymptotic convergence factor from Theorem 2.4 since
for a Stieltjes function f and A Hermitian positive definite, the singularity of f nearest
t0 [Amin, Amax] 18 always ¢ = —to.
The second extremal case is k = 1, i.e., the unrestarted Arnoldi method.
COROLLARY 4.4. Let the assumptions of Theorem 4.3 hold and let f,, be the
approximation to f(A)b after m iterations of the unrestarted Arnoldi method. The
energy norm of the error of f,, can then be bounded as

1£(A)b — fulla < Camn(to), (4.9)
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where C' is the constant from (4.6).

The bound from (4.9) is, up to the factor C, the same bound as the standard
bound for CG convergence for the linear system (A+toI)x = b obtained by bounding
the CG polynomials with the Chebyshev polynomials. This bound does not incorpo-
rate superlinear convergence effects due to spectral adaptation. We will give a result
in this direction (Theorem 6.6) at the end of section 6.

It is possible to generalize the result of Theorem 4.3 to another class of functions

closely related to Stieltjes functions, namely functions of the form f(z) = zf(z2),

where f is a Stieltjes function. Notable examples are the positive fractional powers
2% = 2271 for a € (0,1), including the square root, and the logarithm log(1 + z) =
zw. The error representation for these functions is closely related to the one
for Stieltjes functions. The result was given in [16] for functions with a Cauchy-type
integral representation. As before, we rephrase it in terms of Stieltjes functions.

PROPOSITION 4.5 (Corollary 3.6 in [16]). Let the assumptions of Theorem 2.1
hold for the function f and let f(z)= zf(z) Denote by f,, the mth Arnoldi approzi-
mation (1.2) to f(A)b. Then

F(A)b — fn = Aen(A) Vi1 — hiny1m (éfﬁf(Hm)él) Um+1, (4.10)

where ey, is the error function for ffrom Theorem 2.1.

We assume that the restart procedure is implemented as suggested in [16], which
means that the second term in (4.10) is evaluated exactly before each restart (all
necessary quantities are known) and then added to the Arnoldi iterate, giving the
approximation fm. Then the error is given by

(A+tD) ™ o, dult). (4.11)

F m-+1 > 1
FAD = Fo = (0" bl [ s
We can now formulate the following convergence result for this restarted Arnoldi
method. It follows by using exactly the same techniques as in the proofs of Lemma 4.1
and Theorem 4.3, now applied to the error representation (4.11), and it makes use of
the fact that || A4 = Amax-

THEOREM 4.6. Let A € C™*™ be Hermitian positive definite, b € C", f(z) =
zf(z) where f is a Stieltjes function as in (1.3). Let f,Ef“) be the approximation from
k cycles of Arnoldi’s method with restart length m for f(A)b, let a,(t) be defined as
in (4.1), and let tg > 0 be the left endpoint of the support of u. Then, if the restart
method is implemented as described above,

1£(A)b = F®l4 < AmaxCrm (o)
and
||f(A)b - f(k)H? S )\maxéam(tO)ka

where C and C are the constants from Theorem 4.3 and from (4.8), respectively. In
particular, the restarted Arnoldi method for f(z) = zf(z) converges for all restart
lengths m > 1.

Note that Theorem 4.6 would also hold with the exact same bound if one chose
the simple approach of first approximating f(A)b by the restarted Arnoldi method
and then multiplying the result with A. However, this approach is not recommended

in practice, as the absolute error norm achieved in Arnoldi’s method may increase
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by a factor of up to Apax due to the subsequent matrix-vector product. While this
factor is indeed contained in the bound from Theorem 4.6, in practice the error norm
will oftentimes be significantly smaller if one avoids using f during the computations.
Therefore, the main value of Theorem 4.6 is an error bound that uses f directly.

5. Thick restarts. Thick restarts were introduced in [29] and then [11] as a
means to accelerate the convergence of the Arnoldi method similar in spirit to deflated
restarts in Krylov subspace methods for solving linear systems; see, e.g., [27,28].
Without going too far into the technical details, we now sketch how the previous
convergence results carry over to thick restarts.

The idea of thick restarts is to use information on the spectrum of A gained in
cycle k to effectively deflate eigenvalues close to a singularity of f. For A Hermitian
and positive definite and f a Stieltjes function, this means that we target at deflating
the smallest eigenvalues. Technically, instead of the standard Arnoldi decomposition
(1.1), we now compute for each cycle k > 1 an Arnoldi-like relation of the form

AW® —® G

+m t+mGofm T oWl W e ttm), ng-)m € Ccltmpxtrm),

L+m> l+m

where Wé(i?m has orthonormal columns which span the sum of a deflation subspace
of dimension ¢ and the Krylov subspace KC,,(A, v*~1). The deflation subspace is
typically constructed from the vectors of a Schur decomposition of the compressed
matrix Géijnl) from the previous restart cycle (which coincides with H,, in case of
the first restart cycle); see [11]. For a Stieltjes function f this implies that we get a
relation analogous to (3.3)

eft, = ey (A = / (A+tD) e (1) dpu(t) = / e (1) du(t),

where all residuals rz(i)m(t) are collinear with v*) and eéi)m(t) =(A+ tI)_lre(En(t)
is the error of the restarted deflated FOM iterate “’z(-]f-) (t) for (A+tl)xz = b after

m
cycle k, i.e.,

W =D w0 (@D )T w Y e D).

w£+m - Y4+m +m l+m l+m l+m
Noting that mé(f:nl) + Wg(i:nl) (Gé]:nl) +tI )_1 (Wéﬁ;@l))Hrﬁr;l)(t) minimizes the en-
ergy norm |z — (A + tI)_lrg(_l:nl)(t)HAH] over we(k:nl) + colspan(WL,(i)m) and that

colspan(We(ﬁn) contains /C,, (A, v*~1)), we obtain

k _
e (O)larer < k() (A + 1) 0] ager

with o, (t) from (4.1). We thus arrive at the following generalization of Theorem 4.3.
THEOREM 5.1. Under the same assumptions as in Theorem 4.3, the approxima-

tions fz(j:zn for f(A)b obtained with the thick restarting approach satisfy

Hf(A)b - fz(onHA < CO‘m(tO)ka C= ||b||2\//\max : f(\//\minAmaX)' (5'1)

The interest of this theorem is that it shows that the thick restarting method
converges. Its drawback is that (5.1) does not at all reflect the acceleration of conver-
gence which thick restarts are aiming at. A more precise analysis would have to take
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into account how well colspan(We(f)m) approximates the smallest eigenvectors of A,
and elaborating on this is beyond the scope of this paper. In fact, a rigorous analysis
of these effects would need to take into account not only the extremal eigenvalues of
A, but the distribution of all eigenvalues and the components of b in the eigenvector
basis of A. Practically, one usually observes that after some number of, say, ko cycles,
the eigenvectors corresponding to the ¢ smallest eigenvalues are very well approxi-

mated by a subspace of colspan(We(le), so that from then on one can replace o, (to)

in (5.1) by its effective counterpart

1 kel — 1 Amax + t
eff eff eff max 0
ty) = ———— = — = max
@ (to) cosh(m In ceff)’ ‘ efl — 17 " A+t
where A is the (¢ + 1)st smallest eigenvalue of A. The bound (5.1) is then to be

replaced by the estimate
k}g e
1£(A4)b = £2) 14 S € am(t0)) "™ (ot (ko)

6. Restarted harmonic Arnoldi for Stieltjes matrix functions. Any ma-
trix function f(A) is identical to a polynomial matrix function g4, r(A), where g4 s is
the polynomial of degree < n — 1 which interpolates f at spec(A); see, e.g., [20,23].
Interpolation is to be understood in the Hermite sense; more precisely, at each eigen-
value X all derivatives of f and ga,; have to coincide up to order ind(\) — 1, where
ind(\) is the size of the largest Jordan block for A. By results from [12,31], we have
q(A)b = V,,,q(H,,)V;E b for any polynomial q of degree < m — 1, hence the Arnoldi
approximation f,, from (1.2) can also be characterized as f,, = qu,, r(A)b, where
qm,,,f interpolates f at the eigenvalues of H,, which are the (standard) Ritz values
of A with respect to the Krylov subspace K, (A4, b).

The purpose of this section is to show that an alternative Krylov subspace ap-
proximation, based on polynomial interpolation at the harmonic Ritz values instead
of the standard Ritz values, allows us to enlarge the class of matrices for which we can
prove convergence of a restarting method. This class will be the positive real matrices,
i.e., matrices A for which Re(v Av) > 0 for all v € C"*, v # 0. The matrix A from
Example 1.1 is positive real, and we showed that even for the simple Stieltjes function
f(z) = 27! there is no convergence with the standard restarted Arnoldi method, i.e.,
when we interpolate at the standard Ritz values.

DEFINITION 6.1. The harmonic Ritz values of A € C™*"™ with respect to a sub-
space U C C™ are those numbers ¥ € C for which there exists € € U,  # 0 such
that

k—ko

Az —Jdz 1L AU.

We note that the standard Ritz values 6 are those for which Az’ — 62’ L U for
some ' # 0 and that for nonsingular A the value ¥ is a harmonic Ritz value with
respect to U if and only if 9! is a standard Ritz value for A=! with respect to Al.
From now on we will consider Krylov subspaces U = K,,,(4, b) and no longer explicitly
mention the dependence of the (harmonic) Ritz values on the subspace. The following
known results on harmonic Ritz values are key to formulating a restarted harmonic
Arnoldi method for matrix functions and its analysis for Stieltjes functions. We also
refer to [21] where interpolation at harmonic Ritz values has been discussed in the
context of the unrestarted Arnoldi method.

LEMMA 6.2. Consider the Arnoldi decomposition (1.1).
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(i) The harmonic Ritz values of A with respect to K., (A, b) are the eigenvalues
of the matriz

Hyy = Hy + (g1, m Hy é) €L

(ii) Let w € C™ be any vector and H,, = H,, + wéll. Then for any polynomial q
of degree < m — 1 we have

Ving(Hn)Viilb = q(A)b.
(iii) With A, +i1.f the polynomial which interpolates f at the spectrum of ﬁm+t1,
f(Hyp +tI) = 48, 11 f(}NIm +tI), we have for allt € C

Vin (Ho +tHVEb = q5 .\ (A+1tI)b.

9H,,+t1,f

(iv) For f(z) = 271, let U, (-1 be the polynomial interpolating f at spec(Hy,),
and let pp(2) =1 — 2q5 (),l(z). Put & (t) = Vi (Hp 4+ tI)"*VEb. Then

T (t) 1= b — (A 4+ tD) T, () = ()T (0),

where
1
Pm(—t)

Proof. Part (i) can be found in, e.g., [30]. For w = 0 part (ii) was shown in [31];
for the matrix H,, (i.e., u = Bt .mH,, €m) the result was given in [37]. The proof
for the general case follows in the same manner, i.e., by inductively establishing that
VinHI VHbD = AJb for j = 0,1,...,m — 1. For part (iii) we use the shift invariance
of the Arnoldi relation (1.1),

N (t) = , Tm(0) = pm(A)b. (6.1)

AV = VinHop + hins 1 mOms1 €5 = (A+tH Vi = Vin(Hpy +tI) + hng 1 .m O 1 €

for all t € C, and apply (ii) to the matrix A + ¢ and the rank-1 modification (H,, +
tI) + (hms1.mH, é) €L of Hy, +tI. We note in passing that for ¢ # 0 the harmonic
Ritz values of A+tI are not the eigenvalues of H,, +tI. To show (iv) let g7 ,; -1 (2)

interpolate f(z) = 21 at spec(H,y, +tI) = spec(Hp,)+t. Then T, (t) = Pmt(A+tI)b
with pm¢(2) = 1—2q5 ., -1 (2). For each t the polynomial p,, ; of exact degree m

interpolates the zero function at spec(H,,+tI) and is normalized to satisfy p,, +(0) = 1.
In particular, with ¢; (¢ = 1,...,m) denoting the (possibly multiple) eigenvalues of
H,,, we have

poo(a) =TI, (1= 7)) (6:2)

and

m z 1
Pm,t(2) = Hizl (1 Y+ t) - pm70(—t)pm’0(z —t), (6.3)

the last equality holding because the polynomial on the right-hand side has the same
Zeros as P, and attains the value 1 at z =0. O



CONVERGENCE OF RESTARTED KRYLOV SUBSPACE METHODS 15

_ Let us reserve the term harmonic Arnoldi approrimation for the approximation
fm = ag f(A)b for f(A)b, where the polynomial ¢z f interpolates f at the har-
monic Ritz values of A. By Lemma 6.2 we have

fm = me(f_jm)vn[jba

and with f a Stieltjes function, f(z) = [~ =

o s du(t), we obtain the representation

Fn = Vm/ (Hp + 1)~ du(t) Vb,
0
Similarly to (3.2), the error of the harmonic Arnoldi approximation is
F(A)b — fn = / (A+ D)™ Fn(t) dplt) = / N (8) (A + 1)~  du(t) - 7 (0)
0 0

with 7, (t) from (6.1). We thus have f(A)b — f, = &m(A)Tmn(0) with the error
function

Enlz) = /O Tl 4. (6.4)

2+t

Alternative representations for ¢,,(z) are possible, for example as a divided differ-
ence with respect to the harmonic Ritz values (see, e.g., [10] where a divided difference
representation was derived for arbitrary interpolating polynomials). However, the in-
tegral representation (6.4) for Stieltjes functions has the same two crucial advantages
as has (2.1) and (2.2) for the standard Arnoldi approximation: it allows for a stable
numerical implementation of restarts based on numerical quadrature, and it is the
starting point of our convergence analysis for the case that A is positive real. Note
that we have

F(A)b — fo = /000 Em(t) du(t) with S (t) = (A+tI)"1b — B (t),

where €, (t) is the error of the Krylov subspace approximation @y, (t) = Vi (H,, +
tI)~'V.2 b to the solution of the system (A+tI)x = b. For t = 0, the vector Z,,(0) is
thus just the mth GMRES iterate for the system Az = b with initial guess oy = 0.
For t > 0 the vectors @, (t) are not the GMRES iterates for (A + ¢tI)x = b; instead
they are Krylov subspace approximations characterized by a residual collinear to that
of the GMRES iterates for ¢ = 0. The collinear residual approach was introduced
in [15] for developing variants of restarted GMRES for families of shifted linear sys-
tems. We refer to this work for an efficient computational method based on a single
QR factorization (of H,,) to obtain all the vectors &, (t) for several values of ¢ simul-
taneously. The paper [15] also showed that the restarted shifted GMRES approach
produces convergent iterates &, (t) for all ¢ > 0 if A is positive real, and Lemma 6.3
below is a quantitative refinement of results presented therein.
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The four quantities

) vHA 1y "
p::mln{Re(vHv> tv e C" v #0},
. vH Av n
(5::m1n{| Ty |:'U€(C ,'U;éO},
. oA N
6’::m1n{|w‘:'v€(c ,'U;éO},
(Av)"(Av)

v e Ch v #0) = [|A2

Vinax = max{ o
will be useful in the analysis to follow. Since with A the matrix A~! is also positive
real, the numbers p, §, ¢’ and vy,  are all positive if A is positive real. Clearly, p < §’
with equality holding if the field of values of A is symmetric with respect to the real
axis, for example, when A € R™*™.

LEMMA 6.3. Let A € C™™"™ be positive real. Then

~ m/2
7 (O)]2 < (1= 568) "]l (6.5)

and the collinearity factors n,,(t) from (6.1) satisfy
) <1. (6.6)

Proof. The bound (6.5) on the GMRES residuals for A positive real was derived
in [9, Cor. 6.2]. It improves over the classical textbook bound; see, e.g., [18,32]. From
the definition of 7y, (¢) in Lemma 6.2 we have

(1)) < (

14+tp

0= 1
O )

with ¥; being the harmonic Ritz values of A. Since the harmonic Ritz values of A
are the inverses of the Ritz values of A~', we have ¥; ' = w/T A~ w; /w{Tw; for some
vector w; € C™ and thus Re(ﬁ;l) > p. Therefore, for any ¢t > 0 we have

T+t > 14+ tRe(9; 1) > 1+tp fori=1,...,m,

which gives (6.6). O

We need a further auxiliary result relating the energy norms with respect to A%A
and (A +tI)H (A +tI).

LEMMA 6.4. Let A € C™"*" be positive real.

(i) For all v € C" and t > 0 we have

1
2 2
[v[[m < el 4 opt 1 1H”||(A+t1)H(A+t1)~ (6.7)
(i) Fort > 0 we have
1 Vmax
<

Vmaxt? +2pt +1 = (£ + plmax)?
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Proof. For part (i) we expand

101 agerym aser) = 012 + 2tRe(v Av) + €] v]3.

The inequality now follows from ||v]|3 > ——||v[|%, , and

Re(v? Av) /(v AT Av) = Re(w A~ w) /(wf w) > p, where Aw = v.

The inequality in part (ii) is equivalent to (f + prmax)? < t2 + 2pVmaxt + Vimax, i.€., to
p21/max < 1, which can be established as follows: let v be the normalized eigenvector of
(AAH)=1 corresponding to the smallest eigenvalue which is 1/vpay, since the spectra
of A" A and AAM are identical. Then

p< 8 < 0" A 0| < ol A ]l = -
max

0

We are now in a position to state the following result on the convergence of the
restarted harmonic Arnoldi method as an analogon to Lemma 4.1 and Theorem 4.3
for the standard Arnoldi approximations.

THEOREM 6.5. Let A € C™"*" be positive real, b € C", f a function of the
form (1.3), and ﬁS{“) the approximation from k cycles of the harmonic Arnoldi ap-
prozimation method with restart length m. Define

V1 55/>m

t>0.
1+tp

T (t) = (

Let tg > 0 be the left endpoint of the support of . Then the AHA-energy norm of the
error of f,glk) satisfies

1540~ lLam < P [~ S (6.8)
0 Vmaxt? + 2pt + 1
oo Ay (£)F
o Yy AL S— (69)
Vmaxt® + 2pt + 1
< Ca(to)*, (6.10)

where 0 < ayy(to) < 1 and

C= ||b||2 ' \/m : f(pl/max)- (611)

In particular, the restarted harmonic Arnoldi method converges for all restart lengths
m > 1.

Proof. As the proof is very similar to that of Lemma 4.1 and Theorem 4.3 we only
give a sketch. Using an upper index, as before, to distinguish the quantities belonging
to the different cycles we have

FA)b - FB) = / T a0 () du(t) = / T A+ ) ED () dulo)

0
Using Lemma 6.4(i) together with the equality €% (£)||(aenmarery = [[7w’ ()]

and the collinearity of these residuals as stated in Lemma 6.2(iv) one obtains

o ,.(1) (k)
| ,E ) 9l 1757(0) ]2 dpa(t).-
UmaxtZ + 2pt + 1

1F(A)b = £ am <
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Inequality (6.8) now follows by bounding each factor |777(%)(t)\ via (6.6). The second
relation (6.9) is obtained by using the bound for H?,gf)(())ﬂg from (6.5). To get (6.10)
and (6.11) one then uses the fact that ., (¢) is monotonically decreasing as a function
of t and the bound (6.7). O

Using (1 +tp) > 1 for all t > 0, (6.8) yields

t) < C1)lr(0)]l2,

o0 1
Mmm/' _ du
0\ Vmaxt? +2pt +1
(6.12)

where C1 = \/Umax/(PVmax), the last inequality holding because of Lemma 6.4(ii).
This estimate indicates that the restarted harmonic Arnoldi method converges at least
as fast as restarted GMRES for the system Az = b. In particular, if (restarted or un-
restarted) GMRES shows superlinear convergence, so does (restarted or unrestarted)
harmonic Arnoldi for Stieltjes functions.

The estimate (6.12) admits a counterpart for the standard Arnoldi method (and
A Hermitian positive definite), to be derived in exactly the same manner: one makes
use of the fact that the shifted CG residuals are all collinear and that they can be
expressed via polynomials similar to (6.2) and (6.3), except that the harmonic Ritz
values need to be replaced by the standard Ritz values, all of which lie in [Amin, Amax]-
We state this result as our last theorem.

THEOREM 6.6. Let A € C™"*™ be Hermitian positive definite, b € C", f a Stieltjes
function of the form (1.3), and ﬁ%k) the approximation from k cycles of Arnoldi’s
method with restart length m. Further, let to > 0 be the left endpoint of the support
of . The A2-energy norm of the error ofﬁq(@k) can then be bounded as

1F ()b = £8P N4z < Cllri (to) 12,

£ (A)b = £ ama < i

where ||r7§f)(to)H2 is the Euclidean norm of the residual of the (restarted) CG iterate
for the system (A +tol)x = b and

C= /\max'f(\/ /\max)-

Consequently,

I£(A)b — £F) |4 < 175 (to) - (6.13)

min

We cannot expect (6.13) to be tight, however it indicates that the convergence
behavior of the (restarted) Arnoldi method is dominated by the convergence of CG
for (A+tol)x = b. For example, if (unrestarted) CG shows superlinear convergence,
the (unrestarted) Arnoldi approximations for f(A)b can be expected to converge
superlinearly, too.

To end this section, we remark that it is also possible to prove convergence of
the restarted harmonic Arnoldi approach for A positive real and f(z) = zf(z) with
fv(z) a Stieltjes function, analogously to Theorem 4.6, and for an appropriate thick
restarting variant. Moreover, it is possible to define shifted harmonic Ritz values ¥J;
with respect to a subspace Y C C™ and a “target” ¢y other than 0 (which we have
implicitly used here; cf. Definition 6.1): these shifted harmonic Ritz values satisfy

(A+tol)x; — (V5 +to)x; L (A+tol)U
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Fic. 7.1. Comparison of the norm of the error and the error bounds from Lemma 4.1, Theo-
rem 4.8 and Theorem 6.6 for diagonal A, f(z) = 2= /2, restart length m = 20 (left) and unrestarted
Arnoldi (right). Top row: the eigenvalues of A are the Chebyshev points in [1072,10%]. Bottom
row: the eigenvalues of A are linearly spaced in [10~2,102].

with nonzero vectors x; € C™ (see, e.g., [21]). The shifted harmonic Ritz values would
be more adequate if the left endpoint ¢y of the support of u is different from zero and
all results presented in this section can be modified to account for that.

7. Numerical experiments. The purpose of this paper was to advance the
convergence theory for restarted Arnoldi-type methods. We end with a few (academic)
numerical examples illustrating the theory. All experiments have been performed
with the quadrature-based restart approach developed in [16], using the MATLAB
implementation documented in [17].

We first consider a Hermitian positive definite (diagonal) matrix A € R1000%1000
with its eigenvalues chosen as the Chebyshev points in [1072, 10%] and compute f(A)b
with f(z) = 272 and b the (normalized) vector of all ones. In the top row of
Figure 7.1 we compare the energy norm of the error with the bound (4.2) (which
has been evaluated using adaptive Gau—Kronrod quadrature) and the bound (4.5).
On the left-hand side of Figure 7.1 we give the results for restart length m = 20,
while on the right-hand side we report the results for the unrestarted Arnoldi method
(i.e., k =1 and m = 1000) and also show the error norm predicted by bound (6.13)
(which is of more interest in the unrestarted case as superlinear convergence effects
do typically not take place for small restart lengths). In both cases, the convergence
rate is predicted quite accurately, with (4.2) overestimating the true norm of the error
by about one order of magnitude and (4.5) by about two orders of magnitude. Of
course, the convergence to (approximately) machine precision in the last iteration of
the unrestarted Arnoldi method is not captured by the error bounds except by (6.13).

When the eigenvalues are distributed differently, the bounds (4.2) and (4.5) may
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Fic. 7.2. Convergence curves of the restarted Arnoldi and the restarted harmonic Arnoldi for
the matric from (7.1) for the functions f(z) = 2=t (left) and f(z) = 2= Y/2 (right), respectively.

capture the actual convergence behavior less well. To illustrate this we choose f and b
as before, but now the eigenvalues of A are linearly spaced in [1072,102]. The results
are given in the bottom row of Figure 7.1. For the small restart length m = 20, the
bounds again reflect the actual convergence well, although now the rate of the bounds
is slightly too pessimistic. There is a substantial difference for the unrestarted Arnoldi
method: while in an initial phase the slope of all curves is approximately the same,
after some iterations the superlinear convergence behavior of Arnoldi’s method (see,
e.g., [3]) appears and this is only captured by the error bound (6.13). This indicates
that the error bounds (4.2) and (4.5) are not well suited for monitoring the progress
if superlinear convergence due to spectral adaptation occurs, as it can happen for
the unrestarted Arnoldi method or the restarted Arnoldi method with a large restart
length m (relatively to the matrix size n). Identifying superlinear convergence effects
is, however, possible by keeping track of the residual norm of a CG iterate for the
system (A+tol)x = b as indicated by the behavior of error bound (6.13) on the right-
hand side of Figure 7.1. While the superlinear convergence behavior is predicted quite
accurately, the bound itself substantially overestimates the magnitude of the error.

To illustrate the behavior of the harmonic Arnoldi approach we first extend the
example from section 1 and consider the matrix

a 0 - 0 1
I a 0 - 0

A=|0 1 a . : |eR™" (7.1)
O
0 -+ 0 1 «

where a@ € R is a parameter and n is odd. The matrix A is normal (so that its
field of values is the convex hull of the eigenvalues) and its eigenvalues are the nth
roots of unity shifted by «. For cos(2w/n) < a, all eigenvalues of A lie in the right
half-plane, hence A is positive real. Figure 7.2 shows the convergence curves of the
restarted Arnoldi and restarted harmonic Arnoldi methods for n = 21, a = 0.995,
b = é,, restart length m = 10, and the functions f(z) = 2! (left) and f(z) = z~/2
(right). For both Stieltjes functions the restarted harmonic Arnoldi method converges
as guaranteed by Theorem 6.5 while the standard restarted Arnoldi method diverges.
The decrease of the error norm in the first few cycles of the standard Arnoldi method
for approximating A~'/2 can be explained as follows: for larger values of ¢, the shifted
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Fic. 7.3. Convergence curves of the restarted Arnoldi method and the restarted harmonic
Arnoldi method for a diagonal matriz A and f(z) = 271/2 The eigenvalues of A are chosen
randomly in the disk of radius 1 centered at 1+ 1071 (left) and 1+ 1075 (right).

linear systems with A + ¢tI do converge, so that the divergence only stems from the
behavior of the systems for ¢t near 0. In the first few iterations, the error components
implicitly corresponding to the linear systems with larger shifts are reduced and the
divergence of the systems with small shifts is not yet visible.

Next we compute f(A)b for f(z) = 2~/? and a diagonal matrix A of dimension
1000 with eigenvalues o + 1 + re2™¢ where r and @ are two random variables which
are independently and uniformly distributed in [0, 1], and @ > 0. As A is normal and
its eigenvalues lie in the right half-plane it is again positive real. Figure 7.3 shows
the convergence of the restarted standard and harmonic Arnoldi methods with restart
length m = 20 for o = 107! (left) and o = 107° (right). In the first case the matrix is
quite well conditioned and both methods behave very similarly and converge quite fast.
For oo = 107> the spectrum of A is much closer to the origin. Both restarted methods
still converge, but now the harmonic Arnoldi method converges significantly faster.
Note that the convergence of the restarted harmonic Arnoldi method is guaranteed
by the bound from Theorem 6.5. We do not report its value here because the bound
is very pessimistic, neither capturing the order of magnitude of the error nor the
convergence slope accurately (which is no surprise, as this phenomenon is also known
for the GMRES bound it is based upon).

As our last example we take a nonnormal, nondiagonalizable matrix A. It is of
dimension 1000 and consists of 500 2 x 2 Jordan blocks of the form

A0
(13)
Such a block is positive real if Re(A) > 0.5. For our test we produced A randomly, the
imaginary part of A being uniformly distributed in [—10, 10] and the real part being
uniformly distributed in [0.6,0.8] (left part of Figure 7.4) and [0.5001,0.5099] (right
part of Figure 7.4). We again took f(z) = 2~/? and b = é; and used restart length
m = 20. We see that in both cases the restarted harmonic Arnoldi method converges

reasonably fast, while the standard Arnoldi method requires about twice as many
iterations as the harmonic Arnoldi approach for the less well conditioned system.

Acknowledgment. The authors would like to thank Valeria Simoncini and Daniel
B. Szyld for stimulating discussions which contributed to the improvement of a pre-
liminary version of Lemma 4.1 and thus Theorem 4.3.
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Fic. 7.4. Convergence curves of the restarted Arnoldi method and the restarted harmonic
Arnoldi method, where A is nondiagonalizable with 2 x 2 Jordan blocks, and f(z) = 2712 The
details on the spectrum of A for the left and right plots are given in the text.
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