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Fractional partial order diffusion equations are a generalization of classical partial
differential equations, used to model anomalous diffusion phenomena. When using the
implicit Euler formula and the shifted Griinwald formula, it has been shown that the
related discretizations lead to a linear system whose coefficient matrix has a Toeplitz-
like structure. In this paper we focus our attention on the case of variable diffusion
coefficients. Under appropriate conditions, we show that the sequence of the coefficient
matrices belongs to the Generalized Locally Toeplitz class and we compute the symbol
describing its asymptotic eigenvalue/singular value distribution, as the matrix size diverges.
We employ the spectral information for analyzing known methods of preconditioned
Krylov and multigrid type, with both positive and negative results and with a look forward

Preconditioning to the multidimensional setting. We also propose two new tridiagonal structure preserving

preconditioners to solve the resulting linear system, with Krylov methods such as CGNR
and GMRES. A number of numerical examples show that our proposal is more effective
than recently used circulant preconditioners.

© 2015 Elsevier Inc. All rights reserved.

1. Introduction

Fractional-space diffusion equations (FDEs) are used to describe diffusion phenomena, that cannot be modeled by the
second order diffusion equations. More precisely, when a fractional derivative replaces a second derivative in a diffusion
model, it leads to enhanced diffusion. The FDEs are of numerical interest, since there exist only few cases in which the
analytic solution is known. As a consequence, in the past ten years, many methods have been proposed for solving numer-
ically FDEs problems. In [16,17] Meerschaert and Tadjeran introduced an unconditionally stable method for approximating
the FDEs: from a numerical linear algebra viewpoint, it is worth noticing that the resulting linear systems show a strong
structure and indeed the related coefficient matrices can be seen as a sum of two diagonal times Toeplitz matrices (see
[32]). Exploiting such a structure, in [31] the authors employed the conjugate gradient normal residual (CGNR) method and
numerically showed that its convergence is fast when the diffusion coefficients are small, that is in this case the resulting
linear system is well-conditioned. On the other hand, when the diffusion coefficients are not small, the problem becomes
ill-conditioned and the convergence of the CGNR method slows down. To avoid the resulting drawback, in [19] Pang and
Sun proposed a multigrid method that converges very fast, even in the ill-conditioned case. The linear convergence of such

* Corresponding author.
E-mail addresses: marco.donatelli@uninsubria.it (M. Donatelli), mariarosa.mazza@uninsubria.it (M. Mazza), stefano.serrac@uninsubria.it
(S. Serra-Capizzano).

http://dx.doi.org/10.1016/j.jcp.2015.11.061
0021-9991/© 2015 Elsevier Inc. All rights reserved.


http://dx.doi.org/10.1016/j.jcp.2015.11.061
http://www.ScienceDirect.com/
http://www.elsevier.com/locate/jcp
mailto:marco.donatelli@uninsubria.it
mailto:mariarosa.mazza@uninsubria.it
mailto:stefano.serrac@uninsubria.it
http://dx.doi.org/10.1016/j.jcp.2015.11.061
http://crossmark.crossref.org/dialog/?doi=10.1016/j.jcp.2015.11.061&domain=pdf

M. Donatelli et al. / Journal of Computational Physics 307 (2016) 262-279 263

a method has been proved only in the case of constant and equal diffusion coefficients. With the same purpose, Lei and Sun
used the CGNR method with a circulant preconditioner and verified that it converges superlinearly (see [15]), again in the
case of constant diffusion coefficients. A further improvement of the circulant preconditioning has been proposed in [18].
Both strategies preserve the computational cost per iteration of O (NlogN) operations, typical of the CGNR method when
applied to Toeplitz type structures.

Under appropriate conditions, in this paper we show that the coefficient matrix-sequence coming from the Meerschaert-
Tadjeran method belongs to the Generalized Locally Toeplitz (GLT) class [25,26] and we compute the associated symbol: it
turns out that the symbol describes the asymptotic singular value distribution, as the matrix size tends to infinity. In other
words, an evaluation of the symbol over a uniform equispaced gridding in the domain leads to a reasonable approximation
of the singular values, when the matrix size is sufficiently large. Furthermore, when the diffusion coefficients are equal
(even if not necessarily constant), we show that the symbol also describes the eigenvalue distribution. Making use of such
asymptotic spectral information, we study in more detail recently developed techniques, by furnishing new positive and
negative results: for instance we prove that the circulant preconditioning described in [15] cannot be superlinear in the
variable coefficient case, due to a lack of clustering at a single point, while the multigrid approach based on the symbol
(which goes back to [9,2] and it is used in this FDE context in [19]) can be optimal also in the variable coefficient set-
ting. We finally introduce two tridiagonal preconditioners for Krylov methods like CGNR and GMRES, which preserve the
Toeplitz-like structure of the coefficient matrix. One of the preconditioners involves the first derivative discretization matrix
and is suitable for fractional exponents close to 1, the other makes use of the discrete Laplacian matrix and is recommended
for fractional exponents close to 2. Due to their tridiagonal structure, both preconditioners preserve the computational cost
per iteration of the used Krylov method. A clustering analysis of the preconditioned matrix-sequences, even in case of
nonconstant diffusion coefficients, is also provided.

The paper is organized as follows. In Section 2 we briefly introduce the FDEs equations and recall the Meerschaert-Tad-
jeran discretization. Section 3 concerns the symbol and the spectral distribution of the resulting coefficient matrix-sequence.
In Section 4 we study known preconditioning techniques and multigrid methods by using the spectral information and we
give details on our new preconditioning strategy. Finally, Section 5 is devoted to numerical examples and Section 6 contains
conclusions and open problems.

2. Fractional diffusion equations and a finite difference approximation

We are interested in the following initial-boundary value problem

WO =dy (x, TG0 +d (6, )T + 1), (D)€ (L R) x (0, T],
u(L,t)_u(R,t)_ tel0,T], (1)
u(x,0) =ug(x), xe€[L,R],

where « € (1,2) is the fractional derivative order, f(x,t) is the source term and the nonnegative functions d1 (x,t) are the
diffusion coefficients. The right-handed (—) and the left-handed (+) fractional derivatives in (1) are defined in Riemann-
Liouville form as follows

ut)y 1 / u,t) d
4x*  Tm—o)ox" ] (x—goeti-n>
ux, )  (=D" [ u(,t) d
_x?  Tm—a)dxt | (E—xeti-n >

where n is an integer such that n—1 <« <n and I'(-) is the gamma function. If « =m, with m € N, the fractional derivatives
reduce to the standard integer derivatives, i.e.,
aMu(x, t) B amMux,t)  Mu(x,t) — 1y

0+ XM axm a_xm

a'"u(x t)

Let us observe that when o =2 the equation in (1) reduces to a parabolic partial differential equation (PDE), while when
o =1 it becomes a hyperbolic PDE. From a numerical point of view, an interesting definition of the fractional derivatives is
the shifted Griinwald definition given by

[(x—L)/Ax]
8“u(x,t) (@)
Thoe A me 2 &uE- k- DAx,
+ k=0
L(R—x)/Ax]
%u(x, t)
T T me L & uekk-Daxo, @

k=0
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where |-] is the floor function, while g(a) are the alternating fractional binomial coefficients defined as

—1)k
g =k < >= ( k‘) a@—1)--(a@—k+1) k=0,1,... 3)
with the formal notation <%l ) = 1. The shifted Griinwald formulas are numerically relevant since, from (2), we can define
the following estimates of the left and right-handed fractional derivatives
L(x—L)/Ax]
a%u(x, t) 1
R R 3 U — (k= 1)AX, t) + 0(Ax),
L(R—x)/Ax]
Bo‘u(x, t) 1 (0{)
— = ux+ (k—1)Ax,t) + 0(Ax
e = A ]ZO X+ (k= 1)AX, 1) + 0(Ax).

In [16] Meerschaert and Tadjeran proved that the implicit Euler method based on the shifted Griinwald formula is consistent
and unconditionally stable. Let us fix two positive integers N, M, and define the following partition of [L, R] x [0, T], i.e.,

- i R-D)
Xj =L+ iAt, Ax_N—H, i=0,...,N+1,
tm = MACt, At:m, m=0,...,M.
More in detail, the idea that underlies the Meerschaert-Tadjrean method is to combine a discretization in time of equation

(1) by an implicit Euler method, with a discretization in space of the fractional derivatives by a shifted Griinwald estimate,
ie.,

uXi, tm) — u(Xi, tm—1) d(m)a u(Xi, tm) (m) % U(Xi, tm)
At Xy - g x

+ ™ 4+ 0(a0),

where d") :=d.+ (xi. tm), f{"™ = f(xi,tm) and

i+1

0%u(x;, tm) 1
—— = Zg“")u<x,-_k+1,tm> +0(AX),

04 x% AX*

N—i+2

0%u(x;, tm) 1
— T > g uisko1. tm) + 0(AX).
k=0

I_x¥ T AxY

The resulting finite difference approximation scheme is then

um _ (m 1) d(m) i+1 (m) N—i42
i (@), (m) (Ol) (m) (m)
At Axa ng Ui AXO‘ Z 8k l+k 1+f' >

k=0

where by u,gm we denote a numerical approximation of u(x;j, ty;). The previous approximation scheme can be written in
matrix form as (see [32])

(vM,NI +D"Tyn+D™ T;N) u™ = vy Nu™D 4 A ), (4)
where vy y = AA—":, um = [ugm), .. (m)]T fm = [f(m) AL D™ = dlag(di_[”%, .. cl(m) ), I is the identity matrix of
order N and

0 &9 0 0 o
gé"‘) gi“) gé“) 0 - 0
TO(,N = -
0

(@) . . -, (@) ()
EN11 : : - & &

() () (@) (@)
gN gN 1 g2 gl dNxN

is a lower Hessenberg Toeplitz matrix. The fractional binomial coefficients g(“) satisfy few properties, summarized in the
following proposition (see [16,17,32]).
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Proposition 1. Let « € (1, 2) and g(‘x> be defined as in (3). Then we have

{ g(()“) 1, ggo‘) —a, g(()“) gg’” > géa) >...>0,
pI og(a)—o D k= oglia) n>1.

From here onwards, we denote the coefficient matrix of the linear system (4) by Mém,)\, that is

M =vunl + D Tan +D™TT . (5)

Using Proposition 1, it can be shown that M;m,)\, is strictly diagonally dominant and then non-singular (see [32]), for every
choice of the parameters m>0, N> 1, o € (1, 2).

3. Spectral analysis of the coefficient matrix

Given the notion of symbol and of spectral distribution in the eigenvalue and singular value sense, in this section we
provide a spectral analysis of the coefficient matrix-sequence {M&m,)\,}N N In the constant coefficient case, as already ob-
’ €

served in other papers (see e.g. [15]), the coefficient matrix-sequence is a Toeplitz sequence: then using well-known spectral
tools for Toeplitz sequences we determine its symbol and study its spectral distribution. In the nonconstant coefficients case,

under appropriate conditions, we show that, {M(m) }N N belongs to the GLT class and use the GLT machinery to analyze
€

its singular value/eigenvalue distribution. The resulting spectral information is then used for the analysis and the design of
numerical solvers to be applied to the considered linear systems.

3.1. Constant diffusion coefficients case

Let us assume that both diffusion coefficients are constant. Under this condition, {M(m) } N is a sequence of Toeplitz
Ne
matrices. We define the symbol of a Toeplitz sequence as follows.

Definition 1. Let f € L'([—m, 7]) and let {fj}jeZ be the sequence of its Fourier coefficients defined as

b g
1 .
fi=50 [ @ Pa0. jer
21

=TT
Then the Toeplitz sequence {Tn}yey With Ty =[fi— ]]N _1 is called the family of Toeplitz matrices generated by f, which
in turn is called the symbol of {Tn}ycy and Ty is denoted by Tn(f).
Definition 2. The Weiner class is the set of functions f(0) =Y po_. fre? such that 3°p2 | fkl < oo.

Note that the Weiner class forms a subalgebra of the continuous and 27 -periodic functions.

| fx| < oo, then the

series Y 2 fre elk? converges uniformly in infinity norm to a continuous and 27 -periodic function f which belongs to
the Weiner class and is the symbol of {Tn}nen, i.e.,, Ty =Tn(f), VN € N.

Remark 1. Let {Ty}nen be a Toeplitz sequence, with Ty = [fi_ J]l] - If {ff}jeZ is such that Y52

We determine the sequence of symbols associated to {fom,)\,}N . as a corollary of the following proposition.
’ €

Proposition 2. Let o € (1, 2). The symbol associated to the matrix-sequence {Ta, N} NeN belongs to the Wiener class and its formal
expression is given by

fo( (9) Z g(li)] elk9 —10 (—l + ei((‘?+7‘[)>a ) (6)

k=-1

Proof. Let us observe that Ty n = [—gffz.ﬂ]{v] 1 with g(”) =0 for k <0 and let us define the function fy(0) =
—Zk__1g,(<(f "‘9. When o € (1,2), it is easy to see that fy(0) lies in the Wiener class. In detail, from Proposition 1

we know that g1 —a <0, g(“) >0 for k>0 and k#1, and glgo‘) =0 for k < 0. Then
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o oo

(@) | _ ()
Z 1811 = Z 81 T
k=-1 k=—

Again from Proposition 1 we deduce

oo o0
> -0 3 sl ==
k=0

k=—1
ks£0

that is Y po_; |g,(<‘i)1| = 2«, which means that f,(6) belongs to the Wiener class for o € (1, 2). To obtain an explicit formula
(@)

for the symbol fq(6), let us recall the definition of g, given in (3) and let us rewrite fy(0) as follows

o0 o0
_ (@) Jik—=1)0 _ k[ XY Lik—1)0
fa®) ==Y g’e ==Y (=D </<)e
k=0 k=0
[o¢]

o¢]
_ &\ ik—1)6 jikr -6 o\ ik@+m)
3 () e e 3 (),
k=0 k=0

Applying the well-known binomial series

¢}

(1+z)“=z(f>z’<, zeC, |z|<1, a>0,

k=0

with z = el®+7) we obtain

fa(0) = —e ¥ (1 + ei(9+n)>

o

O

Corollary 1. Let us assume that d (x,t) =dy > 0, d_(x,t) = d_ > 0. The matrix fom,)\, defined as in (5) is the Toeplitz matrix
M;m,)\, = [‘Pi*f]n!\,’j:1 with

T
1 o .
@j= o / (pa,N(e)e’”edO, jez,

-7

where

QanO) =vmN+di fo(0) +d_ fo(—0).

Now we focus our attention on the spectral distribution of {foml)\,}N N under the further assumption that the diffusion
’ €
coefficients are equal. By this hypothesis, {M‘("m’)"}w N is a sequence of symmetric Toeplitz matrices. Let us start with the
’ €

definition of the spectral distribution in the sense of the eigenvalues and of the singular values.

Definition 3. Let f : G — C be a measurable function, defined on a measurable set G c R with k> 1, 0 < m(G) < oo.
Let Co(K) be the set of continuous functions with compact support over K € {(C,RO*} and let {An}nen be a sequence of
matrices of size N with eigenvalues A;(Ay), j=1,..., N and singular values o;(Ayn), j=1,...,N.

o {AN}Nen is distributed as the pair (f, G) in the sense of the eigenvalues, in symbols

{ANINen ~1 (f, G),
if the following limit relation holds for all F € Cy(C):

R 1
P}LmOON;F(mAN)): -7l / F(f(t))dt. (7)
= G

o {An}Nen is distributed as the pair (f, G) in the sense of the singular values, in symbols

{ANINeN ~o (f, G),
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if the following limit relation holds for all F € Cy (]Rg):

1
o G/F(If(t)l)dt. (8)

N
1
Jim N; (0(AN) = —

Remark 2. When f is continuous, an informal interpretation of the limit relation (7) (resp. (8)) is that when the matrix-size
is sufficiently large, the eigenvalues (resp. singular values) of Ay can be approximated by a sampling of f (resp. |f]) on a
uniform equispaced grid of the domain G.

For Hermitian Toeplitz matrix-sequences, the following theorem due to Szegd holds (see [14]).

Theorem 1. Let f € L' ([—7, 7)) be a real-valued function. Then,

{TN(f)}NEN ~A (f7 [_JT, Tr])

The following proposition concerns the eigenvalue distribution of the coefficient matrix-sequence {M&m,)\, N’ when
’ €
diffusion coefficients are constant and equal.

Proposition 3. Let us assume that d+(x,t) = d > 0 and that vy v = 0(1). Given the matrix-sequence {Mg(m,{,}N N with fomf\,
, e ,
defined as in (5), we have

(m) ~ . _
{MQ,N}NeN (- pa(0), =7, 7)),
where

Pa(®) = fa(®) + fa(=0) = fu(0) + fu(0) (9)

is a real-valued continuous function.

Before proving Proposition 3 we report some notations, recall a property of the spectral norm of Toeplitz matrices, and
we state a relevant theorem contained in [13].
Given a square matrix A of order N, we denote its spectral norm by |A|l = max;=1,_n0i(A) and its trace norm by

Al = ZlN:l oi(A). We also recall a well known fact concerning the spectral norm of a Toeplitz sequence {Tn(f)}nen
generated by f, (see [23, Corollary 3.5]):

fel®(m,a1= ITN(HI = I flloc, YN €N, (10)

Theorem 2. (See Theorem 3.4 in [13].) Let {An} e be a matrix sequence with Ay = By + Cy and By Hermitian VN € N. Assume
that

o {Bninen ~a (f, G),
e ||IBn|l, ICN || are bounded by a constant independent of N,
o [Cnll1 =0(N).

Then {An}neny ~a (f, G).

Proof of Proposition 3. Since the diffusion coefficients di(x,t) are constant and equal to a real positive number d, the
matrices of the sequence {dTa,N + dTOT[ N}N N are symmetric. The function py (6) = fo (0) + fo (—0) = fo (0) + fo (6) belongs
’ €

to the Wiener algebra since f,(0) itself is in the same algebra (see Proposition 2). Furthermore, from its expression it also
follows that py () is real-valued and globally continuous.

From Theorem 1, it follows that {dTa,N +dT§N}N Niae! (d - po,[—m,m]). Furthermore, using (10), we have that
’ €

ldTa.N + dT; Nl =dlpalleo = d2%*1, while under the hypothesis that vy y = 0(1), the remaining term vy yI is such that
lvm,nIlli =o(N) and |lvm nIll = vN,m < C for some constant C independent of N. By Theorem 2, we conclude that the

distribution of {Mém,)\,}N N is decided only by d - py(0). O
’ €

Combining (9) with (6), we can explicitly rewrite p,(#) as follows

Pa(®) = fa®) + ful—0) =~ (1) —e¥ (1-e¥)".
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It is obvious that py(0) = 0. We want to show that such a zero is of order o, with o € (1, 2), according to the following
definition.

Definition 4. Let f : [a,b] C R — R be a continuous nonnegative function. We say that f has a zero of order g > 0 at
6o € [a, b] if there exist two real constants Cq, C; > 0 such that

liminfﬂ =Cq, limsup ﬂ

= (5.
0—6g |9—9()|/S 06 10 _00|ﬁ

Recalling the definition of f,(0) in equation (6), it is easy to see that p,(9) is nonnegative; in fact making use of the
Proposition 1 we obtain

o0
Pa®) == g +e7)
k=—1

o0
- _ |:2g§a) + (g(()‘x) + géa))(eiﬁ + e—ié’) + Zg](((j_)] (eik9 + e—ike):|
k=2

[o¢] o0
=— [Zgga) +2(g% + g5 cos6 +2 Zg,((‘f] cos(k9)i| > -2 Z glg‘fl =0.
k=2 k=1

Proposition 4. Let o € (1, 2), then the function p(0) defined in (9) has a zero of order « at 0.

Proof. Let us rewrite 1 —ei® and 1 — e~ in polar form
1—¢? = /2 —2cosf ei‘f’,
1—e = /2 —2cosf ei‘p,

where

arctan (175&;}59), 0#0

¢:
. —sinf \ _ _ 1w _
limg_, o+ arctan (1_C050) =—3, 0=0

and ¥ = —¢. We can then express py(0) as follows
. . o . . o
pa(0) =—eV («/2 —2cos 0e'¢) —el? («/2 —2cos Oe"‘f’)

=—/(2—2cos6)2el @~ _ /(2 —2cosp)xe @9~
=—-2/(2—2c0s0)%ry (),

where 1y (6) = cos(a¢ — 6). Let us observe that limy_,g- 14 () = limy_, o+ 1o (6) = cos (a %) Now it is easy to see that

L pe®) . (2—2c0s0)T n
gll_r)r}) o _—Zg%Tra(G)_—ZCOS (OlE) €(0,2),

which proves that p, has a zero of order « at 0, according to Definition 4. O

Remark 3. In Proposition 4 we assumed that o € (1, 2). Let us observe that when o =1 the order of the zero at 0 of py(0)
is 2 since

p1(6) = —e 1 (1 - e”) — el (1 — e_i9> —2—2c0s(6).
Hence the statement in Proposition 4 is not true for o = 1, while it remains true for &« = 2: indeed the polynomial
D2(0) = —e 1 (1 4ei? _ 2ei9) — el (1 +ei20 _ 2e*i9) —4—4cos(6)

has a zero of order o =2 at 0, as expected.

Fig. 1(a) compares the symbol py (0) normalized by ||pyllco With the normalized symbol of the Laplacian operator given
by £(0) =1 — 1cos(®) for « =1.2,1.5,1.8 and varying 6 in [—m,m]. Fig. 1(b) is a zoom of Fig. 1(a) in a neighborhood
of 0. Recalling that £(0) has a zero of order 2 at 0, we observe that H;;;:(”e; approaches £(6) and the order of its zero in 0
increases up to 2 as « tends to 2.
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Fig. 1. (a) Comparison between the normalized symbol of the Laplacian operator £(¢) (blue bullet line) with \II;)’Z(\?; for o« = 1.2 (red solid line), « = 1.5

(black dotted line) and o = 1.8 (green dashed line) varying 6 in [—m, ]; (b) zoom of (a) in a neighborhood of 0.

3.2. Nonconstant diffusion coefficients case

Now we focus on the symbol associated to {M&m,)\,}N N and on its spectral distribution, when both d (x,t) and d_(x, t)
’ €

are nonconstant. For this purpose we need the notion of Generalized Locally Toeplitz (GLT) sequences and the related theory,
starting from the pioneering work by Tilli [28] and widely generalized in [25,26]. Unfortunately, the formal definitions
are rather technical, difficult, and involve a heavy notation: therefore we just give and briefly discuss the notion in one

dimension, which is the case of interest in our setting, and we report few properties of the GLT class [11], which are
sufficient for studying the spectral features of the matrices {M((xm,)\,}N N when both dy (x,t) and d_(x,t) are nonconstant
’ €

functions.
For the nonconstant coefficients case, the class of Toeplitz matrices is no longer sufficient and we need a further structure
of matrices which keeps the information on d, (x,t) and d_(x, t).

Definition 5. Given a Riemann-integrable function a defined over [0, 1], by diagonal sampling matrix of order N we mean
Dy(a) =diagj_;__n a(ﬁ).

The first notion is that of approximating class of sequences (a.c.s.), which generalizes the concept of perturbation by
small norm plus small rank terms, widely used in the preconditioning literature (see [27] and references therein). The basic
ingredients are Toeplitz and diagonal sampling matrices, where the guiding idea is that any reasonable approximation by
local methods (finite differences, finite elements, IgA, etc.) of PDEs leads to matrix sequences that can be approximated in
the a.c.s. sense by a finite sum of products of Toeplitz and diagonal sampling matrices; see [28,25,26,11].

Definition 6 (a.c.s.). Let {Ay}nen be a matrix-sequence. An approximating class of sequences (a.c.s.) for {Anx}nen iS a sequence
of matrix-sequences {{Bny.m}nen}men With the following property: for every m there exists Ny, such that, for N > Ny,

AN =BNm+ RNm+ ENm,

rank(Ry,m) < c(m)N, IENmll < w(m),
where the quantities Ny, c(m), w(m) depend only on m, and

lim c(m)= lim w(m)=0.
m—o0 m—oo
Roughly speaking, {{BN,m}NeN}men is an a.c.s. for {An}nen if Ay is equal to By, plus a low-rank matrix (with respect

to the matrix size), plus a small-norm matrix.
Definition 7. Let m, Ne N, let a:[0,1] — C, and let f :[—7,7w] — C in L'([—x, 7 ]). Then, we define the N x N matrix

LT%(aa f)=Dn@® T\N/m) (f) ® ONmodm
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.....

where the tensor Kronecker product operation ® is applied before the direct sum @. It is understood that LT (a, f) = Oy
when N <m and that the term Oy po4m 1S DOt present when N is a multiple of m.

Definition 8 (LT sequence). Let {An}neny be a matrix-sequence. We say that {An}nen is a separable Locally Toeplitz (sLT)
sequence if there exist

e a Riemann-integrable function a:[0,1] — C,
e a function f e L'([—m, 7)),

such that {{LT’,l}(a, f)}NEN}meN is an a.c.s. for {An}nen. In this case, we write {An}nen ~siT @(X) f(6). The function a(x) f (6)
is referred to as the symbol of the sequence {An}nen, @ is the weight function and f is the generating function.

Definition 9 (GLT sequence). Let {An}nen be a matrix-sequence and let « : [0, 1] x [—7r, 1] — C be a measurable function.
We say that {An}nen is a GLT sequence with symbol « (x, ), and we write

{ANINeN ~arT K (X, 6),
if:

o for any € > 0 there exist matrix-sequences {A,(\j’e)}NeN ~sT Aie(X) fie(0), i=1,...,0¢;
. Z:’;l ai ¢ (%) fi,e (@) — K (x,0) in measure over [0, 1] x [-7, 7] when € — 0;
o {300, A%’E)}NeN}meN, with € = (m+1)~1, is an a.c.s. for {Ay}nen.

There are four main features of the GLT class that we shortly mention here.

GLT1 Let {An}neN ~acriT K(%,60) with k¥ : G — C, G =[0,1] x [—m, ], then {An}Nen ~o (K, G). If the matrices Ay are
Hermitian, then it holds also {An}nen ~a (k, G).

GLT2 The set of GLT sequences form a x-algebra, i.e., it is closed under linear combinations, products, inversion (whenever
the symbol vanishes, at most, in a set of zero Lebesgue measure), conjugation: hence, the sequence obtained via alge-
braic operations on a finite set of input GLT sequences is still a GLT sequence and its symbol is obtained by following
the same algebraic manipulations on the corresponding symbols of the input GLT sequences.

GLT3 Every Toeplitz sequence {Tn(f)}nen generated by an L'([—7, 7]) function f(6) is {Tn(f)}nen ~cir f(6), with the
specifications reported in item [GLT1]. Every diagonal sampling sequence {Dy(a)}nen, Where a(x) is a Riemann inte-
grable function, is {Dy(a)}NeN ~crT A(X).

GLT4 Let {An}neN ~o (0,G), G=1[0,1] x [-m, ], then {An}neN ~criT O.

Remark 4. The approximation by local methods (finite differences, finite elements, IgA, etc.) of PDEs with nonconstant
coefficients, general domains, nonuniform gridding leads to GLT sequences, under very mild assumptions (see [28,25,26] for
the case of Finite Differences, [4,12] for the Finite Element setting, and [8,10] for the case of IgA approximations): here, as
a byproduct, we show that the approximation of FDEs leads to GLT sequences as well.

Proposition 5. Let us assume that vy vy = 0(1) and that, fixed the instant of time tm, d1 (x) :=d4 (X, ty) and d_(x) :=d_(x, t) are
both Riemann integrable over [L, R]. For the matrix Méml)\, defined as in (5), it holds

{fonf,)\,]NeN ~cir ho (R, 60)
with

ho(®,0) = he (L + (R — L)%, ), ha(x,0) =d 1 (X) fa (0) +d—(X) fa (—0), (11)
where (x,0) €[0,1] x [-7, ], (x,60) € [L, R] x [—7, 7w ]. Furthermore,

[ 1151

and whenever hy (x, 0) is real-valued, i.e., if and only if d (x) = d_ (x), we also have

M)~ (e 0). 1L RY x [ ),

and indeed all the matrices ./\/lfxm,)\, have only real eigenvalues.
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Proof. Let us observe that, fixed the instant of time tp,, the diagonal elements of the matrices D(im) are a uniform sampling

of the functions d (x), x € [L, R], and then {D(im) }N L e di®) =di(L+ (R—L)%, 2 [0, 1] (see item [GLT3]). Since the
€
GLT class is stable under linear combinations and products, as reported in item [GLT2], and since Toeplitz sequences with L'

symbols lie in the GLT class (see item [GLT3]), it is immediate to see that the matrix-sequence {DSI") Ta N+ p™ T; N}N N
’ €

is still a member of the GLT class. The symbol of {DS’Q”TQ,N +D(_'")T§YN}N€N is ha(®,6) = dy R fu(0) + d_ () fu(—0),
(%,0) € [0,1] x [, 7], again by item [GLT2]. Under the hypothesis that vy y = 0(1), the sequence {vpy nI}nen is @ GLT
sequence with zero symbol, as in item [GLT4]. This implies that {Mé"?l)\,}NeN ~GLT fla (%, ), according to item [GLT2].

Exploiting the Riemann integrability of d1(x) over [L, R] and by item [GLT1] (see in particular Theorem 1.3 in [26]), we
can conclude {M(()Tl)v}NeN ~g (fla(fc, 0),[0,1] x [—m,m]) and hence {Mé"f}v}NeN ~g (hg(x,0),[L, R] x [—m,m]), after an
affine change of variable (refer to the integral expression in Definition 3).

Now, by exploiting Proposition 2 and Proposition 3, since py(0) is real-valued, it is clear that hy(x, ) is real-valued
if and only if dy(x) = d_(x). Furthermore, under the condition that d4 (x) =d_(x) we deduce that DT) = D™ which is a

positive definite diagonal matrix, whence, choosing D as the positive definite square root of D™ we find that D~ Mém,)v D

is similar to M&m,)\, and real symmetric. Therefore all the eigenvalues of M&m}\, are real and we plainly have {Mflm,)\,}N Niacs
’ ’ ? €

(hg(x,0),[L, R] x [—m, ]), by exploiting again the GLT machinery, as done before but in the Hermitian setting. O

Here we show in Proposition 6 that, if both diffusion coefficients are bounded and positive, the symbol hy (x,0) (and
hence hy (%, 0)), for the set of interest « € (1, 2), has always a zero at & =0 of order « (see Proposition 4 for the constant
and equal coefficients case). This property is true independently of the constant or nonconstant character of the diffusion
coefficients.

Proposition 6. Given py (0) as in (9) and hy (%, 0) as in (11), the following two limit relations hold
ho(x,0)  di(x)+d-(x) . N dy(x) —d_(x)
= —itan (a—) _

b0t pa@) 2 2 :
ha(x,0) _ d(0 +d-(x) +itan (az) dy (%) —d_(X).
90— pug(0) 2 2

Proof. As in the proof of Proposition 4 we exploit the polar form of 1 —e¥ and 1 — e~ and rewrite the quotient hgof’(‘f)) as

follows
he(x,0)  —dy (x)4/(2=2c0s0)7el @~ —d_(x),/(2 = 2cosh)%e 1=

pa(®) —2/(2 —2c0s0)¥ cos(ag — 6)
dy (x)el@=0) 4 g_ (x)e~i@p—0)
- 2cos(agp —0)
_ dy(X)(cos(gp — 0) +isin(ag —0)) n d_(x)(cos(agp —0) —isin(ax¢ — 0))
2cos(agp —0) 2cos(agp —0)

_d+®+d-(0 dy(x) —d_(x)

+itan (a¢ — 0)

2 2 ’
where
—sinf
o arctan(]icose), 0 +0,
=1 i
limg_, ¢+ arctan (1_561350) =—%, 6=0.

It is easy to see that for « € (1, 2)
T
lim tan (&g — 6) = —tan (a—) >0,
6—0t 2
. T
lim tan(x¢ — 6) = tan (oz—) <0,
0—0— 2
and the thesis is proved. O

The previous Proposition 6 shows also the importance of the diffusion coefficients functions d and d_, that should be
properly taken into account when defining a good preconditioner.
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4. Analysis and design of numerical methods, via the spectral information

In this section we use the spectral information discussed in Section 3 to analyze in more detail the convergence of
some recently proposed techniques [15,19] and to design some structure preserving preconditioners for Krylov methods. It
is divided in three parts. In Subsection 4.1, we observe that the superlinear convergence obtained in the constant coefficient
case for the CGNR with a circulant preconditioner discussed in [15] cannot be ensured for any Krylov method when the
diffusion coefficients are nonconstant or in the multidimensional setting even when the diffusion coefficients are constant.
In Subsection 4.2 structure preserving preconditioners are studied and a preconditioning proposal with minimal bandwidth
(and so with efficient computational cost) is proposed. Finally, in Subsection 4.3, with reference to the method indicated
in [19], we briefly give a compact proof of the two-grid convergence (already proved in [19]), simply based on the prop-
erties of the symbol py (@), according to the results in [9,6,24]. Moreover, we give a theoretical motivation of the constant
convergence rate of the V-cycle multigrid experimentally observed in [19] using the results in [2].

4.1. Negative results for the circulant preconditioner

We show here that the circulant preconditioning, which ensures a clustering at the unity in the case of constant coeffi-
cients (see Theorem 1 in [15]), cannot be extended in the variable coefficient setting.

Since circulant structures are special instances of Toeplitz structures, if a sequence of circulant matrices {Cn}ycy has a
symbol f(0), then its Toeplitz counterpart {7y}yney i such that {7y — Cn}nen ~o (0, [—7, ]). Hence, by invoking items
[GLT1-4], we deduce that the sequence {7y — Cn}nen iS @ GLT sequence with zero symbol and that both {Cn}yen, {Tn}nen
are also GLT sequences with symbol f(6).

As a consequence, again using item [GLT2], we infer that { M(m) } N is a GLT sequence such that
Ne

-1 (m) ~ hot (’A(, 9)
[ex' My }NeN . ( 01X n,zr])
when vy, y = 0(1). Now if we look carefully at the expression of the function hy (%, 0) as reported in (11), we plainly see that
the preconditioned sequence cannot be clustered at one, since the function fla (%,0)/f(6) is a nontrivial function depending
on the variable X, whenever the diffusion coefficients are nonconstant functions. Therefore the superlinear behavior of any
preconditioned Krylov method is lost, as long as we employ circulant preconditioners, in contrast with what happens in the
constant coefficient case.

The second negative result concerns the possible application of the circulant preconditioner to multidimensional prob-
lems also in the constant coefficient setting. Indeed, we observe that in the constant coefficient case the matrix structures
arising in the approximation of a FDE in multidimensional domain are essentially of multilevel Toeplitz type: we refer the
reader to [29,30] for the study of the related matrices in a variable coefficients setting in two and three dimensional spaces.
As a consequence, the multilevel circulant preconditioning cannot ensure a superlinear convergence character, due to the
negative results in [27]. In the latter when considering d-level Toeplitz matrices and any type of circulant preconditioner,

it is shown that at least O(N ) outliers show up, where N is the size of the matrix: as a consequence, the superlinear
behavior can be observed only for unilevel Toeplitz structures, i.e., for d =1 and this agrees with the numerical results
reported in the literature. However, in some specific cases, the resulting Krylov methods may be still very fast, especially if
the conditioning is moderate and there are not outliers tending to zero.

4.2. Structure preserving preconditioners

To design a good preconditioner it is crucial not only the symbol, but also the structure of the matrix. For instance, in
the context of Toeplitz linear systems a Toeplitz preconditioner could be more effective than a circulant preconditioner also
with a symbol that provides a worse approximation (but preserving the same order of the zero), see [7,22]. The importance
of preserving the same structure of the original matrix is crucial to overcome the negative result in the multidimensional
case in [27] and to have a preconditioned matrix with a well-conditioned matrix of the eigenvectors, which is relevant for
the convergence of GMRES (see Tables 1-2).

To define a preconditioner with the same structure of the matrix M(m), and keeping at the same time a low com-
putational cost, a small bandwidth matrix should be considered. On the other hand, the symbol of a bandwidth Toeplitz
matrix is a trigonometric polynomial and hence the zero of the symbol cannot be of fractional order. We now introduce
two preconditioners with minimal bandwidth and whose structure is the same of M(m)

The first preconditioner is defined as

PN =vunl+D{"By+D"™B], (12)

where By is the following approximation of the first derivative operator
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r -1 o0 --- 07
0o 1 -1
By = 0
: 0 1 -1
L0~ 0 1 g,
The second preconditioner is given by
Py = vy + D" Ly + D™ LY, (13)
where Ly is the Laplacian matrix
rz2 -1 0 --- 07
-1 2 -1
Ly = 0
-1 2 -1
Lo o o =12

Both P(m,\), and P(m,\), are tridiagonal matrices, and hence the associated linear system can be solved optimally in O(N) oper-
ations, by the standard Gaussian Elimination (known also as Thomas algorithm in the case of banded matrices). Therefore,
the preconditioned Krylov method (CGNR, GMRES, etc.) leads to a minimal computational cost per iteration of O (N logN)
operations, typical of the un-preconditioned method with the considered matrices.

Let us assume that vy y =0(1). The spectral distribution of sequences of the two preconditioners PY",\), and Pém,& can be
derived using the tools in Subsection 3.2 like in Proposition 5. In particular, we have that

[P~ PO L R X =D, PP (% 0) = di (x. ) (1 =€) 4 (x, tm) (1 — &),
and
{PI), L~ PSP 00 L R X =D, pY™ (. 0) = (@i (x, ) + A (x, ) (2 — 205(6).
If we further assume that d+(x,t) =d > 0, i.e., hy(x,0) =d - po(0) from Remark 3 and from Proposition 4, it holds that

ha(x,0)

2 —00,  ke(l,2), (14)

0=0 p™ (x,0)
hence both P(m) and P(m) cannot provide a clustering of the singular values or of the eigenvalues. On the other hand,
pa(0) is a real valued nonnegatlve and continuous function with a zero of order « in 0. Consequently, using Theorem 3.1
in [21], we can conclude that the condition number of the preconditioned matrix P(m)/\/lfxm,)\,, is asymptotical to N*—2I,
with | — 2| < 1. In other words, thanks to the Axelsson-Lindskog bounds (see [3]), the number of iterations of a con]ugate

gradient type method grows as O(N ) which justifies the effectiveness of the preconditioner Pém,\), when « is close to 2.

An analogous reasoning can be done for Pgm,\}

Actually, we expect that similar arguments can be used to motivate the efficiency of both P;m,\), and P;m,\), independently of
the constant or nonconstant character of the diffusion coefficients, despite a clustering of the eigenvalues or of the singular
values of the preconditioned matrix-sequence cannot be ensured in any case. Indeed, using again Remark 3 and recalling
Proposition 6, it is easy to see that the limit relation (14) is still true when the diffusion coefficients are nonconstant and
equal functions, say di (x,t) = d(x), with d(x) positive and bounded, while when d4(x,t) =d+ > 0 and d4 #d_, or when
they are nonconstant and different from each other

ha(x,6) _{0 k=1,

= (15)
0—0 pl(cm) (x,0) oo k=2.

_he(x.0)

(m)( o) asymptotically behaves as |6|%¥, Va € (1,2). As a consequence, we expect the

From relation (15) we deduce that

condition number of the preconditioned matrix to be asymptotical to N'®—*_ In the light of this, we state that Pgm,\), is a good

preconditioner for « close to 1, while P;m,\), is a good preconditioner for « close to 2, (we can say o > 1.5); cf. Tables 1-2
for the variable diffusion coefficients case.
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4.3. Linear convergence of multigrid methods

Multigrid methods have shown to be a valid alternative to preconditioned Krylov methods also for FDEs [19]. Using the
Ruge-Stuben theory [20], Theorem 4 in [19] shows that, in the constant coefficient case, i.e., d+(x,t) =d > 0, the two-grid
method converges with a constant convergence rate independent of N and m. Since in this case the matrix M( is a
Toeplitz matrix, the classical multigrid theory for Toeplitz matrices developed in [9,6,24,2] can be directly apphed when
the symbol is known. Under the assumptions that d+(x,t) =d > 0 and vy y = 0(1), according to our previous analysis in

Subsection 3.1, the symbol of the Toeplitz sequence {Mg",{,}N N is d- py (@) (cf. Proposition 3).
’ €

When the grid transfer operator is the classical linear interpolation like in [19], the associated symbol is 2 + 2 cos(6).
Therefore, according to the results in [6,24], given a sequence of Toeplitz matrices {An}ycy With a nonnegative symbol f,
if

) (2 + 2cos(d + )2
lim sup =C < 00, (16)
6—0 f©
then the two-grid method has a constant convergence rate. For f(6) =d - py (), the condition (16) is trivially satisfied with
c=0.

The varying coefficient case can be addressed thanks to the extension of the previous results given in [24]. Let d; and
d_ be two uniformly bounded and positive functions. Then the linear convergence rate of the two-grid method is preserved
combining Proposition 6 with Lemma 6.2 in [24].

The convergence analysis of the V-cycle is much more involved and a constant convergence rate has been proved only
for sequences of matrices in some trigonometric algebra, like circulant matrices, under a condition stricter than (16), see [2].
In details, it has to hold

limsupw=c<oo. (17)
60 f©®
Note that f(0) =d - py(0) satisfies also the condition (17) with ¢ = 0. This gives a theoretical justification of the linear
convergence of the V-cycle experimentally observed in [19]. Actually, the Ruge-Stuben theory used to derive the condition
(17) requires the Galerkin approach, while for computational convenience in [19] a rediscretization strategy is adopted. On
the other hand, ¢ = 0 suggests that the grid transfer operator is powerful enough, to work also under some perturbations.

In conclusion, taking into account that the order of the zero at 0 of hy(x,6) in (11) remains bounded by 2, multigrid
methods with linear interpolation, like that proposed in [19], represent a good solver or at least a robust preconditioner
for Krylov methods. Moreover, despite to what happens for the circulant preconditioning (see Subsection 4.1), thanks to
the theoretical results in [24,1] we expect the multigrid to be optimal also in the multidimensional setting for variable and
different diffusion coefficients, provided that they are uniformly bounded and positive.

Finally, we note that the knowledge of the symbol is crucial to define both the symbol of the preconditioner and the
grid transfer operator of a multigrid method. The advantage of multigrid methods is that for the grid transfer operator it
is enough to have a proper zero with an order larger than the order of the zero of hy(x, 0). Conversely, the preconditioner
has to match exactly the order of the zero of hy (x, 0). For this reason, the linear interpolation provides a multigrid with a
constant convergence rate, while we cannot prove the eigenvalues clustering for the preconditioner P( in (13).

5. Numerical results

In this section we compare the new preconditioners Pgml\), and Pém,& defined in (12) and (13), respectively, with the
circulant preconditioner proposed in [15] defined as '

S — vy I +dTs(To.n) +d™s(Ten)T,

where d(m> N Z, 1d(iml). and s(T,n) is the Strang circulant matrix for Ty n. For notational simplicity, in the following,
we remove the subscript N to each considered preconditioner. In all examples, we make also comparisons with a slightly
modified version of Pﬁm) and P;m), obtained by replacing the matrices D(im) with the averages d(f), in their definition. We

refer to these Toeplitz preconditioners as Pgm)’a", P;m)‘a", respectively. All the considered preconditioners are used to solve
the FDE system (4), with the preconditioned CGNR and with the preconditioned GMRES methods. Regarding the stopping
criterion for the CGNR, we use ||| /7%l < 107, where r* is the residual vector after k iterations. The GMRES method is
computationally performed using the built-in gmres Matlab function with tolerance 10~7. The initial guess at each time
step is chosen for both methods as the zero vector.

We do not test CGNR without preconditioning, since, as already shown in [15] for Example 1 and in [19] for Example 2
(when a = 1.5), in these examples much more iterations are needed. Similar results can be obtained using GMRES without
preconditioning.

The linear system with coefficient matrix S™ is solved within O (N log(N)) arithmetic operations by two FFTs, while the
tridiagonal Toeplitz preconditioners can be implemented in O(N) arithmetic operations by the Thomas algorithm. In the
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Table 1
Example 1 - Comparison of iterations in the CGNR and GMRES methods with preconditioners Py, P2, S, P{¥ and P$" for « =1.2,1.5,1.8 and M = %
a N+1 Py Py S pav P
CGNR GMRES CGNR GMRES CGNR GMRES CGNR GMRES CGNR GMRES
12 26 7.7 8.0 13.0 9.0 9.0 13.0 10.0 12.0 12.0 10.0
27 7.0 8.0 13.0 10.0 9.2 14.0 11.8 13.0 12.4 10.0
28 7.0 7.0 13.0 10.0 9.1 13.0 12.8 14.0 12.2 10.0
20 7.0 7.0 12.4 10.0 9.0 12.0 13.1 14.0 12.0 10.0
15 26 15.3 16.0 12.6 8.0 10.9 12.0 11.0 11.0 10.3 9.0
27 18.3 20.0 13.2 9.0 10.7 12.0 13.2 13.0 11.8 10.0
28 20.3 24.0 13.9 9.0 11.0 12.0 16.4 15.0 13.0 10.0
20 22.4 26.0 14.3 10.0 10.6 12.0 18.6 16.0 13.9 11.0
18 26 23.0 25.0 9.0 6.0 14.8 9.0 13.0 10.0 9.4 8.0
27 37.8 40.0 9.0 6.0 141 9.0 14.0 11.0 9.0 8.0
28 56.3 61.0 9.4 7.0 14.0 9.0 15.7 12.0 9.0 8.0
20 71.8 88.0 9.5 7.0 13.7 9.0 17.6 13.0 9.4 9.0
Table 2

Example 2 - Number of iterations in the CGNR and GMRES methods with preconditioners P%m), Pgm), s, Pgm)'a" and Pé’"“" for=1.2,1.4,15,1.6,1.8
and M = ML

a N+1 Py P s Py Py
CGNR GMRES CGNR GMRES CGNR GMRES CGNR GMRES CGNR GMRES
12 26 5.1 5.0 7.3 6.6 6.8 7.6 6.8 6.3 6.8 6.9
2 5.0 5.0 7.0 5.1 6.1 7.0 6.7 5.3 6.0 5.3
28 5.0 438 6.1 4.1 6.0 7.0 6.3 5.1 5.2 42
29 4.0 4.0 6.0 3.4 6.0 6.9 6.0 44 5.0 3.5
14 26 6.3 7.5 7.1 5.8 7.1 8 8.1 7.3 6.4 6.4
2 6.1 7.3 7.0 5.1 7.0 8.6 8.2 7.2 6.0 5.3
28 5.9 7.1 7.0 5.0 7.0 8.6 8.1 7.0 5.8 5.0
29 5.2 7.0 6.4 4.7 7.0 8.0 8.0 7.0 5.5 5.0
15 26 7.1 8.8 7.0 5.6 7.2 8.4 8.7 7.6 6.3 6.0
2’ 6.8 9.2 7.0 5.1 7.1 8.8 8.8 8.0 6.0 5.5
28 6.2 9.2 7.0 5.0 7.0 8.8 8.6 8.0 5.7 53
29 6.0 9.4 6.5 5.0 7.0 8.7 8.3 8.0 5.7 5.1
16 26 7.8 106 6.9 53 7.6 8.0 9.3 7.9 6.2 5.7
2 7.5 114 7.0 5.1 7.7 8.7 9.3 8.2 5.6 5.5
28 7.4 12.1 6.6 5.0 7.3 8.7 8.8 8.1 5.4 6.0
29 7.6 12.8 6.3 5.0 7.0 8.6 8.3 8.0 5.3 6.0
18 26 9.9 14.6 5.1 4.9 8.4 8.0 9.3 7.8 45 53
2 10.7 18.7 5.1 5.0 9.2 8.0 8.8 8.3 5.0 5.2
28 118 233 5.0 5.0 9.4 7.9 8.4 8.1 5.0 5.2
29 13.8 29.0 49 5.0 9.0 7.8 7.7 8.0 438 5.1

light of this, a comparison of the two preconditioning strategies in terms of number of iterations is a reliable test which
does not penalize the circulant preconditioner, rather gives it an edge.

We point out that apart form the preconditioner S}Vm), there is in literature a sophisticated preconditioning method (see
[18]) which involves a sum of circulant matrices. The main idea of this method is to start from the following preconditioner

N
Q1= Ze,-eiTC,._l,
i=1

where e; denotes the ith column of the identity matrix, while C; = vy nI +d5’:3$(Ta,N) -I—d(fgs(To,,N)T, and then to apply a
piecewise linear interpolation on a small subset {)?j}g:l of {xi}f’zl, with ¢ <« N which covers most of the interval [L, R] to
approximate C; 1 as

l
ci—lfwvngj(xi)&j—l, i=1,....N,
j=1
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Fig. 2. Example 1 - CGNR: (a) Average number of iterations varying N for o = 1.2; (b) Average number of iterations varying N for o« = 1.8.

where {¢j}§:1 is a basis for the space of the piecewise linear polynomials, while Cj =vynl+ &Tjs(ra,,v) + a(_"?}s(Ta,N)T,
with aﬁ_’fj =d+(Xj,tm), j=1,...,£. As shown in [18], this preconditioner reveals faster than S;\,m). On the other hand, it still

involves the use of FFTs, more precisely, O (¢) FFTs per iteration are required which means that the product Q ~'y for any
vector y is computed in O (¢N log N) operations. Moreover, in the multidimensional setting such a circulant preconditioner
suffers of the drawbacks already discussed in Subsection 4.1. Therefore, for the sake of simplicity, in the next examples we
present a comparison of our two preconditioners only with Sf\,m).

In the following tables, we display the average number of iterations computed as follows

1 M
M Z Iter(m),
m=1

where Iter(m) is the number of iterations required for solving (4) at time ty,.

Example 1. In this example we consider a FDE problem of type (1) with nonconstant diffusion coefficients
di(x,t) =G —a)x*, d_xt)=TGB—-a)2-—x".

The spatial domain is [L, R] = [0, 2], while the time interval is [0, T] =[O0, 1]. The source term and the initial condition are
given by

f(x,t)=—32e7t (xz + %(2 —X)2(8+x%) — %[ﬁ +2=-x+

R ' _ad
Y (4—a)(3—a)[x +2-x% ]>,

u(x, 0) = 4x*(2 — x).

The exact solution of this problem is known and is given by u(x,t) = 4e~'x%(2 — x)2. Since the diffusion coefficients do
not depend on t, the coefficient matrix and all preconditioners for this example are independent of the time step. For this
reason we omit the superscript (m). For this example we choose Ax = At. In this case,
Ax¥
VN = — = Ax*7!

MN= At
which, being 0 <o — 1 < 1, tends to zero as N tends to co. Such a choice implies that the number of time steps M is
given by M = % = % In Table 1 we compare the iterations provided by the CGNR and the GMRES methods with
preconditioners P1, Py, S, P{V and P§’ for @ =1.2,1.5,1.8. We observe that preconditioner Py is suitable for o close to 1
(see Figs. 2(a) and 3(a)). When « is close to 2 both P, (see Figs. 2(b) and 3(b)) and P$” are good preconditioners for CGNR
and GMRES methods.

Example 2. The following example consists in an anomalous diffusive process of a Gaussian pulse. Let us define

di(x,t)=01(1+x>+t%), d_(x,t)=0.1(14+ (2 —x)> +t?)
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Fig. 3. Example 1 - GMRES: (a) Average number of iterations varying N for o =1.2; (b) Average number of iterations varying N for o =1.8.
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Fig. 4. Example 2 - CGNR: (a) Average number of iterations varying N for o = 1.2; (b) Average number of iterations varying N for « =1.8.

and set [L, R] =10, 2] and [0, T] =[O0, 1]. The initial condition is given by

_ (x=x0)%
u(x,0)=e 202

with x. = 1.2 and o = 0.08, and the source term is f(x,t) =0. As in the previous example, we set Ax = At. In Table 2
we compare the number of iterations provided by the CGNR and GMRES methods with preconditioners Pgm), P;m), Pgm)’av,
Pgm)’av and S™ for o =1.2,1.4,1.5,1.6,1.8. As in Example 1, we observe that Pgm) is the best preconditioner for both
CGNR and GMRES methods when « is close to 1 (see Figs. 4(a) and 5(a)). For o close to 2, CGNR and GMRES methods
perform better with preconditioners P;m) (see Figs. 4(b) and 5(b)) and Pg")’av. To be precise, for « = 1.4,1.5,1.6, 1.8 these

numerical results suggest using preconditioner P§m> with the GMRES method and preconditioner Pém)’av with the CGNR
method.

6. Conclusions and future works

In this paper we focused our attention on the case of variable coefficients FDEs. Under appropriate conditions, we have
shown that the sequence of the coefficient matrices belongs to the GLT class and we have computed the symbol describing
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Fig. 5. Example 2 - GMRES: (a) Average number of iterations varying N for o = 1.2; (b) Average number of iterations varying N for « =1.8.

its asymptotic eigenvalue/singular value distribution, as the matrix size diverges. We used the spectral information for
analyzing known methods of preconditioned Krylov and multigrid type, with both positive and negative results. We also
identified two new tridiagonal structure preserving preconditioners, to solve the resulting linear system with CGNR or

GMRES. In particular, we suggested to use preconditioner P§m> for 1.5 < o < 2 and preconditioner P%m) for 1 <o <1.5.

A future work will concern a detailed analysis of the problem in the multidimensional setting. According to the pre-
liminary comments in Section 4, the only promising technique even in the case of nonconstant and different diffusion
coefficients (provided that they are uniformly bounded and positive) seems to be the use of appropriate multigrid strate-
gies; on the other hand, for a completely different approach based on matrix equations we refer the reader to [5].
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