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Convergence of Multi-Grid Iterations
Applied to Difference Equations

By Wolfgang Hackbusch

Abstract. Convergence proofs for the multi-grid iteration are known for the case of fi-
nite element equations and for the case of some difference schemes discretizing bound-
ary value problems in a rectangular region. In the present paper we give criteria of
convergence that apply to general difference schemes for boundary value problems in
Lipschitzian regions. Furthermore, convergence is proved for the multi-grid algorithm
with Gauss-Seidel’s iteration as smoothing procedure.

1. Introduction. Systems of linear equations arising from boundary value prob-
lems can be solved very fast by the multi-grid iteration (cf. [1]—[6], [9], [11]). Al-
though, the multi-grid algorithms are applied successfully to a general class of problems,
the proofs of convergence are restricted to a very special class of problems. In the
case of special finite element equations for boundary value problems with smooth
boundaries proofs of convergence are given by Astrachancev [1] and Nicolaides [9].
In [6] the author established general criteria and proved the convergence for general
finite element problems.

The second important class of problems are systems of difference equations dis-
cretizing boundary value problems. The model problem of Poisson’s equation in a rec-
tangle (and similar problems) can be analyzed easily by means of Fourier transforma-
tion (cf. Fedorenko [4]). In the case of certain difference schemes for problems with
variable coefficients and a rectangular region, Bachvalov [2] and Wesseling [11] proved
the convergence of the multi-grid iteration. But two gaps are still to be filled. Con-
vergence proofs are missing for the case of nonrectangular regions. Moreover, all proofs
cited above require a special smoothing procedure (cf. Section 4) related to the
Jacobi iteration. In practice smoothing by the Gauss-Seidel iteration is preferred (cf.
[3], [5]). This paper contains general criteria that apply to difference schemes in
general regions and to smoothing by Gauss-Seidel.

In Section 2 we describe the multi-grid algorithm very briefly. For further com-
ments we refer, for instance, to [6]. As pointed out in [6] the convergence can be
concluded from an ‘approximation property’ and a ‘smoothing property’. The first one
is studied in Section 3. A criterion is proved and its assumptions are verified in the
case of a very general difference scheme. It turns out that the crux of the assumptions
is a certain regularity condition (3.6b) that is proved in [7] for the case of Dirichlet

Received April 13, 1979.
AMS (MOS) subject classifications (1970). Primary 65F10, 65N20.
Key words and phrases. Multi-grid method, difference equations, boundary value problems.

© 1980 American Mathematical Society
0025-5718/80/0000-0054/$05.00

425



426 WOLFGANG HACKBUSCH

boundary values. The smoothing property is investigated in Section 4, in particular,
for the case of Gauss-Seidel’s iteration as smoothing procedure.

2. Multi-Grid Iteration. Let
2.1 hoy>h > >h>- >0

be a sequence of grid sizes. [is called the ‘level number’. The discretization of the
continuous problem (boundary value problem)

2.2) Lu=f
with step size &, is denoted by

2.3) Luy=f, (@>0).

The solution ; of (2.3), as well as the right-hand side f;, belongs to a finite-dimen-
sional vector space V.

The system (2.3) of linear equations is to be solved by the multi-grid algorithm
described below. It uses auxiliary equations of the form L,u, =g, form=0,1,
..., 1 — 1. The connection of grid functions of different levels is given by a prolon-
gation

Pri-1t Vi =V
and a restriction
n_1r vV, — Vi_i
Since a detailed explanation of the multi-grid algorithm is contained in [5], [6], we
give only a brief description by means of a program.
procedure mgm(l, u, f): integer /; array u, f;
if I=0thenu :=Lg"' « f, else
begin integer j; array v, d;
forj =1 step 1 until vdo u = G,(u, 1):
d=n_;, *Lxu—-flv=0
forj := 1 step 1 until v do mgm(l — 1, v, d);
U=uU—p;, | *V
end;
The meaning of the parameters is the following. /> O is the actual level number. f €
V, is the right-hand side to the problem in consideration (e.g., f = f; in case of (2.3)).
u has an arbitrary input value up € V, (i: number of iterations). The procedure mgm
computes the next iterate u = u§i+1) as output. The procedure depends on the posi-
tive numbers » (number of iterations of the smoothing procedure G;) and y (number
of mgm iterations per level). The smoothing procedure is of the form

2.4) G, ) =G, + H fy (v, [€EV)wWithG, + HL, =1
The convergence of the multi-grid algorithm depends on the choice of v, 7, on the
coarsest step size i, and on the maximal ratio sup{h;_,/h,: > 1} <eo. Usually, the

last ratio is constant, e.g. equal to 2. In the following y = 2 is fixed (for y = 1 com-
pare [6, Corollary 3.8]).
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We say that the multi-grid iteration ‘converges’ if it converges for a suitable
choice of hy and »; more precisely if the iteration matrix M, = M,(v, ho, hys o ooy h,)
[defined by u{i* 1) —u, = M - u), u, = Li'f;] satisfies

25) IMIl SCw) <1 forw;, <v<w_,,(h)1>1,

where C(») — 0 as y — e and Vax(B) — < as h — 0. The matrix norm || -|| is
associated with some suitable vector norm on V.

We recall the following result of [6]. Here and in the sequel C denotes a generic
constant independent of I.

ProrosiTION 1. Let || l; and |- 1|, be two suitable (not necessarily different)
norms on V,; (I = 0) and define the matrix norms l4ll;; G j=1,2)of A: V,—V,,
by sup{||4 vIIj/ llvll;: 0 # v € V;}. Assume the smoothing property

2.6) IL,GYllyy < CoWir® forall1>0,1<v<v,_, (h,)

with Co(v) — 0 (v — ), v . (h) — o (h — 0), and G, from (2.4) for suitable
a = 0. Assume the approximation property

() L7t = oy L n_ gl <SCHE, forall 1> 1

with o from (2.6). Furthermore, the estimates

1
@8) Gl ylly < WPy vy ll, <Cloy_yll, forallv,_, €V, , 1>1,
2.9) G ll, , <C forall 1 <v<w_, (h),1>0,

(2.10) W<h_,<Ch foralll>1

are required. Then the multi-grid iteration with v = 2 converges: (2.5) holds with
1= 115 5-

3. The Approximation Property.
3.1. A Criterion Implying the Approximation Property. Assume

(3.1a) Nl =L +8,_, A=),
where §,_ | is small enough in the following sense:
(3.1b) L8, yri g L7 My, SCRE . (> 1).

- ,1 1s a suitable restriction involved in (3.3) given below. If L, is the stiffness matrix
of a finite element method, (3.1a) holds with 8,1 = 0 (cf. [6]). §,_, vanishes, too,
if L,_, is defined as in [5].

Moreover, we need the estimate

3.2) LY, bl ,<C (=1
and the existence of some linear mapping 7,_, 5 Vi—=Vi_, 1 =1)with

(33) W =y rioy L7 o <CHE > 1)
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a involved in (3.1b) and (3.3) is the exponent from (2.6).
LEMMA 1. Assume that there are norms |||, and |- |l; on V, such that
(3.42) 1Ly Mo <Co LTy 3 <C, L, o <C (1>0).
Then. (3.1a, b), (3.2), and (3.3) follow from (3.4b, c, d):

(3'4b) ”r]__l’]"o,o < Ca ”r;_1’1"3,3 < C (l > 1),
(3:4c) 18, 4ll3,0 <CH_, (=>1),
(3-4d) M= py 7y lls SCRE, (A= 1).

(3.4d) describes the approximation of grid functions of V; by »,,_,¥,_,: For
all v; € V, there is vyy_; € V,_, (namely r;_, ,v)) with llv; = p, ,_ v;_4ll, <
Chi 1y lly. If @ >0, |- |l; must define a finer topology than ||-|I,.

In Proposition 1 the approximation property (2.7) may be replaced by (3.1)—(3.3):

CRITERION 1. (2.8), (3.1a, b), (3.2), and (3.3) imply the approximation property
(2.7). By Lemma 1 also (2.8) and (3.4a—d) are sufficient.

Proof. Since [I —p;,_ Ly yry_y Ldpy;—y = =Py L8, by (3.1a), it
follows that

-1 _ —1 _ -1 —1
L} P Lot 2= I~ pl,l—lLI—lrl—l,ILI]LI lly 2

_ -1 ' -1

il |V MY Sl SRR 21 N VA TR At 1 U 2

—1 ' —1
S YA ST I IR AR i PP
—1 ' -1
S Hlpg -l 2Ly gLl p MW = 2y gy L7 M 5
+ | lly HlILY 8 N
Pri—qlly 2L 8,y iy Tl o

Hence, (2.8), (3.1b), and (3.3) yield (2.7). O
Using 7,y [T — Lpy,_(Lihr_y ) = - 8,_1Li"yr,_y ;> we obtain a similar
result:

CRITERION 2. Assume (3.1a),

(2.8%) Ir_ylly,, <C (=1,

(3.1b%) L'y 8 Lihll o SCHE . (1 >1),
(3:2%) ILipy i Liillyy <SC (> 1),

(3-3%) L7 ' = Py mimy Dl 2 SCH_, @2 1),

for a suitable linear mapping p;’ 1—1° Vi_y — V,. Then (2.7) follows.

3.2. Application of the Criterion. In the following we verify the conditions of
Criterion 1 for the following example.

Example. Let L, (I > 0) be an elliptic difference operator of order 2m, i.e. the
discretization of an elliptic differential operator of order 2m. Let H{ be the space of
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all complex-valued grid functions defined on the d-dimensional grid Qhy) =
{x€Q CR?: x/h, € 29} endowed with the norm

luly = (n2my? 1 [1 +h? i sinz(‘éj/Z)] o’ 2 u(x)exE/m

=1 *EQ(h) 1IL2([—m,719)
(s =0),
|u|_s=sup§(h/2n)" > umue /Ivls: 0¢veH%f >0,h=n)
x€Q(h)

(denoted by || o in [7]) corresponding to the norm of the Sobolev space H(S) if
s + 1/2 # integer. We define the associated matrix norms by

41, = sup{ldul,/lul: 0 #u € HS}.

Choose a, [|*Il;, and || ll, (and [|-llg, Il l; of Lemma 1) by

65 a=0+0, Iy =11_,., Wly=11, ,,

-l =1-1_,, g7 Ny = 11,40
for some 6, §' € [0, m] with a = 6 + 6’ > 0. The condition a > 0 will be important
in Section 4.
The estimate

(3.62) ILlgsm. o-m <C® (>0,9€ER)

holds if the coefficients of the difference scheme L ; are sufficiently smooth (cf. Lemma
7). In [7] we proved
IL;llt?—m,t9+m <C
forall >0, 9 € [-0;,0,] (6,04 € [0, %), 0, 6, >0)

under very weak assumptions. The main requirements are stability of L, with respect
tol, =H g and ellipticity of L,. It suffices that the underlying region €2 is Lipschitzian.
The assumption on the smoothness of the coefficients is very weak, too. (3.6b) holds
even for some schemes with irregular discretizations near the boundary. Symmetry of
positive definiteness of L, are not required.

At first we discuss the estimates (3.4a—d) of Lemma 1.

Note 1. (3.5) and (3.6a, b) imply the estimates (3.4a) of Lemma 1 if 0 < 0 <
0y and 0 <6' <0,,.

For the discussion of (3.4b, d) we restrict our considerations to the case of
m=1. Let ;_,/h; € Z and define p;_, by

(3.6b)

d
@) &) =TI max{o, 1 - lx; = yl/l_1}  (x €QMH),y € Qh,_,)),
=1
where u € V;_ | is the unit vector with u(y) = 1, u(z) = 0 for z # y. p?,_l is an
example of an interpolation of order 2. Furthermore, define r;)_ 1,1 as the mapping ad-
joint to pP,_ 1 (w py_v) = (r0_ 1,1% V), where (v, ) = h?Z o (X)W (x) with
h = hjorh,_, respectively. In the usual case of d = 2 and h,_, = 2h,;, the mappings
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pY,_, and #{_, ; become

u(x) if x € Qh,_ ),

0 %[u(x +eihy) +ulx - eh)] ifx +eh € Qhy_y)
(Pr)1- ) (x) =
or x — ejh, (S Q(hl—l)’

;}: > u(x + (=1)*e,h, + (~1)/e,h;) otherwise,
jk=1,2

2y, )x) = % u(x) + % > ulx + (-e;h)
jk=1,2

1 .
+1g > ulx + (<1)0e by + (~1)Fe,h),
J,k=1,2
where ¢; (j = 1, 2) are the unit vectors (1, 0), (0, 1). Note that u(y) =0ify &
Q(hy).
Note 2. Letm = 1. p?,_l and r?_l 1 defined above satisfy (3.7a, b):

(3.72) pY_ 1l s <SG Iy g <C forall>1,1s1<2,
B70) I —p_ 1y g <CHZ] foralll>1, 2<t<s<2,s-t<2.

COROLLARY 11O NOTE 2. Assume m = 1 and (3.5) and set rj_y ,=r)_, ,.
Then (2.8) and the estimates (3.4b, d) of Lemma 1 hold for p, ; | = p?,_l with
a=0 + 06 >0. Moreover, (2.8) and (3.4d) remain valid if the coefficients of Pri—1
and p?l—l differ by O(hll +0) and/or if the coefficients of p; ;_ | and pg 1—1 differ by
O(1) at points near the boundary (i.e., distance(x, Q) < Ch;). Similarly, (3.4b) re-
mains true if the coefficients of r,_, ,and r)_, . differ by O(h' +max(0.6y o py
O(1) near the boundary.

Example. p;;_, and r;_; , defined in [5, Eq. (3.4)] satisfy (3.7a, b).

COROLLARY 2 TO NOTE 2. Generalizations to m > 1 are obvious. p;) 11 must
be defined by interpolation of order > m.

Note that this requirement is weaker than the requirement ‘“‘order of interpolation
>2m” of Brandt [3, p. 377].

Since L, and L;_, should be consistent discretizations of the same differential
operator (2.2), the difference 6, | =#_, [Lp,,_; — L,_, is expected to consist of
terms of the following form:

) = yaB )
! e gd Py : 'Z'd TY0Pd, g5 gy (e, H)OF,
g.p'ezd,1pl+1p'I<2m+1 yEZ

sup{ld,, 5 5,16 W)I: x € Qh), 1 >1} <ChH?,

N 51 if |8] + 18/ =2m + 1,18, 1B1<m+1,
Lo +0' if 18l + 181 <2m, Bl 161 <m,
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where 8, ', and v are multi-indices with || = By + - +8,, 98 = a‘il <o aﬁd,
@u)(x) = [ule) —ulx — e;h]/h, (T7u)(x) = u(x + Yh), h = h;_, (cf. [7]). The
definition of 8 and T makes sense since u(x) is extended by zero outside Q(k). (3.8b)
may be replaced by other conditions involving Holder continuity of d% 6,6, 1— LG5 h).
Example. Consider the differential operator L = — (a(xl)uxl)x1 -

(b(xp)uy ), - Discretize (auxl)x1 by Lju =—h~2[—atut + (@t +a)u-a"u"]
with u = u(x), u* = u(x, +h,x,),a* = a(x, * h/2). Similarly, L;' is the discretization
of the second term of L. L, is the sum L} + L}' with h = ;. Letp, ,_, =p), |
andr,_, ,= r?_l,, as defined above. Then §}_, = r,_l’,Lip,,,_l — Lj_, becomes

T,0,[aCx, — h[2) — %a(x, — 3h/4) — Ya(x, — h/4)] 9,
+ T,T,35[~h*(aCx, — h/4) + a(x, — 3h/4))/16] 32
+ T,0% [~h(a(x, + 3h/4) + a(x, + h/4) —a(x, — h/4) — a(x, — 3h/4))/16]3,,

where (T u)(x) = u(x; + h, x,), (T,u)(x) = u(x,,x, +h)and h = h;_,. The
brackets contain the coefficients of (3.8a). Obviously, (3.8b) holds if a(-) is Holder
continuous with exponent  + 8’ = a« < 1. If a(-) has Lipschitz continuous deriva-
tives, (3.8b) holds with 6 = 6' = 1.

Note 3. Let a and the norms be chosen according to (3.5). (3.8a, b) implies
the estimate (3.4c) of Lemma 1. (3.4c) holds even if §,_ | contains a further term of
order O(h; 2™ at points near the boundary.

Proof. Use |8fuly < Clul,, .4 if |81 <m + 0 and h|Puly < ChOlul,, , 4 if
m + 0 < |Bl = m + 1. For perturbations near the boundary apply the following
lemma (cf. [7]). O

LeEmMA 2. Let SU(h) have ‘property C’ defined in [7]. Assume that the sub-
set I'(h) C Quh) satisfy distance (x, hZ°\Q(h)) < Ch for some C # C(h) and all x €
[(h), that means, all points of T'(h) have a distance less than Ch from the boundary.
Define the restriction v by (yu) (x) = u(x) if x € I'(h), (yu) (x) = 0 otherwise. Then
l7lg, e < C'h5~1 is valid.

A sufficient condition for ‘property C’ is that £2 is Lipschitzian.

From Notes 1—3, Lemma 1 and Criterion 1 one concludes that the approximation
property (2.7) holds for a very general class of difference schemes L,.

Example (Application to the Shortley-Weller scheme). Discretize —Au = f (in a
Lipschitz region  C R?), u = g (on 3Q) by the Shortley-Weller scheme L, (cf. [S],
[8, p. 203ff.]). In [7, Note 2.3] we proved (3.6b) with 6;) =0,0,>0. Butnote
that (3.6a) is not valid since the diagonal D, of the matrix L, can be arbitrarily large.
Nevertheless, (h?D;)~ 'L, and L, (h?D))~': H§*™ — HZ=" are uniformly bounded.

Define 0' =0, py;_y =P 1> Fig,g =T D)"Y 1y, =
(h?_\D,_)"'r)_,,, (ordefinep, ,_, and r,_; ;asin [5]). Then (3.1a,b), (3.2),
and (3.3) are fulfilled. For a proof modify Lemma 1: Split , , ,L, into r?_l ,l' .
[(#7D)~'L,] and 8, ,r,_,,into [6,_,(h*_ D, )~'] 1Y, ;- Thus, we have shown
the approximation property (2.7) with & = 8 > 0 by means of Criterion 1.



432 WOLFGANG HACKBUSCH

4. Criteria Implying the Smoothing Property.
4.1. Preparing Lemmata. The following lemma describes a norm equivalent
to |],.

LemMma 3. Let Q(h) have ‘property C’ (cf. Lemma 2). Assume L,y tobea
positive definite and H{'-elliptic difference operator of order 2m, i.e., L 10= =Lf 1o and
lul2,/C < (Lot u) < Clul?,, where (u, v) = hZ ZieqmU)v(x). The fractional
powers of A = @, )‘/(2'”) are well defined. Then lulg and | Aful, are equivalent:
a/ecHl ul, < IASuIO <cC' lulg, for -m < s <m. C'does not depend on hy.

Proof. Use Lemma 2.1 of [7] and the following lemma. O

LEMMA 4 (INTERPOLATION). Let H, and H, be two Hilbert spaces. A: H L
Hy, A;: H; — H, and Ai‘l: H; — H; (i = 1, 2) are assumed to be bounded. Further-
more, let A, and A, be positive definite. Then the inequality

“A’;AA;’Y”HI-»H2 < Civg—7)/(72—71)C;7—71)/(72—71)
holds for all v € [v,, v,] if it is valid for y = v, and v = v,.
Proof. Set p(v) = IIA;’AA1‘7IIHI_,H2 and note that
o) = AN ANy gy = p(AYAATY ALY A*AY) < o(v)o(r")

for all v', ¥" with v" + 7" = vy (p: spectral radius). Therefore, the estimate follows
by bisection for all vy =y, +»27#(y, —y,) with v, u €EZ, u > 0,0 <» <2*. The
continuity of ¢(y) concludes the proof. [

The preceding lemmata yield the following estimates.

LEMMA 5. The estimates (4, 1a, b, ¢) hold with C independent of h;:

@.12) Al , < ClAIG =94 =)= (cm <s<r<t<m)

@.10) 4], _, <ClUIfOMAlLE,  O<r<t<mor0>r>t>-m),

A, _ S ClAIZG ~r=91Cm 4152w | 415/ Cm)

Hh—s >

(@.1c) r=0,5=0,r+s<2m).

Proof. By virtue of Lemma 3, |ul; can be replaced with [Auiy. Hence, |4 s
becomes |A"AAT"], o. Applying Lemma 4 with A; = A, = A we obtain (4.1a).
(4.1b) follows by choosing A, = A, A, = A~!'. For the proof of (4.1c) apply Lemma
3 and (4.1a) with 2m instead of m. We abbreviate IAIP'q by a(p, q). Lemma 4 with
A =1 A, = Avyields a(r + s, 0) < Ca(0, 0)! ~Pa(2m, 0)° with g = (r + s)/(2m).
Similarly, a0, — r — s) < Ca(0, 0)' ~Pa(0, — 2m)* follows. Applying (4.1a) to
AT"7%A instead of A4, one obtains a(r, — 5) < Ca(r + s, 0Y/F9g(0, — r — 5)s/Cr+9),
Inserting the estimates of a(r + s, 0) and a(0, — 7 — s5) we are led to (4.1c). O

Smoothing by Gauss-Seidel’s iteration is expressed by

(4.22) G, [) =D, —R) 'Sy, +1), G,=D, - R)™1'S,,
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where
4.2b - D _ _
(4.2b) L,=D,- R, -5,

Definition 1. The splitting (4.2b) is called 2-cyclic (cf. [10, p. 39]) if there are
two distinct subsets Q,(h) and S, (h) of Suh) with ,(h) U Q,(h) = SUh) such that

D, = wLw, + w,Liw,, Rj=-w,Liw,, §="wLw,,

where the restrictions w; are defined by (w;u)(x) = u(x) if x € Q;(h) and (w;u)(x)
= 0 otherwise.
Throughout this section we shall assume

(4.3) S(h) have ‘property C’ (cf. Lemma 2); a, ||-|l,, Il |l, be defined by (3.5).

LEMMA 6. Let the splitting (4.2b) be 2-cyclic and assume L, = L’," to be positive
definite. Then |L, szlo,o < |Dl|0’0/(V + 1/2) holds for all v > 1.

Proof. Numbering first the grid points of $2, (k) yields the following block

structure:

d, - 0 dy's

Ll = s Gl = >
—r d, 0 dj'rdy's
[o s{[d; trd;ts]P 7t — [d{‘rdl‘ls]”}:l
L,G? = .
I 0

Hence, ID,_1/2LIGI”DI_1/2 oo = I[g 91lg,0 follows from s* = r with 4 =
B*~ (I — B)? and B = B* = d; /*rdy 'sd; '/, It is well known that p(G)) = p(B)
= ||B|l <1 (cf. Note 5), where || -|| denotes the |- lo,o-norm restricted to the last block.

Al = p(4) = sup{IA?*"1(1 — N)2|: X € spectrum of B}
<sup{(A2711 — N 0<A<1} <1+ 1/2)?

implies |L,G}ly o < |ID}213 HAI'? < IDjly o/(v +1/2). O
4.2. General Criteria.

CRITERION 3. Assume (4.3),0 = 0', (3.6a) for 9 = 0, and
ILG g o SH 2MCE) for 1 <v <vp,, (1), 1>0;

CEY= 0@ =) vy ,u(h) = = (h —0),

max

(4.4a)
(4.4b) Gy < C forall 1 <v<w__ (h),1>0.

Then the smoothing property (2.6) holds with Cy(v) = c'lcwl/m.

Proof. (3.62) (9 = 0) and (4.4b) yield IL,G?1,, _, <IL|,, _,IG%l,, . <C.
Hence, (4.1b) (¢t = m, r = m — ) implies (2.6). O
The following criterion applies also to the case of 6 # '
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CRITERION 3*. Assume (4.3), (4.42) and

ILjlym,0 <G |L1*|2m,0 <C 1G/lyo <G
4.4b%) ~
( |sz|0,0 <C (0 max(h ) 1= )
where 5, =L,GL; 1. Then the smoothing property (2.6) holds with Cov) =
CHMP™[a=0 + 0, of. (3.5)].

Proof. (4.4b*) implies |L G”|2m 0= IG”L thamo < 151V|0,0|L1|2m,0 < C. Since
IL}f lym,0 = |Lilg,—2pm> also L G”I0 m S gl 2,167 1y o < C holds. (4.1c)
yields (2.6). O

First we shall verify the conditions of Criteria 3 and 3* for positive definite
schemes. In a second step it is shown that additional terms of lower order may be
added. Hence, all difference schemes with a hermitian principle part satisfy the smooth-
ing property. In a third step we treat perturbations of order O(hl_2m) located at
points near the boundary. Such perturbations often arise from special discretizations
at the boundary.

Usually, the function Cy(v) of (2.6) is C/(v + 1)*/(2™)_ Therefore, Cy(v) — 0
requires @ = 6 + 0’ > 0. The choice of = 6’ = 0 is excluded. The upper bound

Vmax(?) of v in (2.6) may be omitted (i.e. v, ,, = °°) if L, is positive definite. In the

case of other schemes v, (%) might become finite (but v, (k) — o as h — 0).

4.3. Case of Positive Definite Difference Schemes. Throughout this subsection
we assume

4.5) L=LF, {lul, <@L u) <Clul,

as in Lemma 3. The proofs of convergence in [1], [2], [4], [6], [9], [11] require

smoothing by

4.6) G )=y —whl™(Lyy, ~ 1), G,=1-wh"L,

If the diagonal of L, is a multiple of /, G, corresponds to a damped Jacobi iteration.
Note 4 (Smoothing by Jacobi Iteration). Assume (4.3), (4.5), (4.6) and 0 <

w, <hy2m| [L)lg,o- Then the smoothing property (2.6) holds for all v (v, ,, = *°)
with
.7 Co) = Cl(v + B*C™ (0= 0 + 0’ from (3.5)).

Proof. One may choose L; o = L; in Lemma 3. Thus, it suffices to estimate
A=NA" "L,G A8m = Lﬁ(l w,hsz,)" = a/(2m), with respect to ||, 5. But
this norm is equal to the spectral radius. Since the spectrum of L, is contained in
[0, 1/(w,1f"™)],

p(A) = sup{N(1 — w,i}™N’: 0<whl™ <1}< (/v + 1)f

proves Note 4. OO

The techniques of the following subsections can be applied to smoothing by
(4.6), too. But since we are mainly interested in smoothing by Gauss-Seidel’s iteration,
henceforward our considerations are restricted to this subject.
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Note 5 (Smoothing by Gauss-Seidel). Assume (4.3), 0 = 0', (4.5). Let G, be
defined by (4.2a, b), where the splitting (4.2b) is required to be 2-cyclic. Then the
smoothing property (2.6) holds with Cy(v) from (4.7) for all v (v, (h) = ).

Proof. Since (4.2b) is 2-cyclic and L, is positive definite, D, is positive definite,
too. Thus, the theorem of Ostrowski (cf. [8, p. 297], [10, p. 77]) applies resulting
in [L}?GPL;'?|y o <1 (v >0). By Lemma 3 (4.4b) follows. Lemma 6 implies
(4.4a) with C(v) = C/(v + 1/2) since Dyl o S 1Lyly o < Ch;?™ results from (4.5)
and lul,, < Ch;™|uly. (3.6a) with ¢ = 0 holds by virtue of (4.5). Hence, all con-
ditions of Criterion 3 are satisfied. O

Example. Let L,u = [ be the discretization of —div [(a(x,), b(x2))Tgrad ul=
in  and 4 = 0 ond as in the example of Section 3.1. (4.5) holds if a(x,), b(x,)
€ [¢, C] C (0, ). Use the ‘red-black’ ordering of the grid points: Q,(k) = {x €
Q(h): (x, + x,)/h even}. If, in addition,  is a Lipschitz region, all conditions of
Note 5 are satisfied. The smoothing property holds for all § = ' = a2 € (0, m].

Note 5 illustrates the application of Criterion 3. In order to apply Criterion 3*
the following lemmata give conditions implying (4.4b*).

LeEMMA 7. The inequalities |L,|2m’0 < Cand IL;"Izm,0 < C hold if the coef-
ficients are sufficiently smooth. More precisely, the estimates hold if L, is a finite
sum of terms of the form

TY3%c(x, h)o® (v, 8,8 €2%,8,> 0,8 >0, |8 + 18] <2m),
where all kth derivatives of c(x, h;) with respect to x are uniformly Lipschitz continu-

ous on Q for k = max(1Bl, I8']) = 1 [for T” and 3 compare Section 3, (3.8a)].

Proof. |Ll,,, ¢ < C requires k > |B| — 1. Since L, contains
(= 1)BI+IE e’ af3 caﬁT7+ﬁ also k > |B'| — 1 must hold. O

LEMMA 8. The estimates IG,”IO’0 <, |sz|0,0 C are valid for all v = 0 and
0 if the splitting (4.2b) is 2-cyclic and if one of the following conditions holds:

(4.82) L, satisfies (4.5), D[ 'y o < Ch}™,
(4.8b) D, = w,hy*™I, L,and L] are diagonally dominant (cf. [10, p. 23]),
(4.8¢) Dy YR, +SDlp o <1, IR, +SPD; o <1

Note that ||, o coincides w1th the usual spectral norm of matrices.
Proof. (a) One verifies that G, =S8,(0,-R)™"'. G} and G Y have the represen-
tations
e di'sldy 'y 5] ! - [sdy 'rd '] [sdy'rd1]7 " tsdy?
GI = s GI =
0 [d5 'rd7ts]” 0 0
(v 21)
Assume (4.8a) and let B be as in the proof of Lemma 6. |D, /2G”D, 1/2|
_ ~ 2 —
IDy 112Gy D121} o =1IB* + B2~ <2 shows |G}y o <+/21D; 12, 0|D,1/ lo.o
< C and IG,I00 <C
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(b) Let ||*]l, be the matrix norm corresponding to the supremum norm. (4.8b)
implies that the || * ||, norm of D,‘l(R, +S) =R, + S,)D,‘1 and of the adjoint
matrix are bounded by 1. Hence, (4.8¢) holds.

(c) From (4.8c¢) it follows that [|d} s, lld5 I, llsdy LI, lrd 72 < 1 (Il l:
spectral norm). Then the representations of G;” and (N?',” yield |Gly o> |5;’ oo <
V2. O

We summarize:

Note 6. Assume (4.3) and (4.5). Let the coefficients of L, be sufficiently
smooth (cf. Lemma 7). G, is defined by (4.2a), where the splitting (4.2b) is 2-cyclic
with |D; !, o < Ch}™. Then the smoothing property (2.6) holds for all 9, §' €
[0, m], 0 + 68" = a>0 with Co(v) from (4.7) and v, (h) = .

Proof. (4.4a) follows as in Note 5. Thanks to Lemmata 7, 8 the Criterion 3*
yields (2.6). O

4.4. Perturbations by Lower Order Terms. In the following we shall assume
that the difference scheme L, is the sum L; + L}, where L, satisfies the smoothing
property (2.6). We assume a 2-cyclic splitting of L, and L;:

L,=D,-R,~S,, Ly=D;—R,-5,,
4.9) G,=D,-R)7'S,, G,=(@D;-R)~'S,,

" " o_ _n' " o__ ' _ -
G/=G,- Gl Dy=D,-D), R =R,~R,, S =5-5.
L; is called a lower order term if there is some 8 > O such that

(4.10) IL] lg,0 < CHE™2™ (8>0,1>0).
The first criterion applies if § > m — max (6, 9").

CRITERION 4. Let L; = L; + L; and L, have 2-cyclic splittings and define G,
and G; by (4.9). Choose the norms by (3.5) and assume

@10%)  1L]lgg_pm <SCHE=™=0 [orIL}l,_o o < CHE™0'],
4.11) D"y o SCHI™, Ly, . <C,

and 3> m — 0’ [or B> m — 0, respectively]. Then L ; has the smoothing property
(2-6) if L; has.

For the usual case of m = 1 8 takes the values 1 and 2. Hence,a =6 +6'>0
implies § > m — 6" or > m — 0. (4.10%) holds if L] is a difference scheme of order
< 2m — (8 with smooth coefficients (cf. Lemma 7). Note that (4.10*) implies (4.10).

Proof. By (4.10) and (4.11) the estimate |D,” 'L}l o <Chf holds. The same
norm of Dy~ 'D}, D; 'R}, and D;~15] is also of order O(hf) since the splitting is 2-cy-
clic. Hence, |G}, ¢ < Ch? is valid for sufficiently small 4,. The second estimate of
(4.11) implies |L;lo o < Ch;2™. Thus, |G/, o < C holds, too. X(v) = G} — G,*
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can be estimated by

v 14
X0l mmg 0 < 1XOg 0 S @, ) = 3 ( > G 15,0167 156"
u=1\HM s ,

< i <V>C"[Ch§]”—“ =C’[(1 + Py - 1].
u=1\H

The further terms of

IL,GYIly y <WLGYl y + 1L;10,0—mlGllm 670 + Lilg 6 — m | X®),, 0’0
are bounded by

n B—m—06 4 —m — v
ILIIO,B—m < Chj , ILI’O,G—m <Ch/™ 0 G} |m—0',0 <Cv.

Since L, satisfies (2.6) with Co(v) and v, . (k) one obtains [|IL,G/ll, ; < h %o, hy)
with cy(v, h) = Cyv) + h ™ +ec? + Che “mc(, h). 8’ —m + B> 0 implies c (v, 0)
= Cy(v). Thus, there exists v, (h) <, . (1) with v, (0) = e such that c (v, h)
S Cyv) = 2Cy(v) for all 0 < v <w_ ,,(h). In the case of the second inequality of
(4.10*) and B — m < 6 apply the analogous estimates to 5}’L,= LGy. O

The following criterion is applicable for all $ > 0. On the other hand L; must

satisfy not only the smoothing property but also the sufficient conditions of Criterion 3*.

CRITERION 5. Let L, = L, + L} and L, have 2-cyclic splittings and define G,
and Gy by (49). Assume (4.3), (4.10), (4.11), and 1L}l o < C, 1L} ¥l o < C.
Moreover, the estimates (4.4a) and (4.4b*) must be valid for L;, G|, G, (instead of
L,, G,, G,). Then the smoothing property (2.6) holds for L,, too.

Proof. Repeating the proof of Criterion. 4 for the special case of § = 8’ = m
one obtains (4.4a). The same proof shows (4.4b*) for a suitable choice of v, (%).
Hence Criterion 3* implies (2.6). O

Note 6 and Criterion S establish the following result.

Note 7. Assume (4.3) and C_llulfn < Re(Lu, u) + N\glul? < CIqun for some
real N, (H{y'-coerciveness of L;). L, must consist of the terms T79Pc (x, h,)aﬁ' de-
scribed in Lemma 7. G, is defined by (4.2a), where the splitting (4.2b) is 2-cyclic with
|D; ! lo.o < Ch,z'". Then the smoothing property (2.6) holds with Cy(v) from (4.7).

Proof. Define Ly = (L, + L{)[2 + N\gTand L] = L, — L;. L}y o < Ch;™ ™!
and |D; Mg o < ChZ™ imply |D;~ 1y o < C'h}™ for sufficiently small #,. Hence,
Note 6 shows that (4.4a) and (4.4b*) hold for L; and G, . (2.6) follows by Crite-
rion 5. 0O

4.5. Perturbation at the Boundary. In particular, if special discretizations are
used at points near the boundary, the difference scheme L; is a sum of a scheme L ;
with smooth coefficients as studied in the foregoing section and a further term L;’
with (L;'u)(x) # O only at points near the boundary. The following note shows the
smoothing property for an important class of discretizations.

Note 8. Let L, = L; + L} and L, have 2-cyclic splittings with diagonal matrices
D,, D, and define G, and G, by (4.9). If (L}u)(x) # O for some u, |x — x'| < Ch,
must hold for some x' = v'h, & Q(h,) (cf. Lemma 2). Moreover, (L) (x) and
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(Lu) (x) must depend only on u(x") with |x' — x| < Ch;(x, x' € Q(h;)). Assume
that (4.4a) and (4.4b%) hold for L, G,, and 5,' with C(v) from (4.7) (sufficient condi-
tions are those of Note T). Furthermore, (4.3) and (3.6b) with some ¥ € (0, 1/2) are
required for L, (instead of L;). Let

D™ g o SCHE™, IR, +S)lg o < Chy72M,

(4.122) 1D Wly o <Co ILD; Moo <C.

The inequalities

(@.12b) O<D; 'R, +S) <D 'R, +5S),  O<(R, +S)D; ! <(R, +S;)D;~ 1

must hold for all entries of the matrices. Then the smoothing property (2.6) is valid
with the same v_, () as for L,.

max
It is to be emphasized that D, is not required to be uniformly bounded.
Proof. (1) We abbreviate |- |g o by |I*|l. There is v as in Lemma 2 such that

L) = Ljy. (4.4b*) implies ||D;l| < Ch; 2™ and |[L}l| < Ch; 2™. By virtue of the
Perron-Frobenius theory (cf. [10, p. 26]) [ID; *L,|l < |ID;”'L,ll < C can be concluded
from (4.12a, b). Therefore, '

ID;Dl-ll‘l|2m,0 < |D;Dl—-ll’l _—L; I2m,0 + IL;I2m,0 < I(D;DI_ILI —L;)7I2m,0 +C
S UDIIDTLN + LD Y]y o + C<C'
yields the first inequality of (4.13a):

(4.13a) DDy Lylypo <G IDDF LYy o < C.

Similarly, the second estimate is proved.
(2) Letd,,d,, r, and s be as in the proof of Lemma 6. (4.12b) yields 0 <
dyls <d[ s, etc. Hence

(4.13b) 0<GY<GP, 0<GI<GP (»>0)

follows. The Perron-Frobenius theory shows ||G} || < IIG,"’ Il. By IlD,G/Il <
sl (1 + lrd T IDIGY ™ M < Chy 2™ [of. (4.12a), (4.4b%)] and |ID,~ || < Ch2™ we
obtain the first estimate of (4.13c):

@13¢) D 'DGYI<C IG:DD;MI<C (1<v< Vmax (1)

The proof of the second one is similar.
(3) (4.13a) and (4.13b) imply

(4.13d) ILiGPlo —am <SC  ILiGlly o <SC (A <v<w, (h)).
E.g., the first inequality follows from
1L,G7lo,—2m < |L1D1—1D;|0,—2m|D;_lDlGﬂo,o
<ID*DF Ly, oD DG < C
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(4) Let vy be as in Lemma 2. By (3.6b) [L,™ |5 _,, 94, <C holds for some
0<9 <1/2. Lemma?2 proves [Yly,,, 0 < Ch"“". Interpolation of (4.4a) and
(4.4b%) yields IL) G[’ly o, < Ch™ /v + 1)5 with § = (m + 9)/(2m). There-
fore,

IYGPNS Mg 4 m ol L1 Mo _m, 0 +mlLiGr lo,0-m < C/0 + 1)?
is valid. Applying again the Perron-Frobenius theory, we obtain

(@.13¢)  |ZGII<C/v +1)F, B=(m+9/2m) O<v<v, (1))
from (4.13b). Now,

@130) ILIGUI < Chy*™ [0 + 1)F, = (m + 9)/@m) (1 <v<vg,.(h))

can be concluded from ||} G”II = IL; Gl lvG} 1 |l, since there is v satisfying the
conditions of Lemma 2 with L; G, = L;G,y. The second term is estimated in (4.13e).
Split the first term into L,G, — LiGy. LGl < Ch7 *™IL,G |l _m < Ch72M
follows"from (4.13d) (v = 1). (4.4b*) for L] and (4.13b) yield L] G,Il < Ch;2™.
(5) Using Ly(G)” — G}) == ZVZ{ L,G*G/G} ™! and G|' = G/'v, one obtains
vt

LG — GHII< 2 L, GG HIyGy =+~ 1]
”_

—1
<hPmE! 'S [+ )7 - wf] < CRTPTw + )00
L=0

This estimate, (4.4a) (for L), and (4.13f) yield (4.4a) for L,:
LG < WLJGP + ILyGY = G + LGPl < Chy 2™ [ + 1)° /™
a<svs<vy, (h))-

Repeating-the proof of Criterion 3* yields (2.6). O

Example. Consider the Shortley-Weller discretization L, (cf. last example of
Section 3). L; is the usual five-point formula. Hence, (4.4a) and (4.4b*) are fulfilled
with v . (k) = . (3.6b) holds for all §, = 6, < 1/2. Also the conditions (4.12a, b)

max

are satisfied. Thus, the smoothing property holds for all » (v, = ).
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