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THE STABILITY OF SPLIT-PRECONDITIONED FGMRES IN FOUR PRECISIONS*

ERIN CARSON' AND IEVA DAUZICKAITE!

Abstract. We consider the split-preconditioned FGMRES method in a mixed-precision framework, in which
four potentially different precisions can be used for computations with the coefficient matrix, application of the left
preconditioner, application of the right preconditioner, and the working precision. Our analysis is applicable to general
preconditioners. We obtain bounds for the backward and forward errors in the split-preconditioned FGMRES method.
Our analysis further provides insight into how the various precisions should be chosen; under certain assumptions, a
suitable selection guarantees a backward error of the order of the working precision.
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1. Introduction. We consider the problem of solving a linear system of equations
1.1) Ax =0,

where A € R™*" is nonsymmetric and z, b € R™. When A is large and sparse, the iterative
generalised minimal residual method (GMRES) or its flexible variant (FGMRES) are often
used for solving (1.1); see, for example, [16]. In these and other Krylov subspace methods, pre-
conditioning is an essential ingredient. Given a preconditioner P = M Mg, the problem (1.1)
is transformed to

(1.2) M 'AMR's =M;'b,  where  Mp'i =u.

Note that a particular strength of FGMRES is that it allows the right preconditioner to change
throughout the iterations. Although for simplicity, we consider the case here where the
preconditioners are static, our results could be extended to allow dynamic preconditioning.

The emergence of mixed-precision hardware has motivated work in developing mixed-
precision algorithms for matrix computations; see, e.g., the recent surveys [1, 10]. Modern
GPUs offer double, single, half, and even quarter precision, along with specialized tensor
core instructions; see, e.g., [14]. The use of lower precision can offer significant performance
improvements, although this comes at a numerical cost. With fewer bits, we have a greater
unit roundoff and a smaller range of representable numbers. The goal is thus to selectively use
low precision in algorithms such that performance is improved without adversely affecting the
desired numerical properties.

Mixed-precision variants of GMRES and FGMRES with different preconditioners have
been proposed and analyzed in multiple papers. Arioli and Duff [4] analyzed a two-precision
variant of FGMRES in which the right-preconditioner is constructed using an LU decomposi-
tion computed in single precision and applied in either single or double precision and other
computations are performed in double precision. They proved that in this setting, a backward
error of the order of double precision is attainable.
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The authors of [13] develop a mixed-precision variant of left-preconditioned GMRES
in a mix of single and double precisions, requiring only a few operations to be performed
in double precision. Their numerical experiments show that they can obtain a backward
error of the level of double precision. Variants of left-preconditioned GMRES using various
numbers of precisions have been analyzed as inner solvers within GMRES-based iterative
refinement for solving linear systems of equations; Vieublé [17] analyzed left-preconditioned
GMRES in four precisions with a general preconditioner, following the earlier works [6]
and [3], which analyzed left-preconditioned GMRES with an LU preconditioner in two and
three precisions, respectively. In general, different precisions can be used for computing
the preconditioner, matrix-vector products with A, matrix-vector products or solves with the
general preconditioner(s) and the remaining computations. We refer the readers to the recent
surveys [ 1, 10] for other examples.

The structure of some problems and/or application requirements makes it desirable to
construct and apply a split-preconditioner rather than left or right ones alone. For example, the
condition number of a split-preconditioned matrix can be significantly smaller than when the
same preconditioner is applied on the left [7, Section 3.2]. Such preconditioning is usually
used for symmetric problems solved via short-recurrence symmetric solvers such as MINRES.
However, MINRES may be inferior compared to GMRES when a high-accuracy solution for an
ill-conditioned problem is required [7]. We also emphasize that analyzing split-preconditioning
provides a uniform framework for analyzing cases with full left- or full right-preconditioning.
The stability of split-preconditioned GMRES and FGMRES has not been analyzed in either
uniform or mixed precision. The work [5] showed that uniform precision FGMRES with a
specific right-preconditioner is backward stable while this is not the case for GMRES and that
FGMRES is more robust than GMRES. We thus focus on split-preconditioned FGMRES in
this paper and develop a mixed-precision framework allowing for four potentially different
precisions for the following operations: computing matrix-vector products with A, applying
the left-preconditioner M, applying the right-preconditioner Mg, and all other computations.

FGMRES computes a series of approximate solutions x from Krylov subspaces to (1.1).
The Arnoldi method is employed to generate the basis for the Krylov subspaces like in GMRES,
but FGMRES stores the right-preconditioned basis as well. The particular algorithm is shown
in Algorithm 1. Our analysis considers general preconditioners, only requiring an assumption
on the error in applying its inverse to a vector, and is thus widely applicable.

The paper is outlined as follows. We bound the backward errors in Section 2 while also
providing guidance for setting the four precisions such that a backward error to the desired
level is attainable. To make the results of the analysis more concrete, in Section 3 we bound the
quantities involved for the example of LU preconditioners and then present a set of numerical
experiments on both dense problems and problems from SuiteSparse [8]. In Section 4 we
make concluding remarks.

2. Finite-precision analysis of FGMRES in four precisions. From the Rigal-Gaches
Theorem (see [9, Theorem 7.1]), the normwise relative backward error is given by

. I
min{e : (A4 AA)x, = b+ Ab, ||AA|| < e||A||, ||Ab]| < |||} = ————
’ ’ [l + f1o]”
where r, = b — Ax. We aim to bound this quantity when x;, is the approximate solution
produced by Algorithm 1. To account for various ways in which the preconditioner can be
computed and some constraints on A resulting in the need for different precisions, we assume
that
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Algorithm 1 Split-preconditioned FGMRES for solving (1.1) in four precisions.

Input: matrix A € R™*"™, right-hand side b € R", preconditioner P = M Mg, maximum
number of iterations maxit, convergence tolerance 7, precisions u, u4, ur,, and ugr

Output: approximate solution xy,
initialize xq
t= A:ZZO
t®) = Mt
b = M, b
ro = b®) — ()
B =|roll; vi = 10/B

k = 0; convergence = false

while convergence = false and k < maxit do

k=k+1
2k = Mgl’ljk
s = Az
w = ML_ls
fori=1,...,kdo
hig = vliw
w=w — h; V;
end for
hrs1k = |0l
Zr = [z, 2]y He = {hi g hi<icjvin<i<w

yr = argminy, [|Be; — Hyy||
if ||ﬁ€1 — H}cy}gH S Tﬁ then
Ty = To + LYk

t = Axy,
r=>b—t
convergence = true
else
Vg1 = W/ i1, Vi1 = [v1, ..
end if
end while

D> ua
>ur,
>ur,
>u
>u

>UR
D>ua
>uy,

>u
>u

>u
D>ua
>u

computations with A are performed in precision with unit roundoff u 4;

computations with My are performed in precision with unit roundoff up;

[ ]
e computations with M, are performed in precision with unit roundoff u;
[ ]
[ ]

the precision for other computations (the working precision) has unit roundoff u.

Note that when these precisions differ, some conversion between them is required. This may be
done implicitly or explicitly depending on the particular precisions and the underlying hardware
and software. We also highlight that in Algorithm 1, computing rg requires computing
M, ! Az and ML_lb separately instead of the usual ML_I(b — Axyg); the prior choice is
computationally more expensive, and we only do this to avoid the term u/|| M !|| ML ||| in the
analysis. If zy = 0, then M, ! needs to be applied only once.

Using the approach in [17], we assume that the application of M L and Mgl can be

computed in a way such that

(2.1) FUM L wy) =M} w; + AM, jw;,
(2.2) FUMR w;) =Mz w; + AMp jw;,

|AMy ;| < e(n)urEL,;,
|AMR,]‘| S c(n)uRERvj,
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where fI(-) denotes the quantity computed in floating point arithmetic, E7, ; and Eg ; have
positive entries, w; € R™, and ¢(n) is a constant that depends on n only. We define

ﬁ::MZlA and E::Mglb
and assume that matrix-vector products with A can be computed so that

FU(Az) = (M + AMy ) (A+ AAj)z;.

Denoting
M;TAA 2 AM;, jAz;
iy WAL AMy A
A= [RAEA
where here and in the rest of the paper || - || denotes the 2-norm, and ignoring the second-order

terms, we can write
fU(Azj) ~ Az; + f5, where || f;]] < (uavpa,; +urtr )|l Allllz;]]-

In the following, a standard error analysis approach is used, e.g., [9], and we closely
follow the analysis in [5] and [4]. The analysis is performed in the following stages:

1. Bounding the computed quantities in the modified Gram-Schmidt (MGS) algorithm
that returns

CW = b~ Ary AZ| = Visa R,
where
VkTVk = Iy, Ry = [ﬁel Hk] , and e1 = [1 0O ... 0
2. Solving the least-squares problem
(23) Yk = argmin |Ber — Hyyll

via a QR decomposition employing Givens rotations and analyzing its residual.
3. Computing z, = x¢ + ZrYk-
4. Bounding ||yx||-

Throughout the paper, computed quantities are denoted with bars, that is, C'*) is the
computed C®), and #(A) = ||Al|||At|| is the 2-norm condition number of A. The second-
order terms in u 4, ur, ug, and u are ignored. We drop the subscripts j for Ey ;, Eg ;,
AM;y ;, AMp ;, AAj;, ¢4 ;, and ¢r ; and replace these quantities by their maxima over all 5.
It is assumed that no overflow or underflow occurs. We present the main result here and refer
the reader to Appendix A for the proof.
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THEOREM 2.1. Let Xy, be the approximate solution to (1.2) computed by Algorithm 1.
Under the assumptions (2.1), (2.2),
(2.4) 212(n+1)u < 0.01  and  co(n)us(C®) < 0.1,  VE,
(2.5) [5k] < 1—u, vk,
where co(n) = 18.53n%/% and 5y, are the sines computed for the Givens rotations and
(2.6) p = L3c13(n, k)| M| (ul|Zy|| + url Erl) <1,

where c13(n, k) is defined in (A.4), the residual for the left-preconditioned system is bounded
by

1.3¢(n, k)

@7 b= Azl £ =
-p

(Cl + CQ) ’
where
Co= (utug|ELMl) bl and
(2.8) Go = (u+uavha + urr) || Al (| ZeIIMr (@ — o) + | Zoll) ,
and the normwise relative backward error for the left-preconditioned system is bounded by

b= Azy|  _ 13c(n, k)

29 1ol + 1A zk) ~ L—p 3
where
(2.10) - GtG

10l + (| Al |l

We expect (2.9) to be dominated by (», mainly due to the term || Z|||| Mz (Zr — Zo)||.
As observed in [4, 5] and in our experiments (Sections 3.1-3.3), Zk|| remains small in
early iterations but can be large if many iterations are needed for convergence. We expect
the quantity || Mg(Zx — Zo)|| to aid in partially mitigating the size of || Z|, so that (5 still
gives good guarantees for the backward error. Note that if we were to obtain || A| ||Z|| in
C2 by using | Mg(Zr — Zo)|| < | Mr]||(|Zk]l + ||Zol|), then we would introduce the term
|Mg||||Zx||. Depending on the preconditioner, || Mg|| can be close to ||A||, and for some
problems || Mg|||| Zx || can grow rapidly, thus making (2.9) a large overestimate. We comment
on how (2.7) compares with other bounds for FGMRES available in the literature in the
following section. The condition (2.6), the quantities ¥ 4, 1z, and the role of different
precisions are discussed in Section 2.2.

The bound (2.9) can be formulated with respect to the original system, that is, without the
left preconditioner, using the inequalities

Ib = Azl < | Me|b - Azyl| and |[o]l + | Al|2x] = (1Bl + 1A |24 ]) /1107

Alternatively, we can use the fact that the relative backward error is bounded by the relative
forward error (see Section 2.3). We state the bound in the following corollary.

COROLLARY 2.2. If the conditions in Theorem 2.1 are satisfied, then the normwise
relative backward error for the system (1.1) is bounded by

Ib— Azyl|  _ L3c(n,k)

Tl AN < 1=p o minda(Me) x(4)}-
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The condition number of the left preconditioner weakens the result, yet for some precondi-
tioners, (M) can be expected to be small, for example when an LU decomposition is used
and My, = L. Note that a small backward error with respect to the preconditioned system and
small x(A) implies a small backward error with respect to the original system.

2.1. Comparison with existing bounds. We wish to compare our result with the bound
in inequality (5.6) in [5] for FGMRES with a general right-preconditioner and the bound in
inequality (3.32) in [4] for FGMRES right-preconditioned with an LU factorization computed
in single precision. We set M, = I, u = u4; then ur, = 0 and w14 = u. The bound (2.7)
becomes

1.3¢(n, k)u

b— Az <
o Az 5 =2

(ol + AL (I Zell1MR (2% = Zo) || + l|Zoll)) -

We thus recover the bound in [5, (5.6)] but ignoring the term u?||Zo|| and with a slightly

different p. If we further set I" = I ﬁ\ffﬁ” and use

[Mp(Zx — Zo)|| < |Mrg||([|Z&]l + |Zol])
then our bound becomes

1.3¢(n, k)u

b— Az <
Ib— Az £ =

(ol + 1Al lzwll + zoll) (1 + AN Ze]l)) -

The main aspect in which this bound differs from [4, (3.32)] is that in [4], the term T'|| A|||| Zy ||
is controlled by a factor depending on u g and the precision in which the LU decomposition
used as My is computed. This comes from substitutions that rely on the specific M when

bounding ||7x]||. Thus, when more information on Mp, is available, reworking the bound for
||Gr || may result in an improved bound.

2.2. Choosing the precisions. We provide guidance on how the precisions should be
set when the target backward error is of order u. In our experiments we observe that the
achievable backward error is determined by v + v 4 + urv 1, and we hence ignore the
term || Zy ||| MR (Zx — Zo)| in this section. We also note that because of the structure of the
former term, we do not expect the backward error to be reduced by setting u4 or uy, so that
uAY 4 K uorupr < u. The aim is thus to have u ~ w14 =~ uryr in (2.8).

e uy4. The precision for computations with A should be chosen so that us ~ u/14.
Numerical experiments with left-preconditioned GMRES in [17] show that for large
k(A) and k(M7},), the quantity 14 can be large and is driven by «(Mp,). In such
situations u4 < u may be required. If, on the other hand, x(M7},) is small, then
setting u 4 ~ u may be sufficient.

e uy. Guidance for setting uy, comes from balancing u ~ uq¥4 ~ wuptr and
u = ur||ELMy||. Based on the first expression, uy, &~ uat4 /1. Vieublé argues
that ¢oy, < 14 is likely, and if k(A) and k(M) are large, then we may observe
Y < ¥4 [17]. In these cases we can set uy, > ua and uy, > ua, respectively.
The quantity || Fr, My, || depends on M}, and the error in computing matrix-vector
products with M; !, which may be large for an ill-conditioned M. In this case, we
thus may require uy, ~ u, which is consistent with the guidance for setting u 4 < u.

e up. Our insight on ur comes from the condition (2.6) (see Sections 3.1-3.3 for
examples). It requires that || Mz|||| Eg|| < uj'. Numerical experiments show that
condition (2.6) is sufficient but not necessary; note that a similar condition appears
in [4], and it is needed to express ||gx|| via ||Z||. We can obtain a less restrictive


http://etna.ricam.oeaw.ac.at
http://www.kent.edu
http://www.ricam.oeaw.ac.at

ETNA

Kent State University and
Johann Radon Institute (RICAM)

46 E. CARSON AND I. DAUZICKAITE

condition for up by keeping ||| but replacing || Zy|| in (A.2). Using the triangle
inequality in (A.3) to bound || Zy ||, we obtain the term

(u+uavoa +ur o)Al (|Mz" | + urllEr) 7]l
Thus, as long as

E
B8l o
1M

the choice of ur should not limit the backward error. Er depends on the forward
error of matrix-vector products with Mg. If K(Mpg) is large, then we may need a
small u g for the condition to be satisfied. When || Mg|| and x(Mp) are small, a large
value for up may suffice. Note that these comments take into account the backward
error only and not the FGMRES iteration count.

2.3. Forward error. A rule of thumb says that the forward error can be bounded by
multiplying the backward error by the condition number of the coefficient matrix; see, for
example, [9]. Using (2.9) thus gives the bound

@.11) |l — Zg|| < 1'3C(n’k)gn(/~1),

] L—p
where 1 is the solution to (1.2) and Ty, is the output of FGMRES. Note that the bound depends
on the condition number of the left-preconditioned matrix A. If k(A) and ¢ are small, then the
forward error is small too, and thus Z, =~ x. Then b — AZy, = A(z — Ty, is small and implies
a small backward error with respect to the original system as previously noted.

The forward error bound can also be formulated with respect to the split-preconditioned
matrix A == ML_lAMgl as follows:

|l — Zg]| < 1.3¢(n, k)
el = 1—p

(2.12) Ch(A)k(Mg).

~ —~

Note that (2.12) is weaker than (2.11) as k(A) < k(A)x(Mpg). However, (2.12) may be useful

-~

if K(A) and k(Mp) or their estimates are known and such information is not available for

k(A). The bounds (2.11) and (2.12) suggest that guaranteeing a small forward error requires
controlling the backward error and constructing the preconditioners so that either <(A) or

N

both x(A) and x(Mp) are small (depending on which condition numbers can be evaluated).
If A is ill-conditioned, then achieving a small n(g) in (2.11) requires an M, with a high
condition number. Note that in this case, as discussed in the previous section, we may have to
setuy < uAand can get away with uy, > u 4. The bound (2.12) indicates that if we achieve
a small x(A) at the price of kK(Mpr) ~ k(A), then we cannot guarantee a smaller forward
error than when no preconditioning is used because unpreconditioned FGMRES is equivalent
to unpreconditioned GMRES in uniform precision with backward error bounded by —<*%

l—cnu’
where c is a constant [15], n is the dimension of A, and w is the unit roundoff.

2.4. Left-, right-, or split-preconditioning. As previously stated, the split-preconditi-
oning approach allows us to analyze the left- and right-preconditioned cases as well. In this
section, we explore which preconditioning strategy may be preferred under certain objectives.
The discussion is based on the bounds for the backward and forward error. We first simplify
these for left- and right-preconditioning.
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If only left-preconditioning is used, then Mr = I, Er = 0, Z;, = Vj, and
p = 1.3¢(n, k)u, and Algorithm 1 is equivalent to left-preconditioned GMRES. The dominant
term in the relative backward error for the preconditioned system is thus

G2 = (u+wavpa +urtpr) | Al (|2 — oll + | 2o]])

(2.13) -
~ (u+uaa +urdr) [ Al 2|,

where the approximation holds if ||Z || = ||Zo|| or Zo = 0. This is equivalent to the result for
left-preconditioned GMRES in [17, Theorem 7.1].

In the right-preconditioning case, we have My = I, E;, = 0 and ¢y = 0, and
uata = max;{||AA;z;||/||Alll|z;]|}- Then (2.9) gives the bound for the relative backward
error for the original system (1.1), and

G=ullbl  and = (utuata) [A| (1 Zll|Mr(r — o) || + [|Zo]l) -

We make the following observations.

e Consider the case where a small backward error is the main concern and A is ill-
conditioned. If we have a ‘good’ preconditioner, so that x(A) is small and we can
afford setting u 4 and uy, to precisions that are high enough to neutralize the ¢4 and
1, terms, then Corollary 2.2 and (2.13) can guarantee a small relative backward
error when full left-preconditioning is used. If, however, we cannot afford setting
ua and uy, to high precisions but can construct a split-preconditioner such that
k(M) is small, then split-preconditioning (note that in this case 14 and ¢;, may be
smaller too) or full right-preconditioning may be preferential. Note, however, that a
small backward error for these options can only be guaranteed if || Z || is expected
to be small or if the bounds for |7 || are reworked taking into account a specific
preconditioner in order to control || Z|| (as for the right-preconditioning with an LU
decomposition in [4]).

e If we are aiming for a small forward error and can obtain a small relative backward
error with full left-preconditioning as detailed above, then this approach also gives a
small forward error. If we, however, do not have the flexibility of setting u4 and uy,
then it is not clear from the bounds which preconditioning approach gives the best
results.

e Assume that our main concern is applying the preconditioner in lower than the
working precision. This may be relevant, for example, when A is very sparse and
the preconditioner uses some dense factors. In this case, the bounds suggest that
full left-preconditioning should not be used as w41 4 and vz 1, may be large. Full
right-preconditioning may be suitable in this case although the bound is affected
by |1 Zi-

3. Example: LU preconditioner. We supplement the theoretical analysis in the previous
section with an example. Assume that an approximate LU decomposition of A is computed,
for example in low precision, and the computed factors L and U are used for preconditioning.
We choose this preconditioning due to its effectiveness and ease of application; note that there
is no structural advantage to applying it as a left-, split- or right-preconditioner.

If split-preconditioning is used, then My, = L and My = U. In Algorithm 1, products
with A are computed in precision u 4, and hence

_IMEAA |

=_q ‘
T S Cl(n)w
uallAllllzl

1L A1z

LAl

G vay AT

= ¢ci(n)


http://etna.ricam.oeaw.ac.at
http://www.kent.edu
http://www.ricam.oeaw.ac.at

ETNA

Kent State University and
Johann Radon Institute (RICAM)

48 E. CARSON AND I. DAUZICKAITE

where &;(n) is a constant that depends on n. We expect |||L || A||/||L~* A|| to be moderate
for many systems, and in this case setting u4 = u may be sufficient.

We apply M, by solving a triangular system Lw; = (A + AA;)z; via substitution in
precision u . From standard results we know that the computed w; satisfies

(E—FALJ)QDJ = (A—FAAJ)ZJ, where ‘ALJ| S 62(7’1)UL|E‘
Thus,
AMy,; =L '~ (L+AL) '~ L'AL LY.
We use this to bound vy, ; as
oL = |AMy jAz||  |[L~'AL; L' Az
O wl Al wl LAl
IZ AL L Al _ -

< KL < ¢é3(n)ka(L).

wlL Al - e

The bound (3.2) is obtained using the bound for the forward error of solving a triangular
system. In general, such systems are solved to high accuracy, and thus we expect (3.2) to be a
large overestimate. Note that the bounds (3.1) and (3.2) hold for every j.

When using full left-preconditioning, My, = LU and Mg = I. This case is considered
in [17]. We bound v 4 ; in a similar way as in the split-preconditioned case, i.e.,

|72 |4

[T Al
which can be expected to be moderate in many cases as well. Applying M, now requires
consecutively solving two triangular systems of equations, that is,

(E + AL])(U —+ AUJ‘)II)]‘ = (A + AAj)Zj, Where
‘AU]‘ S 65(n)uL|U| and |ALJI S 56(’(7,)UL|E|

3.2)

Ya,; < éa(n)

This gives
AMp,; =U'L™' —(U+AU;)) YL+ AL;)™!
~ O LAL L 4+ U AU T,
where we omit the term involving AL; AUj, and hence
o ||U‘1E_1ALjE‘142j||j— |U-LAU;U L1 Az
0T ur [UTH L= Al
NOHIE LA
N |U=EL=1A]|
IO IIL Al 7 i
:mcond(L) + cond(U),

where cond(B) = [||B~!|| B|||. As discussed in [17], cond(L) and cond(U) are modest when
using partial pivoting. The term ||U ||, however, can be large for an ill-conditioned A.
For full right-preconditioning, M7, = I and Mr = LU. Then %1, ; = 0, and

[AA;z] Al
< <Vn,
uallAflllz; ]l — 1Al

where the final inequality is due to ||| A]||2 < /rank(A)||A|
thus use u4 = w in most cases.

(3.3)

o]l

(34 Ya,; =

9; cf. [9, Lemma 6.6]. We can
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TABLE 3.1
Unit roundoff u for IEEE floating point arithmetics.

Arithmetic ‘ U

fp16 (half) 271 ~ 488 x 1074
fp32 (single) 2724 596 x 1078
fp64 (double) 2753~ 1.11 x 10716

fp128 (quadruple) | 2713 ~ 9.63 x 1073°

3.1. Numerical example: synthetic dense systems with split-preconditioning. We
perform numerical experiments in MATLAB R2021a' using a setup similar to an example
from [4]. An n X n coefficient matrix A = U DV is constructed by generating random orthog-
onal n x n matrices U and V' and setting D to be diagonal with elements 10~¢C—1)/(»=1) for
j=1,2,... n. The condition number of A is 10¢, and we vary its value. The right-hand side
b is a random vector with uniformly distributed entries. The preconditioner is computed as a
low-precision LU factorization. Namely, for ¢ € {1,2,...,5}, weuse [L, U] = lu(mp(A, 4)),
where mp(-, 4) calls the Advanpix Multiprecision Computing Toolbox [2] and simulates pre-
cision accurate to four decimal digits; note that this has a smaller unit roundoff than IEEE half
precision (see Table 3.1 for the unit roundoff values). For ¢ € {6,7,...,10}, we compute an
LU factorization in single precision using the built-in MATLAB single-precision data type.
We set My, = Land Mr = U, and Ef, = |[L7Y||L||L~ Y| and Er = |U~|U||U!|. The
left-preconditioner can slightly reduce the condition number of the coefficient matrix whereas
the split-preconditioner achieves a high reduction (Table 3.2).

We set the working precision u to double. Bounds for 14 in Table 3.2 indicate that
there is no need for u4 < wu, thus we choose u4 = u. The preconditioners are applied
using all combinations of half, single, double, and quadruple precisions. Half precision is
simulated via the chop function [11], and Advanpix is used for quadruple precision. We expect
k(M) to be a large overestimate for 11,. k(Mp) suggests that the condition p < 1 in (2.6)
should be satisfied with up set to any of the four precisions, except half for large c-values.
We approximate || Eg||/|| Mg by min{|[|T||U]|, ||U||U~]||} in Table 3.2, where we
round to the nearest whole number. If up, is set to half precision, then ugl = 2048, which is
slightly smaller than the values of min{|||U~||U]||, |||U||U~1|||} for ¢ > 6. This indicates
that applying Mg in half precision may affect the backward error, however, note that our
choice for E'y is expected to be an overestimate. The solver tolerance 7 (see Algorithm 1) is
set to 4u, and we use x¢ = 0. For the unpreconditioned system, FGMRES converges in 200
iterations when ¢ = 1 and does not converge for other c-values.

We show results for ¢ = 5 for all precision combinations (Figure 3.1) and for all c-values
with u, set to single and up set to double (Table 3.3) and uy, set to double and u y set to single
(Table 3.4). We report the relative backward error (BE) of the original problem, that is,

|6 — Ay ||
0]l + [|All|Zx

and compute the dominant part of the backward error bound ¢ (as defined in (2.10)). Note that
¢ bounds the relative backward error for the left-preconditioned system.

From Figure 3.1, we can see that the achievable backward error and subsequently the
forward error depends on uy,. As expected from theory, ur does not affect the achievable
backward error, however, u influences the iteration count. Setting uy, to half results in extra
iterations when ¢ = 1, ¢ = 2, and ¢ = 6 (not shown). Note that setting u;, to quadruple

I'The code is available at ht tps: //github.com/dauzickaite/mpfgmres/.
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TABLE 3.2
Synthetic problems. Condition numbers of the unpreconditioned and preconditioned coefficient matrices and
preconditioners, and bounds for 1 o and 1pp, (k(Mp) is also the bound for 11, ). The preconditioners are computed
in precision accurate to four decimal digits for ¢ < 6 and in single precision for ¢ > 6.

c | kA) | k(A K(A) K(Mg) k(M) | 4 bound H‘j'\fg”u
app?ox.
1 10 | 2.69 x 102 1.06 2.69 x 102 | 3.05 x 102 | 4.85 x 10! | 615
2 | 10% | 4.80 x 102 1.15 4.80 x 102 | 3.23 x 102 | 6.30 x 10' | 1551
3 | 10° | 1.69 x 103 1.66 1.69 x 10° | 3.09 x 10% | 7.27 x 10! | 1853
4 | 10% | 1.40 x 10* | 1.06 x 10* | 1.43 x 10% | 2.79 x 102 | 1.64 x 102 | 1949
5 | 10° | 7.73 x 10* | 3.25 x 10?2 | 1.10 x 10° | 2.85 x 102 | 1.18 x 102 | 2048
6 | 10° | 4.68 x 10° 1.14 4.69 x 10° | 2.64 x 102 | 2.54 x 10% | 2144
7 | 107 | 2.76 x 106 2.34 2.74 x 10 | 3.50 x 10 | 1.80 x 10% | 2336
8 | 10% | 3.98x 107 | 7.00 x 10 | 4.04 x 107 | 3.41 x 102 | 1.03 x 10?2 | 2551
9 | 10° | 3.19x 10% | 5.44 x 103 | 4.78 x 108 | 3.95 x 102 | 1.37 x 10 | 2716
10 | 100 | 4.49 x 109 | 5.88 x 10* | 5.72 x 108 | 3.06 x 10% | 1.46 x 10® | 2768

TABLE 3.3
Synthetic problems with uy, single and ug double. IC denotes the iteration count, BE is the relative backward
error, and FE is the relative forward error. For ¢ = 10, the solver is terminated at 200 iterations without satisfying
the convergence criteria.

c | IC BE FE ¢ N1 Zi | MR(Zr — Zo)|| | Ya U1, p

1 6 | 245x1077 | 1.61 x 1076 | 2.91 x 1077 5.04 x 10* 1.21 2.22 1.44 x 10712
21 7 | 382x107% | 1.31x107% | 9.34 x 1078 2.92 x 10% 2.08 | 7.46 x 1071 | 3.59 x 10713
31 9 | 5.76x1077 | 1.46 x 107% | 2.56 x 108 2.53 x 103 3.79 | 1.88 x 107! | 1.51 x 10714
4 | 15 | 545%x 10710 | 1.27x 1076 | 3.14 x 107? 2.30 x 10* 355|219 %1072 | 1.46 x 1013
535 | 1.03x10710 | 2.59 x 1076 | 2.51 x 107* 8.39 x 10° 458 | 428 x 1073 | 2.66 x 10712
6 | 7 |637Tx1071 | 1.58 x107% | 5.30 x 10~ 1 1.35 x 106 4.81 | 5.08x107* | 4.88 x 10712
7 ] 11 | 588 %1071 | 9.77 x 1077 | 8.25 x 10712 1.42 x 107 8.09 | 6.88 x 107> | 3.28 x 1071
8 | 21 | 711 x 1071 | 824 x 1077 | 1.72 x 10712 2.71 x 108 6.08 | 6.95 x 1076 | 8.31 x 10710
9 ] 92 | 7.97x 107 | 8.82x107% | 1.32 x 10~ 4.02 x 100 6.82 | 3.33x 1076 | 4.48 x 1078
10 | 200 | 1.21 x 10713 | 2.09 x 10~* | 2.30 x 10~!* 5.95 x 101! 8.28 | 3.68 x 107% | 6.97 x 10~8

and ug to double or quadruple does not give any benefit. As mentioned, the backward
error bound (2.9) is dominated by (. From Tables 3.3 and 3.4, we can see that the quantity
| Zi || MR (%1 — Zo)|| can become large, but it stays of the order of ||Z|| or close to it (not
shown), and thus ¢ gives a good estimate of the backward error. If, however, ||z| is small,
then the term || Z,||||Mg(Zr — Zo)|| can impair the bound. The increase in the forward
error compared to the backward error is well estimated by x(A), whereas x(A)x(Mg) is an
overestimate. From Figure 3.1, we see that the condition p < 1 is sufficient but not necessary

as it is not satisfied when ¢ = 5 and ug is set to half.

3.2. Numerical example: left- and right-preconditioning. We also perform exper-
iments with full left- (i.e., M; = LU and My = I) and full right-preconditioning (i.e.,
M; = I and My = LU) using the same set-up as in the previous section. For the left-
preconditioning case using (3.3), we set

Ep = UYL Y| LI|L7Y + (U YOO LY and Er=0.
Equivalently, for the right-preconditioning case,
Er = |UL7Y|L|IL7Y + U YOO LY and Er =0.

Both left- and right-preconditioners are effective in reducing the condition number of the coef-
ficient matrix (see Table 3.5). Note that the bounds for ¥ 4 and v, in the left-preconditioning
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Quad| 1e-16 1e-16 1e-16 1e-16 Quad| 3e-12 2e-12 3e-12 2e-12
Double| 1e-16 | 1e-16 | 1e-16 | 1e-16 10710 Double| 3e-12 | 2e-12 | 2e-12 | 3e-12 [{10°
DJ DJ
Single
86-07  8e-07 1015 Half 202 1e-02 107
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(a) BE (b) FE
60
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(©) ¢ (d) iterations
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Ur
©p

FIG. 3.1. Synthetic problem, ¢ = 5. BE is the relative backward error;, and FE is the relative forward error,  is
as defined in (2.10), and p is as defined in (2.6).

case indicate that ¢);, may have to be applied in a precision such that u;, < wu for all prob-
lems, and we may need u4 < wu for highly ill-conditioned cases. For right-preconditioning,
from (3.4), we know that ¥4 can be bounded by /n & 14, and thus we can set u4 = u.
We use |||L||L7Y|| + [[|U~Y|U]|| to approximate ||Eg|/|[My"| in Table 3.5. As in the
split-preconditioning case, the values are larger than ugl for half precision.

Experiments with © = ug = up, set to double (Table 3.6) show that the bounds for ¢,
in Table 3.5 largely overestimate the error in applying the preconditioner, and even though
the bounds for 14 are quite close to the obtained values, we still obtain an O(u) relative
backward error for the unpreconditioned system. Note that the (-values are increased by ¢ 4.
If we keep u = w4 set to double and set uy, to single, then the relative backward error for the
unpreconditioned system reaches O(ur,), and w1y, determines ¢ (Table 3.3). This agrees
with the split-reconditioning results.

We keep u = u 4 set to double for right-preconditioning experiments (Tables 3.8 and 3.9).
Note that the relative backward error reaches O(u) with ug set to both double and single,
except for k(A) = 10'° with up set to single. The number of iterations when up is set to
single grows for highly ill-conditioned problems. Though the term || Zy ||| Mg (% —Z0)|| grows
as in the split-preconditioning case, it is balanced by ||Z|| here. Note that in these experiments
the bound in [4, Equation (3.22) ] is applicable for ¢ > 6. Here I = ||| L||U|||/]| 4|l = ©(10),
and the term /ul"|| A||| Z|| is thus small ensuring a tight bound for the backward error.

The results for ¢ = 5 for all choices of uy, and ug are presented in Figure 3.2. Comparing
these with the skew diagonals (/) of the respective heatmaps in Figure 3.1, that is, when the
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TABLE 3.4
Synthetic problems with uy, double and ug single. IC denotes the iteration count, BE is the relative backward
error and FE is the relative forward error. For ¢ = 10, the solver is terminated at 200 iterations without satisfying
the convergence criteria.

c IC BE FE ¢ HZkHH]\[R(i?k — iO)H Ya YL P

1 6 | 514x10716 | 3.04 x 10715 | 1.17 x 10~1° 5.05 x 10" 1.26 2.48 1.29 x 1077
2 | 7 [1.20%x 10716 | 3.61 x1071° | 7.69 x 10716 2.92 x 10? 1.66 | 6.33 x 10~" | 3.06 x 10~
31 9 [862x10717 | 2.07x107 | 1.19 x 1071® 2.53 x 10% 3.46 | 245 x 107! | 1.31 x 1078
4 115 | 6.91x10717 | 1.36 x 10713 | 1.12 x 10~1° 2.30 x 10* 3.19 | 244 x 1072 | 1.05 x 1077
5 | 34 | 1.42x 10716 | 2.45 x 10712 | 5.20 x 1071° 8.20 x 10° 3.86 | 5.87x 1073 | 6.88 x 1077
6 | 7 |517x107'7 | 8.85x 10712 | 9.97 x 10716 1.31 x 108 4.28 | 7.65 x 1074 | 3.81 x 1076
7 | 11 | 497 %1077 | 6.91 x 1071 | 1.59 x 10~1% 1.40 x 107 6.23 | 1.11 x 107* | 2.40 x 10~°
8 | 21 | 6.58x 10717 | 5.29 x 10710 | 2.41 x 10~ 2.29 x 108 518 | 1.71 x 10~° | 3.38 x 10~*
9 | 158 | 291 x 10716 | 498 x 1078 | 7.65 x 10~ 4 4.28 x 1010 879 | 7.92x 1076 | 3.16 x 1073
10 | 200 | 4.69 x 10716 | 571 x 10~7 | 8.81 x 104 5.24 x 10! 7.62 | 7.24 x 1076 | 4.38 x 103

TABLE 3.5

Synthetic problems. Condition numbers of the preconditioned coefficient matrices with full left- and right-
preconditioning, and bounds for 1 4 and 11, (left-preconditioning only). The preconditioners are computed in
precision accurate to four decimal digits for ¢ < 6 and in single precision for ¢ > 6.

left-preconditioning right-preconditioning
¢ | W(UTL7YA) | ¢abound | o bound | k(AU L) | | Er|l/|Mg"| approx.
1 1.01 2.76 x 102 | 3.79 x 10° 1.01 2.74 x 103
2 1.02 1.40 x 103 | 6.45 x 10° 1.02 2.84 x 103
3 1.09 9.17 x 10% | 2.35 x 108 1.09 3.24 x 10°
4 1.75 5.53 x 10* | 1.51 x 107 1.74 3.27 x 103
5 3.09 x 10! | 9.54 x 10* | 1.93 x 107 3.09 x 10! 3.30 x 103
6 1.03 4.90 x 10% | 6.04 x 108 1.03 3.39 x 103
7 1.31 3.79 x 107 | 3.12 x 10° 1.30 3.66 x 10°
8 7.79 1.39 x 10% | 1.93 x 10'° 7.56 3.96 x 103
9 475 x 10% | 8.72x 107 | 7.14 x 10° 1.96 x 103 4.08 x 103
10 | 249 x10° | 1.01 x 10% | 3.75 x 10° 4.03 x 10* 4.08 x 103

preconditioners are applied in the same precision, shows that applying the full preconditioner
on the left gives larger relative backward and consequentially forward errors when the precon-
ditioner is applied in low precision. This is not the case when the full preconditioner is applied
on the right. It is curious that the iteration count with left-, right-, and split-preconditioning is
essentially different only when the preconditioner is applied in half precision. The results for
different c-values are similar.

3.3. Numerical example: application problems with split-preconditioning. We per-
form experiments with some ill-conditioned problems from the SuiteSparse collection [8];
see Table 3.10. We generate the right-hand side vector b in the same way as for the synthetic
problems. The preconditioner is computed as in the previous section, but in single precision,
and the matrix A is converted to a full matrix due to the lacking single-precision sparse
matrix-vector product functionality in MATLAB. We report results for split-preconditioning
only; these illustrate the trends in the left- and right-preconditioning cases well. Note that the
split-preconditioner reduces the condition number to the theoretical minimum or close to it,
except for the problem with the highest 1(A). However x(A) and x(Mpg) are of the order of
x(A), and thus we expect to see its effect on the forward error. We set w4 and u to double
based on the ¢4 bound; ur, and up are set as in the previous sections. Unpreconditioned

FGMRES does not converge in n iterations for any of the problems.


http://etna.ricam.oeaw.ac.at
http://www.kent.edu
http://www.ricam.oeaw.ac.at

ETNA

Kent State University and
Johann Radon Institute (RICAM)

MIXED PRECISION FGMRES 53
Half Single Double Quad Half Single Double Quad
FE N0 1e-12 1e-12 H FE| 1e-12 2e-12 2e-12 3e-12 H
10710 10710
Half Single  Double Quad Half Single  Double Quad
200 180
IC| 34 34 34 34 H‘OO [ 200 34 34 35 H;O
Half Single Double Quad Half Single Double Quad

(a) Left-preconditioning (b) Right-preconditioning

FIG. 3.2. As in Figure 3.1, but for full left- and right-preconditioning. The left panel shows results for different
choices of uy,, and the right panel shows results for different choices of ur. IC is the iteration count.

TABLE 3.6
Synthetic problems with full left-preconditioning and w, set to double. IC denotes the iteration count, BE is the
relative backward error, and FE is the relative forward error.

c | IC BE FE ¢ ha UL,

1 6 | 1.60x1071 | 6.77 x 10715 | 5.21 x 10~1° 6.41 4.68 x 10!
2| 7 |917%x107 | 839 x1071° | 8.42 x 1071 | 2.99 x 10" | 4.64 x 10!
31 9 | 456x1071 | 231 x 1071 | 2.66 x 1074 | 1.95 x 10% | 4.41 x 10!
4 | 15 | 353x10716 | 1.61 x 10713 | 1.55 x 10~13 | 1.36 x 10° | 4.23 x 10!
51 34 [333x10710 | 1.06 x 107" | 2.63 x 10713 | 2.35 x 103 | 1.35 x 10"
6 7 | 131x10716 | 1.14 x 107! | 1.13 x 10~ | 1.01 x 10° | 4.26 x 10!
7 | 11 | 1.17x 10716 | 7.71 x 10711 | 1.23 x 10719 | 1.10 x 10° | 5.43 x 10!
8 | 21 | 1.12x 10716 | 525 x 10710 | 4.03 x 10719 | 3.63 x 106 | 4.50 x 10!
9 | 47 | 3.90x 10716 | 810x107° | 3.27 x 10719 | 2.94 x 10% | 8.02 x 10!
10 | 124 | 6.69 x 10716 | 1.42x 1077 | 5.78 x 10710 | 5.20 x 106 | 9.46 x 10°

Approximations of || Eg||/|[My"|| indicate that the backward error may be affected if we
apply Mg, in half precision for arc130 and west0132. However, we cannot test this as for all
problems except rajati4, Mp is singular with respect to ug set to half. This may be amended
by using scaling strategies when computing the preconditioner; see, for example, [12]. We
observe similar tendencies (Figures 3.3 and 3.4) as for the dense problems, however, here
we can achieve smaller backward error, and for fs_183_3, the backward error is O(u) even
with uy, set to half. Note that for sparse problems, setting wz, to a low precision results in
iteration-wise slower convergence. The term || Zx|||| Mg (%) — Zo)| grows as for the dense
problems but is balanced by ||Z|; see Tables 3.11 and 3.12.

In all of our sparse and dense examples, 14 /11, does not become large enough to allow
setting uy, > u without it affecting the backward error. However for fs_183_3, both ¢4 and
11, are small enough that we can set u4 and uy, to single and expect an O(u) backward error.
Numerical experiments confirm this even though the backward and forward errors become
slightly larger compared to u 4 set to double (not shown).

4. Concluding remarks. In light of great community focus on mixed-precision compu-
tations, we analyzed a variant of split-preconditioned FGMRES that allows using different
precisions for computing matrix-vector products with the coefficient matrix A (unit roundoff
u 4), the left-preconditioner M, (unit roundoff u ), the right-preconditioner My (unit round-
off ug), and other computations (unit roundoff u). A backward error of a required level can
be achieved by controlling these precisions.
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c | IC BE FE ¢ o vr

1 6 |9.29%x1077 | 3.85 x 1076 | 2.32 x 10~6 6.48 4.52 x 10t
2| 7 16.07x1077 | 425 x107% | 2.56 x 107% | 2.86 x 10" | 4.38 x 10!
3 9 | 2.60x1077 | 2.76 x 1076 | 2.55 x 1076 | 2.07 x 10? | 4.29 x 10*
4 115 | 1.72x1077 | 497 %1076 | 2.15 x 1076 | 1.32 x 103 | 3.61 x 10*
5 34 [ 278x1077 | 7.99 x 1076 | 852 x 1077 | 3.08 x 103 | 1.43 x 10!
6 | 7 |1.00x1077 | 399x10°% | 2.84 x 1076 | 1.06 x 10° | 4.76 x 10*
7 | 11 | 441x1078 | 441 x 1078 | 3.52 x 107 | 9.85 x 10° | 5.90 x 10*
8 | 21 | 5.01x10°8 | 446 x 1076 | 2.67 x 1076 | 3.37 x 10% | 4.48 x 10!
9 | 47 | 1.55x 1077 | 3.23x 107° | 3.98 x 10~ | 3.99 x 10° | 6.67 x 10*
10 | 114 | 256 x 1077 | 2.74 x 1072 | 4.55 x 1073 | 5.78 x 10% | 7.63 x 10*

TABLE 3.8

Synthetic problems with full right-preconditioning and u g set to double. IC denotes the iteration count, BE is
the relative backward error, and FE is the relative forward error.

c | Ic BE FE ¢ | Z || MR (2 — To)l tha p

1| 6 |1.18x107 | 6.83x 10716 | 4.31 x 10716 4.24 x 101 1.41 5.96 x 10716
2| 7 |915x10717 | 273 x 10715 | 5.10 x 10~1'6 3.34 x 10? 9.58 x 107! | 4.69 x 10~1>
31 9 |800x10717 | 1.82x107" | 6.39 x 10716 3.47 x 103 8.48 x 107! | 4.88 x 10~4
4 | 15 | 813x10717 | 1.50 x 10713 | 1.50 x 10713 3.26 x 10* 6.53 x 1071 | 4.60 x 10713
5 | 34 | 1.39x10716 | 1.65 x 10712 | 1.62 x 10717 7.79 x 10° 5.95 x 1071 | 1.01 x 10712
6 | 7 |508x10717 | 1.04x 107! | 5.77 x 10716 2.49 x 10° 6.09 x 1071 | 3.50 x 10711
7 | 11 |593x10717 | 7.32x 1071 | 4.66 x 10716 1.92 x 107 5.48 x 1071 | 2.69 x 10710
8 | 21 | 4.87x 10717 | 7.15 x 10710 | 9.40 x 1016 3.76 x 108 4.71x 107" | 5.25 x 1079
9 | 61 |313x10716 | 4.04x107% | 9.87 x 10~ 3.77 x 10%0 4.32x 107! | 3.06 x 107
10 | 200 | 8.15x 10716 | 1.44 x 1076 | 4.71 x 10~ ™ 1.53 x 102 5.77x 1071 | 1.62 x 10~6

TABLE 3.9

As in Table 3.8, but for ug set to single. IC denotes the iteration count, BE is the relative backward error, and
FE is the relative forward error.

c | IC BE FE ¢ 1 Zk [l MR (Zk — Zo) | Ya P
1| 6 | 1.20x107%6 | 6.77 x 10716 | 4.18 x 1016 4.25 x 10 1.34 1.09 x 1077
2| 7 |9.06x10717 | 3.21 x 10715 | 4.88 x 10716 3.34 x 102 872x 1071 | 1.94 x 1077
3 9 | 7.87x10717 | 1.88 x 10714 | 6.15 x 10716 3.48 x 10° 773 %1071 | 7.15 x 1077
4|15 | 7.62x 1077 | 1.25 x 10713 | 6.32 x 10716 3.26 x 10* 6.72 x 1071 | 4.98 x 10~°
5] 34 | 1.15x10716 | 1.91 x 10712 | 1.63 x 10715 7.79 % 10° 6.05 x 1071 | 2.39 x 1075
6 | 7 |531x10717 | 9.20 x 10712 | 9.20 x 10712 1.25 x 108 442 x 107! | 1.48 x 1074
7 | 11 | 4.63x 10717 | 6.76 x 107! | 3.39 x 10~16 1.42 x 107 5.21 x 1071 | 7.40 x 1074
8 | 27 | 6.27 x 10717 | 5.69 x 10710 | 5.82 x 10~'6 2.35 x 108 458 x 107! | 4.58 x 107*
9 | 200 | 1.97x 10716 | 225 x 1078 | 1.86 x 10714 6.94 x 1010 471 x 107" | 1.77 x 1071
10 | 200 | 1.41 x 107'® | 2.20 x 107 | 3.98 x 10~ 1.32 x 102 543 x 1071 | 2.22 x 107!
TABLE 3.10
As in Table 3.2 but for SuiteSparse problems.
problem | n 1(A) K(A) w(A) | K(Mg) k(M) 4 bound ”‘J‘\’ji”u
app?ox.
rajatl4 | 180 | 3.22 x 108 | 1.44 x 108 | 1.01 | 1.44 x 108 | 9.72 x 10" 1.13 33
arc130 | 130 | 6.05 x 10'° | 6.05 x 10'° | 1.00 | 6.05 x 10© 2.64 1.00 479471
west0132 | 132 | 4.21 x 10" | 2.20 x 10™* | 1.12 | 2.20 x 10! 7.49 1.00 3619199
fs_183_3 | 183 | 3.27 x 10'3 | 2.39 x 103 | 1.00 | 2.39 x 103 | 4.73 x 10* | 6.74 x 10! 267
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TABLE 3.11
As in Table 3.3 but for SuiteSparse problems: wuy, is set to single, ur is set to double.
problem |IC| BE | PFE | ¢ | ZlIMe@ -z | ¥4 | W | p
rajatl4d | 3 | 7.89x 10713 | 1.84 x 107¢ | 1.18 x 10! 5.14 x 10? 1.42 %1072 | 1.06 x 10™* | 3.11 x 10~
arc130 | 3 | 1.73x 10718 | 2.14 x 1078 | 1.41 x 10716 1.02 x 108 5.99 x 107% | 4.80 x 10710 | 4.02 x 1076
west0132 | 4 | 230 x 10717 | 2.93 x 1076 | 4.84 x 10716 6.46 x 10* 1.87 x 107° | 6.05x 10~ | 3.00 x 107
fs_183.3 | 3 | 2.41x 10720 | 1.31 x 10% | 1.31 x 10716 1.53 x 10° 0.38 x 10712 | 532 x 10713 | 9.17 x 10~
TABLE 3.12
As in Table 3.4 but for SuiteSparse problems: uy, is set to double, up is set to single.
problem | IC | BE | FE | ¢ | 1Ze |l Mr (2 — 2o)|| | A | L | p

rajatld | 3 | 1.25x 10710 | 6.19 x 1071° | 1.19 x 10~1¢ 2.97 x 10? 746 x 1072 | 118 x 107* | 1.15x 1076
arc130 | 5 | 343x 10722 | 1.83x 10716 | 1.11 x 10716 1.02 x 10° 214 x 1070 | 551 x 10711 | 6.49 x 104
west0132 | 5 | 1.48 x 102! | 4.80 x 10~1% | 1.13 x 10716 6.39 x 10* 1.98 x 107° | 6.16 x 1072 | 2.04 x 107!

f5_183.3 | 3 | 1.52x 10727 | 1.05 x 10715 | 1.25 x 1010 1.47 x 10° 1.87 x 1071 | 1.71 x 10712 1.38

Quad| 2e-19 | 2e-19 | 8e-20 | 2e-19 1010 1071°

Double
—
=}
Single 10718
1020
gEU] 3e-09  7e-09
NaN
Half Single Double Quad Half Single Double  Quad
Ug Ur
(a) BE, rajat14 (b) BE, arc130

Quad| 2e-14 | 9e-15 | 1e-14 | 8e-15

Double

6e-15 | 7e-15

Half Single Double Quad Half Single Double  Quad
Ug Ug
(c) FE, rajat14 (d) FE, arc130
Quad 3 3 3
Double 3 3 3
—
=}
Single 3 3 3
REWl 10 6 6 6
Half Single Double  Quad Half Single Double Quad
Ug Ug
(e) iterations, rajat14 (f) iterations, arc130

F1G. 3.3. SuiteSparse problems rajati14 and arc130. BE is the relative backward error, and FE is the relative
forward error.
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102
102
NaN
Half Single Double Quad Half Single Double  Quad
Ur Ur
(a) BE, west0132 (b) BE, fs_183_3
10710
NaN
Half Single Double Quad Half Single Double  Quad
Ur Ur
(c) FE, west0132 (d) FE, fs_183_3
6
5
4
Lf‘ilaN
Half Single Double Quad Half Single Double Quad
Ug Ur
(e) iterations, west0132 (f) iterations, fs_183_3

FIG. 3.4. SuiteSparse problems west0132 and fs_183_3. BE is the relative backward error, and FE is the
relative forward error.

Our analysis and numerical experiments show that the precision for applying My, must be
chosen in relation to u, u 4, and the required backward and forward errors, because w, heavily
influences the achievable backward error. We can be more flexible when choosing up as it
does not influence the backward error directly. Our analysis holds under a sufficient but not
necessary assumption on up, in relation to Mp. As long as My, is not singular in precision
up (note that scaling strategies may be used to ensure this), setting ug to a low precision
is sufficient. Very low precisions vy, and ur may delay the convergence iteration-wise, yet
setting u;, < w or urp < u does not improve the convergence in general. Note that these
conclusions apply to the full left- and right-preconditioning cases as well.

We observe that the forward error is determined by the backward error and the condition
number of the left-preconditioned coefficient matrix. This motivates concentrating effort on
constructing an appropriate left-preconditioner when aiming for a small forward error: the
preconditioner should reduce the condition number sufficiently and needs to be applied in a
suitably chosen precision.

Appendix A. Proof of Theorem 2.1. The analysis closely follows [5] and [4], and thus
we provide the important results for each stage rather than a step-by-step analysis.
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A.1. Left preconditioner. We start by accounting for the effect of M.
A.1.1. Stage 1: MGS. In this stage, we use precisions u, u 4, and ur,. MGS is applied to

o" = {fl( ) fl(ZZk)}~
MGS returns an upper triangular matrix Ry, and there exists an orthonormal matrix Vk+1, that
is Vk+1Vk+1 = Ik41, such that
b — Az KZJC} + [fl o+ fs FV+ F,EQ)} = ViniR,
11l < (wavoa +urdon) | Alll|Zoll,
1foll < ex(yur |EL M 8]+ (1Bl + (1 -+ wan + uron) | Al 7o])
sl < eatmyu (b~ Azoll + (warpa + urbr) | A IFoll + ex(meus | B M 3]
IEV < (uavoa + uster) A1 Zl,
IEZ ) < es(mkyu (|AZel + (wavoa +uren) | A1 2 ) -
Here f is the error in computing the matrix vector product Az, and f2 accounts for Computmg

1b and adding it to the computed AZg. The error F( ) comes from computing AZ,. I35
and F,E ) arise in the MGS process.

A.1.2. Stage 2: Least-squares. The least-squares problem is solved using precision u.
From the analysis of [5], under assumptions (2.4) and (2.5), the norm of the residual of the
least-squares problem (2.3)

ay, = ||Ber + g™ — (Hy, + AH) 7k
monotonically converges to zero for a finite £ < n. We can express « in the following way:
(A.T) ar, = |b— Azg + 670 — A(Zy, + Zi)gx |,
where
5o = f1+ fo + f3 + Viprg™
Zy=A"1 (F,gl) + F,§2) + Vk-‘rlAH’C) )
g™ < es(R)ullb — Azo|| + cs(k)uluatsa + uryr)l|A]||zo]
+ co(n, k)uur || EL My ||Bl],
IAH| < ea(R)ull AZy|| + er(n, k)u(uaga + urdn) | Al Zi ).

A.1.3. Stage 3: Computing ;. When certain conditions on the residual norm are
satisfied, precision u is used to compute xj, as

Ty = To + Zigr + 0k, [|0zkll < cs(R)ull Zell| gk ]| + ullZoll.

Using t thls to ehmlnate Zy, yk in (A.1), then applylng the reverse triangle inequality to bound
b~

Ib — Az || < cui(n, k)((u + (1 w)(watha + urdn)) 14| (Izoll + 1 Z5l 1 9x11)

(A2) ~
+ (et un(1+ W B M) [B).

We eliminate ||gy|| from the bound in the following section.
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A.2. Right preconditioner. We now extend the analysis to account for the effect of
applying Mp. Under assumption (2.2), Zj, is computed such that

(A3) Zk = M5'Vi, + AMRgV,
where |AMg|| < ci2(n)ug||Er||- Then we can obtain

7]l <1.3 ([|Mr(zr — Zo)|| + | Mgl|||6zk]l + | M| AMeVi| |7kl
(A4) <1.3c13(n, k) ([|Mg(Zx — Zo)|| + wll Me|[| Zkl |5k || 4 ull Mzl || Zo]|
+ url|Mg|||Er|l|gk)-

Under assumption (2.6),

1.3613(’17/, k‘)

19kl <
1—p

(IMg(zx = 2o)|| + wl MRg][l|Zol]) -
Using this in (A.2) and dropping the terms u?, uuy, and uu 4 gives the required result.
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