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ADAPTIVE LOW-RANK METHODS FOR PROBLEMS ON SOBOLEV SPACES
WITH ERROR CONTROL IN Ly*

M. BACHMAYR! AND W. DAHMEN?

Abstract. Low-rank tensor methods for the approximate solution of second-order elliptic partial
differential equations in high dimensions have recently attracted significant attention. A critical issue
is to rigorously bound the error of such approximations, not with respect to a fixed finite dimensional
discrete background problem, but with respect to the exact solution of the continuous problem. While
the energy norm offers a natural error measure corresponding to the underlying operator considered
as an isomorphism from the energy space onto its dual, this norm requires a careful treatment in its
interplay with the tensor structure of the problem. In this paper we build on our previous work on
energy norm-convergent subspace-based tensor schemes contriving, however, a modified formulation
which now enforces convergence only in Ls. In order to still be able to exploit the mapping properties
of elliptic operators, a crucial ingredient of our approach is the development and analysis of a suitable
asymmetric preconditioning scheme. We provide estimates for the computational complexity of the
resulting method in terms of the solution error and study the practical performance of the scheme in
numerical experiments. In both regards, we find that controlling solution errors in this weaker norm
leads to substantial simplifications and to a reduction of the actual numerical work required for a
certain error tolerance.
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1. INTRODUCTION

For a given open product domain 2 = §2; x ... x 24 C R%, we are interested in approximately solving
problems of the form

—div(M gradu) = fin 2, wulon =0, (1.1)
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where M is a symmetric uniformly positive definite (d x d)-matrix over (2. Here, we are interested in the
spatially high-dimensional regime d > 1. Specifically, our subsequent analysis is based on the assumption that
M is diagonally dominant with constant entries. However, concerning variable coefficients, all findings carry over
to diagonal matrices M = diag(Mi, ..., My), where the M; are sufficiently benign functions of x;, i = 1,...,d.
Due to the coupling of variables when M is non-diagonal one expects that tensor approximations exhibit a
stronger rank growth when accuracy tolerances decrease. In our numerical experiments we show that this effect
can already be significant for constant tridiagonal matrices M.

For simplicity of exposition, we deliberately keep (1.1) on the level of a specific model problem. However,
what follows applies in essence also to natural variants of (1.1), for instance, when the Dirichlet boundary
conditions are replaced (partially or throughout) by Neumann conditions, as long as the type of boundary
condition remains the same on each (d — 1)-face of 2. While above the {2; are intervals, one could also consider
a product of d more general low-dimensional domains.

For product domains and weakly coupling diffusion matrices, the differential operator in (1.1) has formally
low rank, that is, its action only leads to a moderate increase in the ranks of suitable tensor representations.
This justifies the hope that, for instance, for separable right hand sides the solution may be approximable
efficiently by low-rank tensor expansions, where the low-dimensional factors in the rank-one summands are
not predefined basis functions but are allowed to depend on the solution. This hope is indeed supported by
substantial numerical evidence [5,13] and by rank bounds for approximate solutions of a structured discrete
linear system obtained from a fixed discretization of the continuous problem [15,25]. This does not, however,
provide any information on how the ranks grow when the discretization is refined. At least for diagonal M, a
rigorous quantitative interrelation between the accuracy of approximations to the continuous exact solution
of (1.1) in appropriate function spaces and the required ranks is given in [11].

The numerical treatment of such solution-dependent basis functions still necessitates their expansion in terms
of suitable low-dimensional reference basis functions. In this combination of low-rank representations and basis
expansions of corresponding tensor components, we are thus in fact dealing with two levels of approximation.
Between these, a proper balance needs to be maintained in the convergence to the exact solution, since both
allowing large tensor ranks for coarse discretizations and using very fine discretizations with inaccurate low-rank
approximations will, especially at high accuracies, lead to excessive numerical costs. Common strategies for low-
rank approximations start from a fixed discretizations and use tensor representations as a linear algebra tool, see
e.g. [5,7,24]. Such a fixed discretization corresponds to a fixed finite reference basis for representing the tensor
components. In this setting, however, one cannot address the necessary intertwining of subspace approximation
and adaptive refinement of tensor factor representations. We thus need to deal with several closely connected
issues: obtaining a posteriori error information that can guide the adaptive refinement of the reference basis,
ensuring that the underlying representation of the differential operator does not become ill-conditioned as the
basis is refined, and avoiding inappropriately large tensor ranks.

These considerations have motivated the approach put forward in [2,4] on a general level and in [3] with
special focus on problems of the form (1.1). A central idea there is that rigorous a posteriori error bounds driving
convergent approximation schemes should rely on a faithful approximation to the residual of the continuous
problem which, in turn, should reflect the accuracy of the approximate solution. This seems to be possible only
when exploiting the mapping properties of the operator A induced by the classical weak formulation

(Au,v) == / M gradu - gradvdz = (f,v), v € Hy(92), (1.2)
o

over the space H}(£2). In fact, denoting by ¢, C the smallest and largest eigenvalue of M one has
1Al (2)—r-12) <C, A g1 (2)—mi2) < (1.3)

which is equivalent to saying that errors in the H'-norm can be faithfully estimated by residuals in the dual
norm || - [[i-1(0).-



ADAPTIVE LOW-RANK METHODS FOR PROBLEMS ON SOBOLEV SPACES WITH ERROR CONTROL IN L, 1109

It is unfortunately not entirely straightforward to exploit these facts for a rigorous error control of low-rank
tensor approximations. Subspace-based tensor formats, whose stability properties play an important role in
devising reliable computational routines, are not immediately amenable to spaces that are not endowed with
cross-norms, see [3] for a detailed discussion. Therefore, the strategy in [2-4] is based on transforming the problem
first to an equivalent one where the transformed operator A is an isomorphism mapping an fo-space over an
infinite product index set, which is a space endowed with a cross-norm, onto itself. This transformation requires a
Riesz basis for the energy space H} (£2). A suitable basis of this type can be obtained by rescaling an orthonormal
tensor product wavelet basis of Lo(§2). Unfortunately, and this is the price to be paid, the rescaling destroys
separability of the basis functions and, as a consequence, causes the resulting operator representation A to have
infinite rank. Aside from the role of suitable recompression and coarsening operators given in [4], a key ingredient
in still constructing low-rank approximations with controlled energy norm accuracy for elliptic problems are
adaptive finite-rank rescaling operators proposed and analyzed in [3]. They are based on specially tailored
relative error bounds for exponential sum approximations to the function g(t) = t=1/2. This ultimately led
to an adaptive refinement scheme generating approximate solutions represented in hierarchical tensor formats,
convergent in energy norm with near-optimal complexity, for each fixed spatial dimension d, with respect to
ranks and representation sparsity of the tensor factors [3].

Nevertheless, the fact that the energy norm is not a cross-norm and the resulting unbounded tensor ranks
of the representation A significantly impede the control of rank growth in the iterates. The central question
addressed in the present work is therefore: Can one devise a solver that provides approximate solutions in
hierarchical tensor format at a significantly lower numerical cost by enforcing convergence only in a norm that
is weaker than the energy norm, namely | - ||L, ) ?

Of course, there is no hope of avoiding the above mentioned “scaling problem” completely. In one way or
another, a rigorous convergence analysis has to make use of the mapping properties of the underlying operator,
which always refers to a pair of spaces of which at least one is not endowed with a cross-norm. However, if one
has full elliptic reqularity, the underlying operator is also an isomorphism from H?(£2) N H§(£2) — La(£2) and,
by duality, also from Lg(£2) onto (H2(£2) N H{(£2)). Since §2 as a Cartesian product of open intervals (or more
generally of convezr low-dimensional domains) is convex this is indeed the case.

Adhering to the basic idea in [3,4], we transform the variational problem first into an equivalent problem over
the space £5(V?), where V is a countable index set. This allows us to employ subspace-based tensor formats for
representing corresponding coefficient sequences as order-d tensors. For the convergence of the tensors in £5(V4)
to correspond to convergence of the respective functions in Lo(f2), we now need to perform an asymmetric
preconditioning to arrive at an ideal convergent iteration for the problem on the infinite-dimensional space
l5(V?). This central issue is addressed in Section 2. Section 3 is devoted to the precise formulation of the
new algorithm and its convergence and complexity analysis. Finally, in Section 4, the theoretical findings are
illustrated and quantified by numerical experiments.

Despite the loss of symmetry, the overall effect of the asymmetric preconditioning on the computational
complexity turns out to be favorable, regarding both the theoretical complexity estimates (as summarized in
Rem. 3.4) and the practical efficiency of the scheme — with the difference, of course, that errors are controlled
in Ly(§2) and not in H'(§2). The relevance of an Lo-error control depends mainly on the particular application:
in the context of implicit time-stepping schemes for high-dimensional parabolic problems, the La-norm may
generally be preferable; when solving high-dimensional eigenvalue problems using inverse iteration, however,
controlling errors in H' is crucial for ensuring the convergence of eigenvalues. Moreover, our approach extends
to singularly perturbed problems of reaction-diffusion type —eAu + u = f where, due to boundary layers for
small £, an Lg-error bound is more meaningful.

We close this section with recalling some primarily technical preliminaries from [3,4], where a more self-
contained exposition can be found.



1110 M. BACHMAYR AND W. DAHMEN

1.1. Prerequisites

1.1.1. Tensor representations

For simplicity of exposition, in what follows we focus as in [3] on problems of the form (1.1) with a constant
diffusion matrix M and £2 = (0,1)? so that the operator

d
Au = — Z mij(?iaju, (14)
i,j=1
with constant coefficients m;; and symmetric positive definite M = (m;;) € R?*? satisfies (1.3). Furthermore,
to avoid certain technicalities, we impose the slightly stronger assumption that M is diagonally dominant.

In order to transform (1.1) into an equivalent problem over sequence spaces, we employ a tensor product
wavelet basis

(O, =1, ®...0 ¢, v=(1,...,va) € V},

where {1, },ev is an orthonormal basis of Ly(0,1) and {2724, },cv is a Riesz basis of H2(0,1) N H(0,1).
Note that this requires, in particular, that the wavelets vanish on 92, that is, the univariate factor wavelets
satisfy ¥, (0) = ¢, (1) = 0, v € V. The corresponding wavelet representation of A is then given by the infinite
matrix

T := ((¥,, A0, )) (1.5)

w,veEVE:

Since the homogeneous boundary conditions are built into the basis {¥,}, finding the solution u of (1.1) is
equivalent to finding its wavelet coefficient sequence

u:i= (U eve, Uy = (u,¥,) = / w¥, dz. (1.6)
Q

Defining g = ({f,¥,)),cv4, the sequence u, in turn, is the solution of
Tu=g. (1.7)

Thus our objective is to solve (1.7). Note that the operator T is unbounded as an operator from £5(V?) to itself,
where as usual £5(V?) is the space of square summable sequences over the index set V¢ endowed with the norm

1/2

VI = 1vlleyway = > vl

vely(VE)

For the moment we postpone the discussion of the choice of subspace of £5(V?) for which (1.7) is supposed to
hold and explain first some algebraic features of (1.7). Since V¢ is a product set, we view any element v € £5(V%)
as a tensor of order d. As an operator acting on such tensors, T has finite rank. More precisely, as has been
pointed out in [3], T has the tensor representation

T= Z Cny,...,nqg ®TSZ7)’ (18)

1<ni,...,na<R i
with R =4, and

ng‘) =T, = (<¢u>¢u>)u,uev =id, Tgi) =T := (<w:”¢l/i>)lw€v’ (1.9)
ng) =T3:= (<'l/}l/a'l/]:/‘>)lhy€v3 TELZ) =Ty = (<wlu7wli>)u,uev’ (110)
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Here the nonzero entries ¢y, ... », of the sparse coeflicient tensor ¢ are given by ¢z 1,1 = m11, c1,2,1,....1 = Ma2,

--.3C341,...,1 = C4,31,...,1 = MM12, ..., C31,4,1,...,1 = C4,1,3,1,....1 = 113, and so forth (Cf [3], Sect. 22) ThUS, for
A as in (1.4), in general we have that R = 4. Note further that, due to the homogeneous Dirichlet boundary
conditions, integration by parts shows Ty = —T4, which gives

TsT, =T, ® Ty =-T3® T3, (1.11)

and thus a reduction to R = 3.

We shall now introduce some basic notions of tensor representations. For further details and references, we
refer to [19]. The particular representation format for the operator T chosen in (1.8) corresponds to the so-called
Tucker format for tensors of order d. Accordingly, as mentioned earlier, regarding u as a tensor of order d on
Ve = ><§-i:1 V, it can be represented in terms of the Tucker format

1

Td
u=> .Y a0 U e oUul, (1.12)
k=1 kg=1
where a = (ag, .. ky)1<k;<r;i=1,..d is called the core tensor and each matrix U = (Uz),kl)ylevdi \<hi<r,
with orthonormal column vectors U,(CZ) € l3(V4), k=1,... 7, is called the ith orthonormal mode frame (here
we admit 7, = 00,7 =1,...,d). We refer to [3,4] for the precise definitions and notation, to which we will adhere
in this paper as well. Of course, for an operator T on /3(V?) and an element u € f5(V?) that are both given
as representations in the Tucker format, the image Tu can readily be expressed in the Tucker format [30] by a
combination of the core tensors and the application of the T,(:) to the mode frames U,(c?, see [4] for details.
Since the core tensor a in (1.12) still depends on d indices, for large d it will generally have far too many entries
for a direct representation. For this reason, we focus in what follows on the hierarchical Tucker format [21],
which is obtained by further decomposing a into successive compositions of third-order tensors as

a= (EDd ({B(%k)})) = Z H B((Z;I:fz),kc2(5))-

k
(ka)pec@a) (k~y)~yez(py) 0EN (Da)

This is based on a fixed binary dimension tree D, obtained by successive bisections of the set of coordinate
indices 04 := {1,...,d}, which forms the root node. Moreover, singletons {i} € Dy are referred to as leaves,
and elements of Dg \ {04,{1},...,{d}} as interior nodes. The set of leaves is denoted by L(Dy), where we
additionally set N'(Dy) := Dy \ L(Dy4). The functions

C; :'Dd\[,('Dd) —>Dd\{0d}, 1= 1,2,

produce the “left” and “right” children ¢;(«) C « of a non-leaf node a € N'(Dy).

With each node a € D, we associate the matricization T, l(la) of u, obtained by rearranging the entries of
the tensor into an infinite matrix representation of a Hilbert—Schmidt operator using the indices in V* as row
indices. The dimensions of the ranges of these operators yield the hierarchical ranks rank,(u) := dim range T
for a € Dy. Except for o = 04, where we always have rankg,(u) < 1, these are collected in the hierarchical rank
vector rank(u) = rankp, (u) := (rank,(u))aep,\{0,} and give rise to the hierarchical tensor classes

H(r) == {u € £5(V?): rank,(u) <7, for all @ € Dy \ {04} }.

For singletons {i} € Dy, we briefly write rank;(u) := rank;; (u). We denote by R C (INg U {oo})Pa\ {0} the set
of hierarchical rank vectors r for which there exists u such that rank(u) =r.

Again, there is an analogous hierarchical format for operators, i.e., the core tensor c¢ in (1.8) is further
decomposed as a product of tensors of order three, and the format is consistent when applying an operator to
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a tensor, see [4]. The hierarchical ranks in the representation of ¢ will be denoted by R,, o € Dg4. In what
follows we are mainly interested in two scenarios, namely that M = diag (mii)le for some m;; > 0, or that
M is tridiagonal with constant diagonal vectors. In the former case, we have R = 2 as well as R, < 2. For
tridiagonal M, in general one obtains R = 4 and R, < 5, but in the present case, due to (1.11), this reduces to
R =3 and R, < 4. We refer to ([3], Ex. 3.2) for more details.

1.1.2. Recompression and coarsening

The basic strategy suggested in [3,4], which we follow here as well, is to solve (1.7) iteratively. At a first
glance this looks promising since the application of the finite-rank operator T to a finite-rank iterate produces
(at least for a suitably truncated finite-rank right hand side) a new iterate of finite rank. As mentioned earlier,
at least two principal obstructions arise. First, the action of the operator as well as the summation of finite
rank tensors increase the tensor ranks in each step, so that a straightforward iteration would give rise to
exponentially increasing ranks. Second, increasing the ranks of tensor expansions has to go hand in hand with
growing the supports of increasingly more accurately resolved mode frames. In this section we briefly recall
from [3,4] how to deal with these issues. The key point is to devise suitable tensor recompression and coarsening
schemes that automatically find near-best approximations from the classes H(r) whose mode frames have near-
minimal supports. Again we refer to [4] for a detailed derivation and recall here the main results for later
use. The hierarchical singular value decomposition (HSVD) (cf. [16]) allows one to identify for given tensor v
a system of mode frames, denoted by U(v), whose rank truncation yields near-optimal approximations. We
denote by Py(y), v the result of truncating a HSVD of v to ranks r. Using computable upper bounds A, (v) for
[V = Py(v),r V||, one can determine ranks r(u,n) € argmin{|r|os : r € R, A/(u) < n} that ensure the validity of
a given accuracy tolerance 7 > 0, which we use to define the recompression operator 1577 v = Pyw)r(v,n) V-

The definition of a coarsening operator producing near-minimal supports of mode frames in a sense to be
made precise later, is a little more involved and based on the notion of tensor contractions which, fori =1,...,d,
are given by

N

77(2) (V) = (ﬂ-s) (v))uiEV = Z |UV1,---7V1—17V17V1+17m,1/d‘2 € €2(V)

Voo Vie1,Vid1s.-5Vd
v, eV
A naive evaluation of these quantities requires a (d — 1)-dimensional summation, which would be inacceptable.
However, the identity

1

2

; 7)) 12 )12

m)(v) = (ZIU&}J o] ) ,
k

where a,(j) are the mode-i singular values and {U,(ci)} the corresponding mode frames from U(v), facilitates an

evaluation at a cost proportional to rank;(v) for each v € ¢2(V), see [4]. The quantities

supp; (v) := supp (7T(i) (v))

allow one to quantify the the actual number of nonzero entries of mode frames, and we have suppv C
X?:l supp;(v). With the aid of a total ordering of the entries of all 7(9)(v), i = 1,...,d, one can find for
a given v a product set A(v; N), with sum of coordinatewise cardinalities at most N, such that the restriction
RA(v;n) of v to A(v; N) (meaning that the entries v, are set to zero for v ¢ A(v; N)) satisfies

v = Raq.ny VI < pun(v) < Vd inf{|[v = Ry v|[: A= Ay x ... x Ag, 3, #(A;) < N},

where the error estimate px(v) can be computed directly from the sequences 7()(v). Setting N(v,n) :=
min{N: un(v) < 17}, we define the thresholding procedure

Cn(v) = RA(V;N(v;n)) V. (1.13)
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To assess the performance of the recompression and coarsening operators P,,, C,, as in [4] we define
orn(v) i=inf {[[v—w| : we H(r) withr e R, |rloc <7},

and, for a given growth sequence v = (W(n))nemo with v(0) = 1 and y(n) — oo as n — oo, we consider

A() = An(y) = {v € lo(V7) sup () o (V) =i V6 < OO}’

where we set || V|| a,,(y) := VI +]V] .4, (y). We always require that p, := sup,, .y v(n)/v(n—1) < oo, which covers
at most exponential growth. Thus, hierarchical ranks of size at most v~ *(|v],, (v)/n) suffice to approximate
v € A(v) within accuracy 7.

Similarly, defining the error of best N-term approximation

on(v):= inf |[v—-Ravl],
Acve
#A<N

we consider for s > 0 the classical approzimation classes A® = A® (V‘i), d € N, comprised of all v € £, (V‘i) for
which the quasi-norm

VlLge ) = sup (N + 1) (v)
NeNg

is finite. Hence, using this concept for d = 1, when the mode frames belong to A*(V), they can be approximated
within accuracy 7 by finitely supported vectors of size (9(77_}/ ).
The relevant facts describing the performance of P,, and C,, can be summarized as follows [4].

Theorem 1.1. Let u,v € £o(VY) with u € Ap(y), 70 (u) € A* fori = 1,...,d, and |u — v| < 0. Let
kp = v2d — 3 and ke = Vd. Then, for any fized o > 0,

Wy = Cuo(np+ 1) (1+a)n (Prp (1+ain (V)

satisfies
la —w,|| < Cla, ke, kc) 0, (1.14)

where C(a, kp, ko) = (1+ kp(1 + @) + ke(kp + 1)(1 + a)), as well as
rank(wy)sc <77 (pyllullarn/(@m),  IWyllase) < Crllulane, (1.15)

with C1 = (@~ (1 + kp(1 + ) + 1) and

1
s

.AS) )
(1.16)

d d
> #supp,(w,) <2 Fda”: (an(“(u)
i=1

i=1
d .

> llw? (wy))

i=1

with Co = 25(1+ 3°%) + 2%~ (1 + kp(1 + @) + ke (kp + 1)(1 + a) )dmax{ls),

d
4 < Co 3O (W)L,
i=1

Remark 1.2. Both 13’77 and Cn require a hierarchical singular value decomposition of their inputs. For a finitely
supported v given in hierarchical format, the number of operations required for obtaining such a decomposition
is bounded, up to a fixed multiplicative constant, by d|rank(v)|%, + |[rank(v)|%, Z?zl # supp; v, see also [16].
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2. ASYMMETRIC PRECONDITIONING

2.1. Transformation to well-conditioned systems

Following [3,4], to iteratively solve (1.7) and hence (1.1), we first need to precondition the operator T to
obtain a well-conditioned operator equation on f5(V4). A natural way of doing this is to exploit the mapping
properties (1.3) in combination with the fact that a suitable diagonal scaling of the Ly(§2)-wavelet basis gives
rise to a Riesz basis for H}(£2). To describe this we choose for i = 1,...,d the scaling weights @, ,,,, v; € V, such
that

@iy ~ 2] (2.1)

where the constants are uniform in v; € V, and set

d 1/2
Wy 1= Wy, g = (Z(@i,w)2> , vevd (2.2)
=1

With this sequence, we define the diagonal scaling operator

S = (WV(SV’H)V,HEV"P (2.3)

In addition, for latder refergnce, we define for 7 € R and i = 1,...,d on the one hand the coordinatewise scaling
operators ST : RY" — RVY" by

Siv = (&],,0),cga and S;:=S, (2.4)

and on the other hand, the corresponding low-dimensional scaling operators g[ RY — RY by

STV = (@Zylﬁyl)yiev and S;: =S} (2.5)

It is well-known that under the above assumptions on the basis {¥,}, the rescaled mapping S™!TS™! is
an isomorphism from /3(VY) onto itself, which is related to the fact that u € H}(£2) if and only if Su €
l5(V?), where u is the wavelet coefficient tensor with respect to the Lo(2)-basis. Note that this implies, in
particular, that for each v € V¢ the quantity (Tu), is well-defined when the corresponding function u belongs
to H}(£2). These facts have been exploited in [3] by replacing (1.7) by the (symmetrically) preconditioned system
ST'TS 'u) = S~ 'g, i.c., one actually solves for the H'(£2)-scaled coefficient array u(®) = Su.

In this paper we follow a different direction, seeking directly the Lo((2)-wavelet coefficients (u,¥,) of the
solution u to (1.1), and thus of (1.7). Here we exploit that (Tu), is, for every v € V%, still well-defined for
arbitrary u € £5(V) provided that the wavelet basis functions are sufficiently regular. Our approach is based
on the following facts.

Theorem 2.1. Assume that the univariate wavelet basis {1, } is Lo (0, 1)-orthonormal and that {22111, } is
a Riesz basis of H2(0,1)NH(0,1). Then, for S, T defined by (2.3), (1.8), respectively, the infinite matriz S~2T
is an isomorpishm from lo(V?) onto itself, i.e., there exist constants 0 < ¢ < C < oo such that

vl < ISTPTv|| < Cllvl, v € £r(VY), (2.6)
Moreover, when M is diagonal and @w; ., ~ /M 21vil with constants that are uniform ind, i =1,...,d and v;,

then the constants ¢, C are independent of the spatial dimension d.

Remark 2.2. The property that the univariate rescaled wavelet basis is a Riesz basis for H2(0,1) N H§(0, 1),
required in Theorem 2.1, is satisfied, in particular, under the following conditions: the univariate wavelet (or
multiwavelet) basis functions are La-orthonormal, piecewise polynomial, belong to C*(0, 1), vanish at the end-
points of the interval, and the scaling functions have the polynomial reproduction property. To describe this
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latter property consider any closed subinterval of [0, 1] on which the scaling functions of that level are polyno-
mial. Then, for each level and any such subinterval contained in the interior, all polynomials of degree two are
reproduced. On those such subintervals containing an endpoint of [0, 1], only those polynomials are reproduced
that vanish at that endpoint. Note that a piecewise polynomial in C*(0,1) belongs to H**7(0,1) for any 7 < 1.
With the above properties the validity of suitable inverse and direct estimates can be verified which, combined
with orthogonality, imply the required Riesz basis property, see [10].

Proof. Note that V := H)(2) NH2(2) = N, L2(0,1) ® ... @ (H}(0,1) NH2(0,1)) @ ... ® Ly(0,1). Thus the
rescaled wavelets w;?W,, v € V%, form a Riesz basis for V, and they are therefore the dual of a Riesz-basis
for V! = (Hy(2) N H2(£2))', i.e., for w € V' one has ||wl|y: ~ ||((w,w, ?%,)),evalle,(ve). Due to the convexity
of {2 and the fact that M is constant, the operator A maps V one-to-one and onto Lo({2) and hence, by
duality, from Ly(£2) onto V’. Since ((Au,w,?¥,)),eva = S™*Tu and [[Aully: ~ [lullLy2) ~ [[ulle,(va), the
norm equivalence (2.6) follows.

To prove the rest of the assertion for diagonal M, by the choice of @; ., (¢f. [3,12]), it suffices to confine the
discussion to the Laplacian on H{(£2), where

d d
T=> TV =Y i ®.. 0id0T0idn ... @i
i=1 i=1

with Ty as in (1.9). In order to estimate the constants ¢, C' in (2.6) in this case, we hence need to find bounds
for the extreme singular values of S™2T, or equivalently, the eigenvalues of S™2TT*S~2 = S™2T2S~2. To this

end, recall that
d

d
=) 8=>ih®.. Qi 108 i ®... id:
i=1 i=1

The desired statement follows if we can show that, for any compactly supported v,
A(S*v,v) < (T?v,v) < C*(S*v,v) (2.7)

with suitable ¢, C, since then the singular values of S™2T are contained in [c, C].
We now estimate the summands in the expansions

d d
st=Y s T2=% TYTY
ij=1 ij=1

separately and then add the different contributions to obtain (2.7) with ¢, C' independent of d. If i # j, we have
¢, C such that R R . R

P8 @SI<T,®Ty <C*S}®S]
in the sense, analogously to (2.7), of inner products with compactly supported sequences on V?; here we need
only that {1, } is an orthonormal basis of Ly(0,1) and {27 /"4, } is a Riesz basis of H{(0,1).

The case i = j is, however, more involved: in general, we do not have & S:‘ <Ti< C? S:‘ with the same ¢, C.
Now we use in addition that {27214, } is a Riesz basis of V; := H?(0,1)NH}(0, 1). Using also Ly-orthonormality,

we obtain
TS = D (V5 VAN WA L) = D (Ui (i, o) = (UL, ).
A A
We now verify that |[u”|[1,(,1) is @ norm on Vi by comparison with the standard norm [|ul[3, := ||u||12fz(0 y+
. - . 1
Hu’||iz(0’1) + ||u”||iz(0’1). By the Poincaré inequality, [[u”||r,0,1) 2 v/ — [ @' dz|lr,0,1) = [4]lL2(0,1), Where

we have used that f01 v dz = 0 as a consequence of u € H{(0,1). By the Poincaré—Friedrichs inequality,
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' |L0,1) 2 1%L (0,1)- Hence |[u”|[r,0,1) ~ |lullv,. By the Riesz basis property for Vi, we thus have ¢,C such
that

#S<TI<(C?SE
We thus obtain (2.7) with ¢ = min{¢, ¢}, C = max{¢, C'}, which are in particular independent of d. O

Remark 2.3. Clearly, unlike the symmetrically preconditioned version S™'TS~! considered in [3], S72T is in
general nonsymmetric. It is generally also nonnormal, since normality would require ||[S™2Tv|| = | TS~ 2v|| for
any v € £3(V9) and hence, in particular,

Z(w;2Tﬂy)2 - WV_4Z(T/‘V)2’ Ve Vd,
I

o
which holds only for very specific choices of {¥,} (e.g., for a basis of eigenfunctions of A).
Remark 2.4. As a consequence of Theorem 2.1, for suitable w > 0 the Jacobi-type iteration

w1 = u; — WS (Tu; — g) (2.8)

converges in £5(V4), so that the corresponding wavelet expansions u; converge in Lo (§2). The desired error control
in Lo, with all approximations performed with respect to an equivalent norm, therefore requires the asymmetric
preconditioning, whereas the symmetrically preconditioned iteration considered in [3] leads to control of all
arising errors in H'-norm.

Our envisaged numerical scheme may be viewed as a perturbed version of the iteration (2.8). The pertur-
bations result from approximating all quantities by finitely supported sequences and from additional low-rank
approximations in hierarchical tensor format. While the asymmetric preconditioning by S~2 causes the loss of
symmetry it has the following advantage: the application of the finite-rank operator T to a finite-rank iterate
u; increases the output rank by at most a factor max,ep, R, which is determined by the diffusion matrix
M and can therefore implicitly depend on d. Concerning cases of interest where this factor is also independent
of d, we refer to the discussion at the end of Section 1.1.1. The scaling operator S™2, however, has infinite
rank so that the construction of a finite-rank approximation to the scaled residual S*Q(’I‘uj — g) must involve
a substantial rank reduction. For finding a good compromise between accuracy and rank size, Theorem 1.1 is
pivotal. Note that in the symmetric case ST'TS™!, the rank-inflating scaling operation has to be done twice,
with corresponding consequences concerning computational complexity, see Remark 3.4 below. The effect of a
one-sided scaling will later be quantified, in addition to an analytical assessment, by our numerical experiments.

Our strategy for producing an approximate finite-rank residual is similar in spirit to the approach in [3] for
the symmetric case, namely to approximate the scaling operator S™2 by a finite-rank operator. The foundation
of this approximation is given in the next section.

2.2. Low-rank preconditioner

Rather than approximately applying S~! twice we find a direct finite-rank approximation for S~2 with the
aid of the following relative error estimate for exponential sum approxrimation.

Theorem 2.5. Let § € (0,1) and
27

0<h< be(soup/z) 15 0]+ [mcost]’ a(z) :=In(1+e%), w(x):=(1+e """ (2.9)
Let n* := [h7YIn(30)[] and
nt
Ohn(t) = Z hw(kh)e @Mt w, (1) = Hm @y, (t). (2.10)
n—oo

k=—n
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Then
[t — phoo(t)| <0t forallt € [1,00), (2.11)

and furthermore, for any € >0 and n > [h~ ! Ine|], we have
[ onn(t) = noc(t)] <& forallt €[1,00). (2.12)
Consequently, forn >0, T > 1, and n > [h=1(|lnn| +InT)], we have
|<ph’n(t) — @h’m(t)’ <nt~t forallte[1,T). (2.13)
Note that the supremum in (2.9) is attained for any 6 > 0.

Proof. Our starting point is the integral representation (cf. [20])

1 o o oy d
- :/ e—rt dt :/ e—rln(l—i—e )7'7" (2.14)
0 —00

r 1—|—e*z.

The integrand admits an analytic extension in the strip {z + iy: = € R, |y| < 7/2}. Our aim is to apply ([29],

Thm. 3.2.1), which gives
effrb/h
<N,

1
- how(kh)e—a(kh)t -
t Z w(kh)e = "sinh(rb/h)’

kEZ
Ny ;:/ dx—i—/
R R

We thus need a suitable estimate for Nj,. Note that [1 +e*®2 > 1 + 2 > 1(1 +e%)? and [In(1 + e” )| =
In(1 + e®cosb). Furthermore, for z > 0 we obtain 1 + e® cosb > e*°*? from comparing the respective series
expansions, hence In(1+e® cosb) > z cosb for z > 0. For 2 < 0, we observe that In(1+y) > Ly for any y € [0, 1],
and hence In(1 + e” cosb) > 1z cosb for z < 0.

For such b, we now obtain

L
/ eftln(1+emi7"b)

where we have used the substitution x = —In¢.
Applying ([29], Thm. 3.2.1), we thus obtain

where

e—tln(1+em+“’) e—tln(1+em’“’)
m d.’E, be (0,77'/2)

1+ e (==ib)

ztib
et In(1+e )

—tx cosb
_— dx§2/ e7d;1:<2/ e*t“OdexSQ(tcosb)*l
1+ e—(xkib) R R+

+ 1+4+e 7 -

as well as

d <2/ e 2/1 € Y e < A(toost) !
x ——dz = —_ cos ,
- e+ LAe” o (1+&HE "

1+ e— (z=£ib)

effrb/h

—_— )
2sinh(7b/h)

1
i Z hw(kh)efo‘(kh)t < 12(tcosb)™? < 24(t cos b)*le*%b/h <

kez

for the range of h given in the assertion. Here we have used that in particular, h < 27b/In2, which gives
e~ ™0/h /(2sinh(7b/h)) < 2e727/" and that In48 < 4.
The estimates for n and n follow from the decay of the integrand on R: on the one hand, we have

> hw(kh)e kMt < h/

+
k>nt n

o oo

.
e th qy < 71 / e fdy <t le ™ M,
ntht
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The expression on the right hand side is bounded by 3¢7'6 for n* > h~!(In2 + [In §]), which yields (2.11). On
the other hand,

> hw(kh)e **M < / e dx <e M,
k<—n nh

and the expression on the right hand side is bounded by ¢! for all ¢ € [1,T] for n > h=(|lnn| + InT). O

Remark 2.6. The integral representation (2.14) was also used in [20], where bounds on the absolute error
are obtained by symmetric truncation of sinc approximations. A direct use of these estimates to bound relative
errors as required for our purposes, however, would lead to a substantially less favorable result, since an absolute
error tolerance would need to shrink with increasing range 7'. We thus instead directly derive a relative error
bound.

Moreover, note that a related but slightly different relative error bound, for approximation of t=! on (0, 1],
was derived for a different purpose in [6]. Compared to a direct application of the latter result, which would
involve a rescaling of coefficients in dependence on T', our above bound has the advantage that while keeping the
upper summation index n™ fixed, we can realize arbitrarily good approximations to a scaling operator equivalent
to 872 by simply adding additional separable terms. Although it may be possible to alternatively derive a result
very similar to Theorem 2.5 using the approach of [6], the required effort appears to be comparable to the above
direct argument.

In other works, preconditioners for low-rank tensor methods for fixed discretizations of second-order problems
have been proposed, for instance in [1, 5,22, 24]. However, these have not been analyzed in their overall effect
on the complexity of the solution process.

In what follows, we fiz § € (0,1) and h, n* as in Theorem 2.5. For the corresponding ¢y, ,, and ¢, we define
Pa = Wt Phn (@o/omin)?); Py i= WM Poy = Wik Phoo (W0 /wmin)?),
where Wiy 1= min, ¢y w,. We then set
P :=diag(p,), P, :=diag(pn,.). (2.15)
Theorem 2.5 states that P, P,, have the properties
I(P—S)S2 <5, [[(P—Pu)S*Ra,l <n forn> [h~ (lnn| + W T)].
In other words, P is an approximation of S™2 with a relative error bound &, and P,, provides a finite-rank
approximation to P for any prescribed relative error bound 7 on compactly supported sequences. We shall use
P which, in turn, is approximated by P,,, as a substitute for S™2 in (2.8) when solving
Tu=g
by a Jacobi-type iteration. The modified idealized iteration thus has the form
w11 =u; — wP(Tu; —g). (2.16)
Setting A := PT, f := Pg, this iteration will be realized in the perturbed form
u;y1 =u; —wrj, r;~(PT)u; —Pg

with a suitable approximation r;, involving P, of the scaled residual.
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3. ANALYSIS OF AN ADAPTIVE METHOD WITH ERROR CONTROL IN L,

3.1. The adaptive scheme
The adaptive scheme to be proposed next has the following routines as main constituents:

e RECOMPRESS(V;7), realizing the projection lf’n(v) = Py(v),r(v,n) v from Section 1.1.2 with target accuracy
m

e COARSEN(v;n), realizing the coarsening operator C,(v) from (1.13);

e RHS(7), producing an n-accurate approximation to the right hand side f;

e APPLY(v;7), which yields w,, of finite support and ranks such that ||[Av — w, [ < 7.

For a discussion of the first three routines we refer to [3,4] and defer the precise description of APPLY(v;7) to
Section 3.3. We formulate the perturbed version of the idealized iteration (2.16) in Algorithm 1.

Algorithm 1  u. = SOLVE(A, f;¢)
w>0and p € (0,1) such that |[id — wP2TP2| < p,
input

ca > [|[ATH], eo > calfll,
K1, k2, k3 € (0,1) with k1 + k2 + k3 < 1, and 51 >0, 32 > 0.
output u. satisfying |[u. — ul| <e.
1: up:=0,k:=0
2: while 2 % > ¢
3: Nk,0 = pzikc”o

4 Wk,0 := Uk
5: Ii,0 = APPLY(Wk 05 27k,0) — RHS(57%,0)
6: 70
7: while ca (||rx,j]| + 7k,5) > k12~ g
8 Wk,j+1 := COARSEN (RECOMPRESS(Wg,j — WXk j5 B17k,5); B27k,; )
9: j—j+1
10: Nk,j 1= pj+127k£0
11: i i= APPLY(Wg j; 37k,;) — RHS(37% ;)
12: end while
13:  Upg1 := COARSEN (RECOMPRESS(Wr j; k22~ FTeq); 32~ (FF e

14: kE—k+1
15: end while
16: u: := ug

3.2. Convergence analysis

We address first the convergence of the idealized iteration (2.16).

Remark 3.1. Since (2 is bounded, A has a purely discrete spectrum and all eigenfunctions of A belong to
HS(£2). As a consequence, A = PT and P>TP? have the same spectrum, where we recall that Pz is spectrally
equivalent to S~1.

Let w > 0 be chosen such that p := [lid — wP2TPz|| < 1. Since the eigenvalues of id — wP2zTP? and
C :=id — wA coincide, we have
1
lim ||CF||* = p. (3.1)
k—o00

Consequently, for an arbitrarily fixed p with p < p < 1, this implies the following: there exist K € IN and B > 0
such that
|CH| < p* fork>K=K(p), |C¥|<B=B(p) fork<K, (3.2)
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which confirms the convergence of (2.16). It now remains to account for the additional perturbations in
Algorithm 1.

Proposition 3.2. For any given target accuracy € > 0, Algorithm 1 terminates after finitely many steps and
yields a finitely supported tensor ue, satisfying

[ = tellLy(2) = [[u—uc]| <, (3-3)

where u is the exact solution of (1.1), whose Lo-wavelet coefficient array u satisfies (1.7), and u. is the coefficient
tensor of u..

Proof. The argument is similar to that in [4] and differs only in the treatment of the inner loop between
steps 7 and 12 in Algorithm 1. For convenience we briefly sketch the induction argument that shows that
lur, — u|| < 27%¢p. To that end, since by step 5,

Wi —ull < [ATHAwk; — £]] < calllrr,ll + ),

condition 7 ensures that when exiting the inner loop at step 12, the approximation wy, ; satisfies |[wy ; —ul| <
k12~ ey To see that cA(|lrk,;]] + ;) indeed becomes as small as one wishes when j increases, one derives
from steps 5, 8, and the definition of 7 ; in step 10, that the iterates wy, ; satisfy a relation of the form

Wi j+1 = Wi,j — WAWy j + wf + 245,

where ||z ;|| < (61 + B2 + w)ne; =: €. Using wy, j41 —u= C(wy ; —u) + 25 ;, we thus obtain, for j > K,

j—1
IC7 Iwko —ull + > I1CT ||z,
=0
j—1-K j—1
<Plwio—ull+ > 7 Yzkell + B D |zl

(=0 t=j—K

IN

[wi,; —ull

| <epe < (61+ P2+ w)pt2 ey we conclude that for B3 := (81 + B2 +w),

Since ||z ¢

[w,j —ull <7 lug —uf + (G - K)pF'
+(1=p) M~ = 1)Bp’) 327 <0
<{P+(G-K)F " +0=p) " (p™ " =1)Bp’) s }2 "< (3.4)
On the other hand, observing that
ek gll < 1AWk ; = £l + x5 < [|A[lllwr,; —all + 7.5,

we see that after at most a finite number J of steps, depending only on A (i.e., on the operator A and the
chosen wavelet basis), indeed ca (||rg /| + 7r.s) < k127 *+Degg holds, the inner loop terminates and hence
Wi s —ul| < 127 F*+eq. For later reference, note that J < I with

i=min{j > K: ca(JJAI[7 + (G- K)F7 "+ (1= p) 0 = DBY)ga] + 207 ) < T (35)

Since k1 + K2 + k3 < 1, we obtain ||lug41 — uf < 2~ (k+1)g, O
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3.3. Operator approximation

Our approximate application of the high-dimensional operator A is based on the wavelet compressibility
properties of the one-dimensional operators

AP =872y, AV :=87'Ts = -§;'T,, (3.6)

where the last relation holds because of (1.10) and the boundary conditions. More precisely, we make use of
the following property: there exist an s > 0 and T, ;, 7 € N, such that for some fixed sequences of positive

numbers ﬁ(Ag)) €/ forn=2,3,
I872(Ty — Ta )| < Bi(A) 2759|871 (Ts — Ts;)|| < B;(ALY) 2799, (3.7)

where each T, ; has at most ¢; (A%Z )) 27 nonzero entries in each column, where a(Agf )) € ¢, are additional fixed
sequences of positive numbers. It is convenient to scale the sequences so that || ﬂ(Agli ))H o < ||A£Li) I|.

Note that this is slightly weaker than the usual definition of s*-compressibility [9], since we do not require a
bound on the number of entries per row, and we shall refer to the property in (3.7) as column-s*-compressibility.
In addition, as in [3] we assume the approximations to have the level decay property, that is, there exists ay > 0
such that ||v| — |u|| > 7 implies T, ;. = 0.

Our aim is to obtain w,,, satisfying certain representation complexity bounds, such that |[PTv—w,| < n. We
make the ansatz w, = P, Tv where P,, is the finite rank approximation to the scaling operator P from (2.15)
and T is a “compressed” version of T. Specifically, based on the estimate

IPTv — P, Tv| < [P(T - T)v| +[|(P - P,)Tv|
< (L+0)[S7AHT = T)v]| + [|(P — Po)Tv]], (3.8)
we first choose T = ’i‘(v) depending on v to obtain a suitable bound on the first term on the right hand side,
and subsequently pick n such that the second term is sufficiently small.

The construction of T, based on the property (3.7), can be done in complete analogy to ([3], Sect. 4.2). The
resulting approximation is of the form

S
neKq4(R) i
where ’i‘gl) =T =id and for n; > 1,

J+1

T = TG _ZTm,[p A9 (3.9)

with T(z) = =T,, ;—p,p=0,...,J,and T(z) L) = 0 as in (3.7). Recall from Section 1.1.2 that the operator

Ra retalns the entries of a tensor supported in A and replaces all others by zero. The adaptive v-dependent

formation of T hinges on the choice of the index sets AE ), which are constructed from the supports /1 @) of the

best 27-term approximations of 7( (v). Specifically, setting /1(7)1 := (), we recursively define
() ._ g6\ 50 _ (@) (i) ._
Ay .—A;Z)\Ap717p_0,...,J, A7 _V\AJ, A[p].—@,p>J—|—1.

Defining next the a posteriori error indicator

d
V)= CX [Z (Zﬁf pA”> 2P IR g0 7 (v I+ 3IAY] IRy O (3.10)
i=1 i

p=0 n=2
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where
Cy) = max { Jal, 2 YA llay, p < max{l,m;xmém} ], (3.11)
. j#i
J#i
one can follow the arguments in ([3], Lem. 6.10), now using (3.7), to verify that

IS™2(T = T))v| < es(v). (3.12)

The heart of Algorithm 1 is the adaptive application of A. We can now specify the corresponding routine
APPLY(v;n) for a finitely supported input v € £3(V?) and a prescribed error tolerance n > 0. The relevant
properties are collected in the following theorem, which is a complete analog to Theorem 6.8 in [3].

Without loss of generality, for a given v we shall employ tolerances n < [|[S™2T||||v||, since otherwise we may
choose w,, = 0. For such 7, it will be convenient to define

Ui

SR S o

Theorem 3.3. Given any v € Eg(Vd) of finite support and finite hierarchical ranks as well as any 0 < n <
IST2T||||v|, let ws, be defined as follows: choose J(n;v) as the minimal integer such that

(1 + 5)6J(n;v) (V) < gv (314)

and set w,, 1= Pm(n;v)’i‘J(n;v)v where, with A := X?Zl suppi(TJ(n;v)v),
m(n;v) = [~ ([In(¢(n; v)| + Inmax{(w, /wmin)?: v € A})]. (3.15)
Then the following statements hold:
(i) We have the estimates

AV —wy | <, (3.16)

1

As> & , (3.17)

d
~ _1 s S 3 7 7
#5upp, (W) < ey (4(2 +DR SO ma AD I v)

h A— (A d & = ) A(i)
where & = (G )ren and Gy, = MaX;e(1,... 4y MaXy>1 gk (Ag’).
(ii) The outputs of APPLY are sparsity-stable in the sense that for i € {1,...,d},

) « 23s+2 ) i )
IOl < (6 + 2 lall mad AQI O ) R+ IEO@)Le, @15)
where CX) is defined in (3.11) and
CR) =12 (d — 1) max|ay;| (max| AL)". (3.19)
VE2 1,14

(i) Denoting by R, the hierarchical ranks in the representation of T, the hierarchical ranks of w, can be
bounded by
rank, (w,) < m(n; v)R, rank, (v), «a € Dy, (3.20)

where for nt =n*(8) from in Section 2.2 and m(n;v) defined in (3.15),

m(n;v) :==14+nt +m(n;v). (3.21)
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(iv) The number ops(w,,) of floating point operations required to compute w,, in the hierarchical Tucker format
for a given v with ranks rank,(v) = 7o, a € Dg \ {04}, and ro, = 1, scales like

1/
d /s

2 d
. 3 —1/s . ; A
ops(wy) S D (V) Rara [ Reyierrey 175D éllein(n; v)Rri | S CJ Rl (v)]
a€N(Dg) g=1 i=1 j=1

As )

(3.22)
where the constant is independent of n,v, and d.
(v) Assume in addition that the approximations T, ; have the level decay property. With the notation L(v) :=
max{|v;|: v; € supp;(v), i = 1,...,d}, the scaling ranks m(n;v), defined in (3.21), can be bounded by

d
m(n;v) < C(0,s,A) |1+ L(v)+|lng| +1n (lew(“ (v)| A)] . (3.23)
i=1

Remark 3.4. Comparing the above statements with Theorem 6.8 in [3] reveals several minor differences.
This concerns, for instance, the more favorable constants in (3.17). Moreover, the condition (3.14) is slightly
relaxed here and, due to the one-sided application of the scaling operator, the definition of m(n;v) in (3.15) is
somewhat less involved. The main difference lies in the rank bounds (3.20) and in the bound on the number of
operations (3.22), where m(n; v) enters with half the exponent of ([3], Thm. 6.8).

The proof of Theorem 3.3 differs from the proof of Theorem 6.8 in [3] only in minor technical details. In
fact, the one-sided scaling simplifies some of the arguments. We therefore give some brief comments and omit
a complete proof.

First, with A as in Theorem 3.3, one has

|
Combining this with (3.8), (3.12), and (3.15) yields

(P = Pouio)) TV < [P = Prin))S* Rzl (emvy + ISTTN V-

JAY =W, l| < (14 8)e ) (V) + V) (€ (V) + 82T [[v]))-

In view of (3.14), n < ||S72T||||v|, and (3.13), this confirms (3.16). The argument for (3.17) is the same as
in [3]. The slightly different constant results from the relaxed requirement (3.14) on J(n; v). The appearance of
the factor (1 +4) in (3.18) instead of (1+ 6)? in ([3], Thm. 6.8) results again from the one-sided scaling, which
also leads to the more favorable exponents in (3.20) and (3.22).

3.4. Complexity estimates

We have seen that Algorithm 1 converges without any specific assumptions on the solution in the sense
that a given target accuracy is reached after finitely many steps. We will show next that, under canonical
assumptions on the problem data (A, f), whenever the solution has certain sparsity properties (regarding low-
rank approximability and representations sparsity of the tensor factors), the approximate solution produced
by Algorithm 1 has similar and in a sense near-optimal sparsity properties. We proceed now formulating our
data assumptions as well as the envisaged benchmark assumptions concerning the solution. These assumptions
are not required for ensuring the convergence of the algorithm, which holds in the more general setting of
Proposition 3.2. It also needs to be emphasized that these assumptions are not explicitly used by the algorithm,
but rather exploited automatically.

From the results in [3] and Theorem 2.1, we know that the infinite matrices S™2T and S™!TS™! are auto-
morphisms of £3(V?). In particular, gi_zTg and S;ng S;l are bounded mappings on ¢5(V). This latter fact can
be interpreted as follows. Let £4(V) denote the weighted space {w € RY : ||S*w]|| < oo}, which defines a scale

of interpolation spaces. Then, the boundedness of S;'T2S; means that S; 2Ty : £5(V) — £5(V) is bounded.
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By interpolation, S;2Ty : ¢4(V) — ¢5(V) is bounded for ¢ € [0,1]. This, in turn, means that S!™2T,S "
is bounded for t € [0,1], and by the same argument we obtain also that Sf—ng,S; " is bounded. Hence, for
t € [0,1],

ISTADS |, ISTAYS Y| < 0o as well as [|S'|| < (1 + 6)[|S"%g|| < oo. (3.24)

The excess regularity assumption made in [3] corresponds to the statement that (3.24) holds for some ¢t > 0,
which there indeed had to be assumed. As shown by the above considerations, however, this is in our present
setting automatically satisfied for ¢t = 1.

We now formulate our data assumptions.

Assumption 3.5. Concerning the scaled matrix representation A and the right hand side f we require the
following properties for some fixed s* > 0:

(i) The lower-dimensional component operators Agf) , defined in (3.6), are column-s*-compressible with the
level decay property (cf. Sect. 3.3).
(ii) The number of operations required for evaluating each entry in the approximations T, ; as in (3.7) is
uniformly bounded.
(iii) We have an estimate ca > ||A~!||, and the initial error estimate ey overestimates the true value of
|A=|||If]| only up to some absolute multiplicative constant, i.e., eg < ||A7Y|||f]|.
(iv) The contractions of f are compressible, i.e., 7V (f) € A%, i =1,...,d, for any s with 0 < s < s*.

The concrete realization of the routine RHS depends on the concrete way the right hand side is given. For details
on possible constructions of RHS, we refer to ([3], Appendix B), which justifies the following assumptions made
in subsequent complexity statements.

Assumption 3.6. The procedure RHS is assumed to have the following properties:

(v) There exists an approximation f, := RHS(n) such that ||f — RHS(n)|| < 1 and the following inequalities
hold:

lr O (E)]lae < CP2 YD (£)||as, 1ISifyl| < C78|ISf],

1

s

> #supp;(f,) < CSPP gy~ <Z|7T(i)(f)||m> ,
lrank(f,)]co < C§ank [In 77|bf.

Here the constants CSParse Csupp (Cree Crank > () pe > 1, are independent of 7, and C®Parse, Cres  (Csupp
are independent of f.
(vi) The number of operations required for evaluating RHS(n) is bounded, with a constant Cg**(d), by ops(f;,) <

CPP*(d) [[In 3% + [lnp|bry==].

Next we explain the benchmark properties of the solution to which subsequent complexity statements refer.
These properties are not used by the solver.

Assumption 3.7. Concerning the approximability of the solution u, we assume:

(vil) u € Ay (yu) with yu(n) = eBun™ for some dy > 0, by > 1.
(viii) 7()(u) € A® fori =1,...,d, for any s with 0 < s < s*.

When discussing tractability issues in the sense of complexity theory it is important to know how the data
behave with respect to the spatial dimension d.
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Assumption 3.8. In our comparison of problems for different values of d, we assume:

(ix) The following constants are independent of d: dy, by, C5Pa™s¢, CSUPP (o8 Crank,

(x) The following quantities remain bounded independently of d: ||A]|, ||[A~!||; the maximum hierarchical
representation rank max,, R, of T; the quantities [|7(")(u)|| 4+ in the benchmark assumptions, |7 (f)|| 45
in Assumptions 3.7(v), each for i =1,...,d.

(xi) In addition, we assume that Cg"°(d) as in Assumptions 3.7(vi) grows at most polynomially as d — oc.

(xii) There exists a choice of p in (3.2) independent of d such that the corresponding values K(p), B(p) are
bounded independently of d as well.

The assumed d-independence of the parameters in the low-rank approximability of u in (ix) has been established
in [11] for diagonal M. The numerical results in Section 4.2.2 support the conjecture that this still holds for
certain tridiagonal M with d-independent condition number. Concerning the assumptions on [|A[|, [|A~Y||, see
Theorem 2.1 in Section 2.1. Concerning (xii), we know from the discussion in Section 3.2 that the existence
of K, B as in (3.2) is ensured for p > p. Since the values of corresponding K and B are not explicitly quantified,
however, the a priori bound on the number of steps (3.5) serves only theoretical purposes, and we have to rely
on an a posteriori condition on the approximate residual for controlling the iteration. The concrete resulting
values of K and B may depend on the choice of basis functions. We do not have a proof that these constants
remain bounded independently of d for our examples considered in Section 4. In the numerical results given
there, however, we find that these values do not have any significant influence in practice: in the cases with
d-independent ||A[|[|A~!|| (and hence d-independent p) we do not observe any deterioration of the convergence
in the initial phase of each inner loop as d is increased. This leads us to the conjecture that K and B then
indeed remain bounded independently of d as well.
The main result of this paper reads as follows.

Theorem 3.9. Suppose that Assumptions 3.5, 3.6 hold and that Assumption 3.7 are valid for the solution u of
Au =f1. Let « > 0 and let kp, kg be as in Theorem 1.1. Let the constants k1, ko, k3 in Algorithm 1 be chosen as

K1 = (1 + (14 a)(kp + ke + mpnc))fl,
ko = (1 + @)kpka, ks = ke(kp + 1)(1 + a)kq,
and let B1 > 0, Ba > 0 be arbitrary but fized. Then the approrimate solution u. produced by Algorithm 1 for
€ < gg satisfies

u

[rank(ug)|oo < (d;1 In [Q(aﬁl)_lp% a4z (va) 6_1]) (JIng| 4 In d)®s (3.25)

d
> #supp,(u.) < (er” |A*> e e, (3.26)

i=1

wie A

as well as

el Ay (ra) S \/_||UHAH (Tu) (3.27)

d
Yol ) as S dtrmextt Q}ZHW ()]
i=1

i=1
The multiplicative constant in (3.27) depends only on o, those in (3.26) and (3.28) depend only on o and s.
If in addition, Assumption 3.8 hold, then for the number of required operations ops(u.), we have the estimate

(3.28)

1 1
ops(ug) S Cd® d¢® lndd12clnlnd|1n€|2clnd+2max{bu,bf} es,

where C,a are constants independent of € and d, and ¢ is the smallest d-independent value such that I < clnd
for I as in (3.5). In particular, ¢ does not depend on € and s.

(3.29)
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As in [3], the proof of Theorem 3.9 has two main constituents. On the one hand, one can use Theorem 3.3
in complete analogy to the use of Theorem 6.8 in [3]. On the other hand, one has to control L(v) in (3.23). On
account of (3.24), this can be done exactly as in ([3], Sects. 6.4, 6.5).

While the theoretical bounds have the same structure as for the scheme in [3], the concrete values of the
constants are different and in fact more favorable (mainly due to the smaller exponents in (3.20) and (3.22)),
as shown also by the numerical experiments discussed in the next section.

4. NUMERICAL REALIZATION

4.1. Approximate application of operators

We now describe some practical improvements for the approximate application of operators in low-rank form
required in Algorithm 1. Recall that for given compactly supported v and tolerance n > 0, we determine a
suitable approximation T of T as well as an n such that [|[PTv — P, Tv| < .

For our complexity estimates, we have assumed the choice of the parameter n to be based directly on
Theorem 2.5. This choice depends only on 1 and on the maximum wavelet level in the support of v, that is, on
mMax, csupp v Max;|v;|. We may, however, use the estimates in Theorem 2.5 in a slightly different way to take the
actual values of v into account, and hence make use of additional a posteriori information.

According to (3.8) we first choose, independently of n, a suitable T such that (14 §)||S™2(T — T)v| < 2
then remains to pick n such that ||(P — P,)Tv| < 7; here we can simply take into account the concrete values
of Tv by noting that . ~

[P~ P,y Ev] < maxlp, — poul[Tv].

()l

This choice of n is typically substantially smaller than the theoretical upper bounds in Theorem 3.3, where we
needed to take additional measures to bound ~||'i‘v|| and hence started instead from an estimate of the form
|(P —P,)Tv| < [[(P - P,)S*R IS~>Tv].

For the evaluation of P, Tv, we additionally use a scheme analogous to the one described in ([3], Sect. 7.2)
to add terms incrementally with additional tensor truncations, but preserving the total accuracy tolerance. To
this end, we adjust the approximate operator evaluation such that P, T =: w,, /9 satisfies |PTv —w, | < /2,
and then determine an approximation W, o with ||[w, /5 — W, 2| < 1/2, which is subsequently used as the

output of APPLY(v;n). With P, Zm(n) O and t := Tv, we first evaluate 7 := ||@t|| for each £, build the
ascendingly sorted sequence 7, := 7y, and find go such that Zq—1 74 < n/4. The remaining contributions

In view of (2.12), it thus suffices to take

n= {hl In

supp Tv

Ou(q) tforg=qo+1,. mm(n) are then summed in increasing order, with an application of RECOMPRESS(; ()

m(n)
=qo+1 4

and choose (, using a posteriori information: as a by-product of RECOMPRESS(-; (;), we obtain an estimate (,

of the actual truncation error, where usually Cq < (4. To make use of this, we set fg,+1 := n/4, and for each

after adding each summand with Z Cq < m/4. At this point, we deviate slightly from the treatment in [3],

q > qo + 1 take {4 = 7,7,/ Zp q) p and Tg41 = 1g — Cq In this manner, truncation tolerances are again
assigned in dependence on the relatlve sizes of summands.

4.2. Numerical experiments

In our numerical tests, we first treat the same high-dimensional Poisson problem as in [3] to allow a direct
comparison to the algorithm with convergence enforced in H'-norm that we considered there. Subsequently,
we apply the new scheme to a problem with tridiagonal diffusion matrix M. As in [3], we use Lo-orthonormal,
continuously differentiable, piecewise polynomial Donovan—Geronimo—Hardin multiwavelets [14] of polynomial
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FIGURE 1. Norms of computed residual estimates (markers) and corresponding error bounds

(lines), in dependence on the total number of inner iterations (horizontal axis), for d =
x16, +64, 0256.
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FIGURE 2. |rank(wy ;)| (left) and maximum ranks of all intermediates arising in the inner

iteration steps (right), in dependence on current estimate for |ju — wy, ;|| (horizontal axis), for
d = x16, +64,1256.

degree 6 and approximation order 7, which satisfy the conditions mentioned in Remark 2.2 and thus form a
Riesz basis of H2(0,1) N H{(0,1) after rescaling.

4.2.1. High-dimensional poisson problem

Figures 1, 2, and 3 show the results for the Poisson problem on (0, 1)? with homogeneous Dirichlet boundary
conditions and right hand side f = 1. In comparison to the results obtained in [3], we generally observe a similar
behavior, with the expected residual reduction and with ranks increasing gradually as the accuracy increases.
One also observes periodic deteriorations of the error bounds due to the recompression and coarsening step
in line 13 of Algorithm 1 which, however, guarantees overall a near-optimal balance of ranks and mode frame
sparsity with the current error tolerance. The computational simplifications in the new scheme are apparent
in Figure 3: with similar operation counts and error bounds, we can now go up to d = 256 instead of d = 64.
However, the price to pay is that all error estimates now correspond to the Lo-norm, instead of the H'-norm
as in [3]. As illustrated in Figure 4, where we compare Lo- and H!-errors to a reference solution computed by a
highly accurate exponential sum approximation [15,18], we indeed no longer have control over the error in H!
in the present case, but do obtain an upper bound for the Ls-error as guaranteed by our theory.
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FIGURE 3. Operation count in dependence on the error estimate reduction (horizontal axis),
for d = x16, 464, [1256.
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FIGURE 4. Computed error bound (lines), differences in Ly (o) and H! () to reference solution,
in dependence on the total number of inner iterations (horizontal axis), for d = 16.

4.2.2. Dirichlet problem with tridiagonal diffusion matriz

We now consider the case of tridiagonal diffusion matrices
M = (mij)ivjzlv"wd = tridiag(—a, 2, —a)

for a = § and @ = 1. As noted in ([3], Sect. 7.4), there is a significant difference in the behavior of the iteration
and in the expected tensor approximability of the solution for these two values of a, since for 0 < a < 1, the
condition number of STITS™! (which directly affects the lower bound for j in the present scheme) remains
bounded independently of d, whereas it grows proportionally to d? for a = 1. Figure 5 shows how this fact
already manifests itself in a pronounced difference in the respective solution ranks observed for d = 4. The
d-dependent condition number for a = 1 also leads to a substantial deterioration in the convergence of the
iteration as d increases. For a = %, however, we are still able to treat large values of d, as shown in Figures 6
and 7.
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FIGURE 5. Tridiagonal diffusion matrix, |[rank(wy, ;)]s in dependence on current estimate for

[u— wy, ;|| (horizontal axis), for d =4 and a = § (%) and a =1 (X).
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FIGURE 6. Tridiagonal diffusion matrix, a = %: lrank(wg ;)]s (left) and maximum ranks of all
intermediates arising in the inner iteration steps (right), in dependence on current estimate for
|lu — wy ;|| (horizontal axis), for d = x4, 416, 364.

In summary, we conclude that if convergence to the exact solution is required only in Ly, the seeming drawback
of losing symmetry in the preconditioned system is more than compensated by the practical simplifications and
by the gain in computational efficiency.

4.3. Comparison with a method for discretized problems

We conclude our numerical tests by a comparison to an established, conceptually different approach. For this
comparison, we return to the Poisson problem —Awu = 1 with homogeneous Dirichlet boundary conditions on
(0,1)? as in Section 4.2.1, where we again consider d = 16,64, 256. As before, we denote by u the exact solution
of this partial differential equation.

Rather than adaptively adjusting the ranks in tandem with basis refinement as in Algorithm 1, all exist-
ing alternative methods that we are aware of operate on fized discretizations of the continuous problem and,
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Ficure 7. Tridiagonal diffusion matrix, a = %: operation count in dependence on the error
estimate reduction (horizontal axis), for d = x4, 416, J64.

in contrast to our method, do not offer any mechanism for estimating the error with respect to u. These
methods typically use finite difference discretizations on uniform grids, as for instance in [5, 13, 15, 24, 26];
in the case of the Poisson equation, for step size h in each coordinate, one arrives at a discrete problem of
the form Mpx;, = fj,, where f, = 1 (denoting by 1 the vector with all entries equal to one) and where
M, =MV eIo.. . ol+... +10...oTleoM with M{" = h-2tridiag(—1,2, 1) and T denoting the
identity matrix of the same format.

Besides a comparison with conceptually more straightforward discretization schemes, our particular objective
here is to establish a comparison with methods that make use of the particular structure of the underlying tensor
representations. Prototypical examples are the alternating linear scheme (ALS), where single components in the
tensor representation are optimized in an alternating fashion, and the related density matriz renormalization
group (DMRG) algorithm. For an overview of such methods and further references, we refer to ([17], Sect. 3.2).

Specifically, we compare our method here with the alternating minimal energy (AMEn) method proposed
recently by Dolgov and Savostyanov in [13], which is related to the ALS and DMRG methods. However, unlike
the basic ALS scheme it includes a mechanism for automatically choosing appropriate ranks, and it was observed
to perform better in the tests in [13] than the DMRG method. The AMEn scheme operates on tensor train (TT)
representations [27, 28] that are closely related to the hierarchical Tucker representations used in our method.

4.8.1. A priori error estimates

A direct comparison of methods makes sense only when the respective results are of comparable quality.
In the present setting, the results thus need to meet comparable accuracy criteria with respect to the exact
solution u of the PDE. Unfortunately, assessing the output quality of any of the existing methods based on fixed
discretizations of the continuous problem in terms of accuracy with respect to u is severely hampered by the
lack of rigorous a posteriori error estimates. Hence, one needs to resort to a priori estimates in order to obtain
at least an indication of the discretization error that can be expected in dependence on h. In addition, one
incurs an interpolation error by representing functions by grid values. Finally, these errors need to be balanced
with the solver error in the approximate solution of the discretized system. Note that in Algorithm 1, there is
no need to treat an interpolation error separately due to the use of an orthonormal basis, and the discretization
and solver errors are balanced automatically and combined in the computed bounds on the total Lo-error with
respect to u.
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Returning to the above finite difference approximation, let x denote the array comprised of the grid values
of the exact solution u. Then by Taylor expansion, one has the standard consistency error estimate

d
IMux — £ lloe S O[04, ]l 0oh® < dmax||0; ullL_(o)h*.
i=1 !

To obtain an actual approximation in Lo (f2), the grid values x;, need to be extended to a function uy. Here, in
order to preserve the order of the above estimate, it is natural to employ piecewise d-linear interpolation. For
a given w € H2(£2) N C(£2), denoting this interpolant by I,w, by ([8], Thm. 4.6.14) one has

d 2
lw = Inw]ey (o) < Cah® (Z ||8iw||i2(m> : (4.1)

i=1

Although the dependence of Cy on d is not specified, considering simple examples of the form w(z) = Z?Zl fx)
for suitable f € C2([0,1]), one finds that in general Cy > V/d.
Estimate (4.1) can be applied to [[u — Ipul|r, (o). Furthermore, since M, ]2 < d~', one has

1Thu — unllLyo) S hY2 % = xall2 < MG 222 Myx — £l S d7H[Myx — £ ] .

Consequently, we obtain

d 2
2
lu = unllr,(0) S 1711Z?JLX||5’§ZU||LOQ(Q)h2 + Ca (Z ||8§iw||L2(Q)> h?.

i=1

Since the constants in these estimates are not known, we do not obtain rigorous quantitative upper bounds on
|w — un|r,(2), but rather an indication of its approximate order of magnitude, assuming in particular that the
involved quantities do not grow too strongly with d. Regarding the discretization error ||Inu — up||1, (o), the
latter assumption is in fact supported for the particular PDE under consideration by some numerical evidence,
since in this specific case h%/?|x — x;||2 can be estimated by comparison to a reference solution obtained by
exponential sum approximation, similarly as for Figure 4. In this way one observes a scaling of order O(h?) for
this error component, with hardly any variation of the prefactor as d increases. This means in particular that
this scaling is also what one can expect at best, that is, the behaviour of the error does not improve with larger
d either.

For the interpolation error, the situation is less clear. If we assume that Z?zl H@g remains bounded

2
1UHL2(Q)
independently of d, the considerations concerning estimate (4.1) suggest an interpolation error estimate of order
O(Vdh?).

These error estimates now need to be balanced with the solver error, which can in turn be bounded in terms
of the discrete residual [|[MpX;, — f5||2. Denoting again by wy, the d-linear interpolant of the grid values x;, of
the discrete solution, and by wj, the interpolant for arbitrary given grid values X, one has

lun = tinllLaey S DY %0 — Rnll2 < [1£all3 Ixn — Ralla-
Since ||x, — nll2 < | M, |2 MpXs — f4 ]2 with || M, |2 < d~', one obtains

1 IMGXp — £ |2
[1£n ]2
For the present model problem, the discretized problems thus should be solved up to a discrete residual of at

most d times the expected size of the further error contributions. This has been used as a stopping criterion for
all following tests with such finite difference discretizations.

|un — @nllL,2) S d”
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time (s)

Ficure 8. Error bound in dependence on wall clock time for Algorithm 1 as in Table 1,
d = x16,+64,[256.

It needs to be stressed again that generally, a priori estimates as above for large d do not by themselves give
any reliable indication on the actual errors, since the involved constants depend both on d and on the unknown
solution. To arrive at suitable concrete residual tolerances that balance the involved errors, we will thus need
to make some assumption on the actual scaling of discretization and interpolation errors with respect to both h
and d. Moreover, to see how the performance depends on given accuracy goals, based on the preceding discussion
we consider both an “optimistic” and a “pessimistic” assumption in our tests. In contrast, the explicit error
bounds computed by Algorithm 1 require only information on the data of the problem, that is, on A and f.

4.8.2. Results of the comparison

We now choose the parameters in Algorithm 1 differently from the previous tests: we take kp = 1, kg = 1,
a=1,0=0= %, and 0 = % We emphasize that the algorithm then still gives explicit error bounds, but the
values for kp and k¢ are smaller than required for our theoretical rank and complexity bounds in Theorem 3.9.
The latter being worst-case bounds, however, these smaller values still lead to an observed better practical
performance of the algorithm.

Since the compared methods are quite different in nature, we concentrate on the scaling of overall wall clock
times in dependence on d and on the target accuracy. The evolution of the guaranteed Lo-error bound produced
by Algorithm 1 (implemented in C++) is shown in Figure 8. This and all further computations were run on a
single core of a workstation with Intel Core 15-3470S CPU at 2.9 GHz and 8 GB RAM.

For the AMEn method, we use the implementation amen_solve2 (MATLAB with C and Fortran extensions)
by Dolgov and Savostyanov as described in [13] from the TT Toolbox® by 1. Oseledets et al., with an additional
check of the total relative residual |[My, - —f},||2/]|fr]|2 before stopping the iteration. This check is performed
only when a simpler criterion on certain approximately projected residuals obtained as by-products, which
is originally used by this solver, is met. This criterion on projected residuals, however, turns out not to be
sufficient for guaranteeing a desired bound on the total residual. For the input parameters of the algorithm, we
use the given default values for AMEn 5rg). We have not found any prescription for adjusting these parameters
for different grid sizes and values of d. Note that the AMEn solver has no mechanism for reutilizing results
from coarser discretizations, although this may in principle be realizable. For each grid size, the computation
is therefore restarted from initial values. Since random starting values are used by default, the obtained results
are not exactly reproducible.

Savailable at https://github.com/oseledets/TT-Toolbox, used in the version of Jan 30, 2015.
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TABLE 1. Run times (seconds) for arriving at given guaranteed error bounds ¢ with Algorithm 1.

5 d=16 d=64 d=256

9.5e_7  140.0 603.6 1790.9
24e_7 2846 1332.6 2554.6
6.0e_g  575.1  2799.0 5921.5
1.5e_g 1073.7 5533.3 12358.6

A direct application of AMEn without preconditioning gives good results for coarse discretizations as reported
in [13], but leads to very slow convergence for finer discretizations. These issues with ill-conditioned problems are
also well-known for the related ALS and DMRG methods. Note that one cannot rely directly on preconditioners
for the original full discrete problem in order to precondition the arising projected systems. This point is
considered in [26] for eigenvalue problems, but we are not aware of any publication where this is integrated into
a complete method for linear systems. Regardless of this preconditioning issue, for higher accuracy requirements
such a direct approach based low-order finite differences becomes expensive in comparison with our high-order
wavelet discretization, simply as a consequence of the number of entailed degrees of freedom in each tensor
mode.

Both problems can be alleviated to some degree by a QTT representation [23] where, assuming a tensor prod-
uct discretization with 2% grid points in each coordinate, the corresponding tensors of order d are reinterpreted
as tensors of order dL with mode sizes 2 and, in this form, decomposed in a tensor train representation. This
approach is also used for certain examples in [13]. Provided that the ranks in the resulting representation remain
small, one can obtain a significant further compression. The ill-conditioning of M}, also appears to present less
of a problem in this case, at least as long as the ranks do not become too large.

Therefore, we use the AMEn solver combined with a QT'T representation of the problem for our comparison.
The underlying discretization uses standard finite differences with step size h as described above, where h =
(2% + 1)~ ! for some L € IN; recall that in this case, tensor entries represent point values of the approximated
functions.

Note that in the subsequent experiments, the absolute wall clock times need to be interpreted with caution,
in particular since the test code of Algorithm 1 has not been optimized for execution speed. We can, however,
make some observations concerning the scaling of the total complexities both with respect to the target errors
and with respect to d.

The results for Algorithm 1 are given in Table 1, and the results for AMEn/QTT are summarized in Tables 2
and 3. As mentioned earlier, using AMEn directly without the QTT representation and without a preconditioner
would be substantially less efficient. For instance, for d = 16 and L = 10, a direct solution in the dth order TT
representation of the tensor already takes 5138.0 s to converge to the same accuracy as in Table 3, with a very
rapid increase of run times for larger L.

Since in the case of the AMEn scheme, we do not know the precise constants in the error estimates and their
dependence on d, we now need to make an ad hoc assumption on the involved errors to arrive at suitable residual
tolerances for the solver. On the one hand, we can make the optimistic assumption of an O(h?) behaviour for
the sum of discretization and interpolation error, without further d-dependence. By our previous considerations,
this represents the best scaling with respect to d that one could expect here. Although one cannot rule out that
the error actually shows this behavior, it cannot be inferred from the a priori estimates either. This choice leads
us to using dh? as the residual bound, with the results given in Table 2. On the other hand, the theoretically
supported bounds derived in our above discussion suggest that it is reasonable to rather expect an error estimate
of order (’)(\/E h?). Balancing the error components then requires solving up to a discrete residual of dv/dh?.
The results for this case are displayed in Table 3.

Especially under the first assumption, in the case of the AMEn solver, the computational costs are influenced
by the spatial dimension d only rather weakly. This is a consequence of the special structure of the problem,
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TABLE 2. Run times for AMEn/QTT at discretization levels L, assuming an error estimate
O(h?) (solving up to a discrete residual dh?).

L h? d=16 d=64 d=256

10 9.5e_7 31.6 88.6 83.4

11 2.4e_~7 95.9 226.7 268.5
12 6.0e_g  789.9 814.5 798.4
13 1.5e_g 63150 4304.8 2380.3

TABLE 3. Run times for AMEn/QTT at discretization levels L, assuming an error estimate
O(Vdh?) (solving up to a discrete residual dv/d h?).

d=16 d=64 d = 256
L Vdh? L Vdh? L Vdh?

10 95e . 714 E }l'ge*fi igg? 12 95e_r; 3219

1o2der 5oz 21007 O3 2ue ;s
2e_7 .

12 60cs 37835 ) 0T SUED 14 60es 40370

13 1.be_g 27746.3 15 75e_y 154539.1 15  1.5e_g —

*Out of memory in global residual evaluation.

because ||ul|L, < d~! and the required residual bounds are weakened when d increases. The scheme is clearly
able to effectively exploit these properties.

Let us now turn to the scaling with respect to the expected error in the case of AMEn. Passing from L to
L + 1 amounts to replacing h by h/2, which we can expect to reduce the total error by a factor 4. The observed
corresponding increases in the wall clock times between L and L+ 1 are fairly irregular, with the largest relative
changes occurring at larger values of L. The costs can also be seen to depend quite strongly on the assumptions
made on discretization and interpolation errors, which underscores the need for a careful balancing of different
error contributions. The results also hint at ill-conditioning issues becoming more problematic, even for the
QTT representation, when L and the required approximation ranks are large.

In the case of Algorithm 1, the results with guaranteed error bounds ¢ are given in Table 1. We observe a
scaling of the costs with respect to d that is at first slightly superlinear and subsequently sublinear for larger d.
Our method can thus profit from the particular features of the problem for large d as well, albeit not quite as
strongly as the AMEn scheme.

Regarding the desired target accuracy, Algorithm 1 shows a scaling that is very regular and substantially
better than in the case of the AMEn solver. For instance, for d = 16, the repeated decrease of the error tolerance
by these factors of 4 leads to an increase of the computational time by factors 2.03, 2.02, 1.87; one finds a similar
behaviour for larger d. The convergence thus accelerates slightly as the error decreases. This is to be expected
in view of the bound (3.29): asymptotically, the factor corresponding to the total number of activated basis
elements in the tensor modes, which in the present example is expected to grow as 5*%, will dominate the
further logarithmic terms in this complexity estimate. Indeed, as shown in Figure 9, we obtain this expected
asymptotic behavior for the basis size, which becomes evident for ¢ < 107°. The largest ranks of tensors arising
in the computation can be seen to grow like a multiple of [loge|?. Clearly, the overhead caused by adaptivity is
more visible for smaller problem sizes.

A further difference of practical importance between the two methods is that the use of point values in the
finite difference discretization can lead to overflows in high dimensions. In the present example this can be
observed for f, = 1, for which ||f,||2 becomes larger than the greatest representable value in the tests with
d = 256. This issue can be circumvented by a careful rescaling of tensor components. Note, however, that as



ADAPTIVE LOW-RANK METHODS FOR PROBLEMS ON SOBOLEV SPACES WITH ERROR CONTROL IN L, 1135

107" = T 107" : : .

107 102} 3
10 103} {
10 104 {
10 10°F ]
10° 100} ]
107 107 ]
107 . 10°® .

10° 10" 10" 102 108 10°
ranks sum of mode sizes

FiGUure 9. Error bound in dependence of maximum hierarchical ranks and basis sizes for
Algorithm 1 as in Figure 8, d = 16. Here x represent quantities for the solutions wy, ; and o the
largest respective quantities arising in intermediate residual evaluation steps. Left: maximum
hierarchical ranks, where the dashed line is exp(—2+/*); right: total number of active basis
elements, corresponding to the sum of mode sizes of the tensors.

long as the Ls-norms of the represented functions do not become very large with increasing d, this problem
cannot arise when using orthonormal bases as in Algorithm 1.

In summary, for lower accuracy requirements and correspondingly smaller discretized problems, the costs for
both methods remain comparable, although the overhead for adaptivity and error estimation carries a certain
weight in this regime. In particular, for more demanding accuracy requirements, however, our method eventually
becomes clearly superior.
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