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Abstract

In this paper, we consider the iterative method of subspace corrections with random
ordering. We prove identities for the expected convergence rate and use these results
to provide sharp estimates for the expected error reduction per iteration. We also study
the fault-tolerant features of the randomized successive subspace correction method
by rejecting corrections when faults occur and show that the resulting iterative method
converges with probability one. In addition, we derive estimates on the expected
convergence rate for the fault-tolerant, randomized, subspace correction method.

Keywords: Method of subspace corrections, Randomized method, Fault-tolerant
method

1 Introduction

In this paper, we consider iterative methods for solving the following model problem:
Givenf € V, find u € V such that

Au=f (1)

where V is a Hilbert space and A : V + V is a symmetric positive definite (SPD) linear
operator. The class of iterative methods we are interested fall into the category of the
so-called the methods of subspace corrections (MSC) which have been widely studied in
the past several decades, see [6,27,28]. MSC is a general framework for linear iterative
methods for the solution of linear problems in Hilbert spaces. Many well-known iterative
methods can be viewed in the MSC framework and, therefore, can be studied using the
general theory of MSC framework, for example, multigrid (MG) method [1,8,26] and
domain decomposition (DD) method [17,25].

There are two basic types of MSC depending on how the error correction in the sub-
spaces is done: the Parallel subspace corrections (PSC) method corrects the error from
all the subspaces simultaneously, while the Successive subspace corrections (SSC) method
corrects one after another. The standard SSC method traverses the subspace problems in
a fixed order, but one of the interesting features of the SSC method is that the ordering
need not be fixed from the start and it can be chosen dynamically during the iterations.
A classical example in this direction is the greedy ordering algorithm for Gauss—Seidel
method by Southwell [22]. Recently, the effects of the greedy ordering on the convergence
of the multiplicative Schwarz method have been studied in [7]. Other related algorithms,
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such as randomized Kaczmarz iterative method, have been studied in detail in [4,12—
14,16,24]. A randomized Schwarz method has been discussed in [7], and a randomized
coordinate decent methods for a certain class of convex optimization problems was in the
focus of several recent works [11,15,18].

One of our main results is the proof of an identity for the expected error reduction in
energy norm per iteration step of the randomized SSC method. We note that in compari-
son with [7], even though the convergence rate estimate is of the same order, our analysis
directly shows how one step of the randomized SSC method relates to the PSC method.
Arguably, the identity we introduce leads to a better understanding of the nature of prod-
uct randomized algorithms and provides more insights that can lead to better algorithms.
In addition, we propose and analyze the convergence of a novel SSC method with J sub-
spaces in which the ordering of the subspace corrections is chosen every J iterations by
randomly selecting a permutation of J = {1, ..., /}. We further provide a generalization
of the XZ-identity [28] which applies to the error reduction rate in energy norm for such
randomized SSC method. Next, we consider a special feature of this, namely, its conver-
gence in case of hardware and/or software failures. On the one hand, when such error
occur, there is no guarantee that the iterative method can produce a reasonable approx-
imation of the solution. On the other hand, for many PDE-based applications, solving
the linear system of equations dominates the overall simulation time (more than 80% of
the simulation time for large-scale simulations). Therefore, the development and analysis
of fault-tolerant linear solvers with low overhead is an important and urgent issue for
improving the overall reliability of the huge pool of PDE-based applications. The stan-
dard approaches for constructing fault-tolerant iterative methods usually belong to the
so-called ABFT (Algorithm-Based Fault Tolerance) category and basic linear and fault-
tolerant versions of nonlinear iterative methods, such as successive over-relaxation (SOR)
method, conjugate gradient (CG) method, and general minimal residual (GMRes) method
have been studied in [9,19-21]. Another approach, proposed in [23], relies on rejecting
large hardware error propagation and improves the resilience of iterative methods with
respect to silent errors. In [10], resilience for massively parallel multigrid methods has
been discussed based on combining domain partitioning with geometric multigrid meth-
ods. More recently, in [2], an intrinsic fault-/error-tolerant feature of the MSC has been
explored. The idea is based on introducing redundant subspaces and working with care-
fully designed mappings between subspaces and processors.

Our results also show how the randomization can be used to improve the reliability of
the SSC method in this paper. We built our fault-tolerant, randomized SSC method on a
procedure which rejects the faulty subspace corrections when errors occur. Basically, we
only update the solution when there is no error and, naturally, we are able to show that this
simple procedure, together with randomization, converges almost surely (with probability
1). Our results demonstrate the potential of the SSC method as a natural fault-tolerant
iterative method and provide theoretical justification of the usage of the SSC method in
improving the reliability of long-running large-scale PDE applications.

The reminder of the paper is organized as follows. We recall the PSC method, the SSC
method, the XZ-identity, and some basic notions from probability theory in Sect.2.1. In
Sect. 3, we describe the randomized SSC method and its fault-tolerant variant. Section 4
presents our main results, i.e., the sharp identity estimates of the convergence rate and
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almost sure convergence of the proposed SSC methods. At the end, we give some remarks
in Sect. 5 to conclude the paper.

2 Preliminaries

In this section, we introduce the notation and review some basic results and definitions
from the theory of the subspace correction methods and basic notions from probability
theory.

2.1 Method of subspace corrections

We recall the standard definitions and the notation commonly used in the analysis of
subspace correction methods. We begin by introducing a decomposition of the vector
space V which consists of subspaces V; C V,i=1,2,...,/, such that

J
V=>"V. (2)
i=1

This means that, for each v € V, thereexistv; € V;,i = 1,2,...,J,such thatv = Z{zl Vi.
This representation of v may not be unique in general, namely (2) is not necessarily a
direct sum.

For each i, we define Q;, P; : V i~ V;and A; : V; — V; by
Qi vi) = (,vi), (Pivi)a = wvi)a, YueV,vieV, 3)
and
(Ajuj vi) = (Auy, vi), Y u;vi €V (4)

Q; and P; are both orthogonal projections and A; is the restriction of A on V; and is SPD.
Note that, from the definitions given above we have

AiP; = QA. ®)

Indeed, Vi, v € V, we have (QiAu,v) = (Au, Qv) = (u, Qv)a = (Piu, Qiv)a =
(A;P;u, Q;v) = (A;P;u, v), and therefore A;P; = Q;A.
Since V; C V, we have the natural inclusion operator I; : V; — V defined by

(Liui,v) = (upv), Yu, € Vi velV. 6)

We notice that Q; = IiT as (Qiu, v;) = (u,v;) = (u, L;v;) = (Il.Tu, v;). Similarly, we have
P; = I, where I* is the transpose of /; with respect to the inner product (., -)4 induced by
A.

If u is the solution of (1), then

Aiu,‘ Zf,‘ (7)

where u; = P;u and f; = Q;f. (7) can be viewed as the restriction of (1) on the subspace
Vi,i =1,2,...,]. MSC solves these subspace equations (7) iteratively. In general, these
subspace equations are solved approximately. More precisely, we introduce a non-singular
operator R; : V; — V;, i = 1,2,...,], which is assumed to be an approximation to
A;l in certain sense. And then the subspaces equation (7) are solved approximated by
u; ~ i = RLf,

As we pointed out in the introduction, there are two major types of MSC, depending on
how the error is corrected in each subspace. These are (1) the parallel subspace corrections
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(PSC) method, which is similar in nature to the classical Jacobi method and the subspace
equations are solved in parallel as in Algorithm 1; and (2) the successive subspace corrections
(SSC) method, similar to the classical Gauss-Seidel method and the error is corrected
successively from each subspace as in Algoritm 2. From the definitions in Algorithm 1, it
is easy to see that

Merl =y +Bﬂ(f _Aum),

Algorithm 1 Parallel subspace correction method
1: Compute the residual by r"”* = f — Au™,
2: Approximately solve the subspace equations A;e; = Q;r™ by &; = R;Q;r" in parallel,
3: Update the iteration by ! = ™ + Z{:l Lé;.

with
J ]
By =Y LRQi= ) LR, 8)
i=1 i=1

which is the operator corresponds to the PSC method.

Algorithm 2 Successive subspace correction method
1: Compute the residual by r"”* = f — Au™,
2 Setv0 = u™",
3: fork=1— Jdo

4 vk =y 14 Ry Qr(f — Avk—D,

5

6

: end for
: Update "1 =/,

Let us define 7; = R;Q;A, and we note that 7; : V; — V; is symmetric with respect
to (-, -)a, nonnegative definite, and satisfies T; = R;A;P;. Moreover, T; = P; if R; = A;l.
Using this notation, we have

J
B,A=) T, 9)
i=1

and
[—ByA=(I—-T)I—Ti1)...(I — Th). (10)

Here, B,, is the operator approximating A~! which corresponds to the SSC method. For
the theoretical analysis, we define the symmetrized smoother R, := Rf +R; — RfAiRi and
subspace solver T; = T; + T} —T;T; with T} defined as (Tu, v)4 = (u, T;v)a, Yu,v € V;.

We now focus on the randomized and fault-tolerant versions of the SSC method given
by B,,. For its convergence analysis, we will need the following well-known XZ-identity
[28].

Theorem 1 (XZ-identity) Assume that B,, is defined by the SSC method (Algorithm 2),
then we have

1
|u—BWwi=1—;, (11)
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where
2

vi+ TP Y v || - (12)
j>i A

. —=-1/2
¢= sup _inf T; /
Ivla=12vi=v i

Corollary 1 In case that the subspace problems are solved exactly, i.e., R; = A;l, the X-Z
identity (11) holds with
2

J
¢= sup _inf p; ZV, . (13)
Ivla=12vi=v i i 4

3 Randomized and fault-tolerant SSC

Traditionally, the SSC method visits each subspace in a pre-determined ordering, i.e., it
solves subspace problems one by one in a fixed, problem-independent order. Here we
consider to choose the ordering randomly, which is a key component of the algorithms.
Another component we introduce into the SSC method is the fault-tolerant ability enabled
by randomization. In this section, we formulate those algorithms and their convergence
analysis are discussed in the next section.

3.1 Randomized SSC

In the randomized SSC method, we randomly choose the next subspace in which the error
needs to be corrected. We randomly choose the subspace, according to certain probability
distribution as in Algorithm 3.

Algorithm 3 SSC method with random ordering (Version 1)

1: Randomly choose an index i € {1,2, ..., /} with probability p; = %,
2 Ukt = kK 4+ RiQi(f — Aub)

As discussed in [7], the cost of randomly picking i does not exceed O(logJ) and each
update in the SSC method can be done in O(N) operations where N is the dimension
of the vector space V. Therefore, the overall computational cost of the randomized SSC
method is comparable to the standard SSC method which is a very desirable feature.

Note thatin Algorithm 3, there is no guarantee that all the / subspaces are all corrected in
] iterations. Therefore, we propose the second version randomized SSC method, such that
the J subspaces are guaranteed to be corrected within J iterations by randomly choosing
the ordering in which the error is corrected. To do this, we first consider the set of all
permutations of J = {1,2,...,/}. Then a permutation of J is any bijective mapping o :
J > J. The idea is to randomly choose a permutation o from the set of permutations and
apply the SSC following the correction order as specified by o. We have the randomized
SSC method presented in Algorithm 4.

We note that, in Algorithm 4, the cost of randomly picking the permutation o is
O(J log])) (see, e.g., [3,5] for such algorithms) which is more expensive than Algorithm 3.
However, the cost of the for loop (steps 4—6 in Algorithm 4) is comparable with tradi-
tional PSC method (Algorithm 1). Moreover, it is reasonable to assume that /] = O(N)
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Algorithm 4 SSC method with random ordering (Version 2)

: Compute the residual by r"”* = f — Au™,

: Vozum,

1

2

3: Randomly choose a permutation ¢ of the indexes J = {1, 2, ..., J} with probability %,
4: fork=0— ] —1do

5 VKT = vk 4+ Ry Qo (f — AVD),

6: end for

7: Update the iteration by +1 = v/,

at the worst case (as in the multigrid method), then the overall computational cost of
Algorithm 4 is O(N log N) which is nearly optimal.

3.2 Fault-tolerant randomized SSC

Another feature pertaining to this randomized SSC method is its fault tolerance. During
the iterative process, the correction or update may fail due to hard and/or soft errors. The
hard error usually is due to a permanent node/memory crash which stops the process.
A soft error is a type of error where a signal or datum is wrong. In this case, the process
continues and the failures affects the following execution. Both cases, if errors are not
accounted for correctly, can result in stagnating iterations, namely, there will be no error
reduction during iterations.

We propose a simple approach which can handle all such scenarios (see Algorithm 5).
Basically, we do not update the approximation to the solution during the iterations when
error occurs. The randomization of the ordering helps to guarantee that such simple
treatment leads to theoretically convergent iterative method.

Algorithm 5 Fault-tolerant SSC method with random ordering

1: if error occurs then

2 uk+1 — Mk,

3: else

4:  Randomly choose an index i € {1,2, ..., ]} with probability p; = },
5wkt = Uk 4+ RQi(f — Aul).

6: end if

Similar to Algorithm 3, the cost of randomly picking i is O(logJ) and each correction
costs O(N). Therefore, the overall cost of Algorithm 5 is comparable to the cost of the
traditional SSC method and Algorithm 3.

4 Convergence analysis

In this section, we present the convergence analysis of the randomized and fault-tolerant
SSC methods (Algorithms 3-5). We want to emphasize that, instead of usual upper bound
estimation, we give identities for the convergence rate of the randomized and fault-tolerant
SSC methods. We note that in the analysis below we relate the expected convergence rate
of the SSC method, to the quality of the PSC preconditioner, and the latter is obviously
independent of the ordering of the subspaces. This result confirms that the expected (or
the average) convergence rate of an SSC method is also independent of the ordering.
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4.1 Convergence rate of the randomized SSC

First, we consider Algorithm 3 and the main result is stated in the following theorem.
Here, we use B, to denote the operator corresponding to the PSC method with R; as the
inexact subspace solver.

Theorem 2 The Algorithm 3 converges with the expected error decay rate,

k

) 8
E(lu — uf*1)3) = (1 - Tk) E(lu—u12) =] (1 - f) lu — u°1%, (14)

£=0

E((BgAek,ek)a)

where 8, = Bk d)0)

> 0 and e = u — uk. Moreover, if Il — Tilla < 1, then & < J.
Proof It is easy to see that, given i, we have

1K IE = 1T = Toeb 15 = (1 - Tp) &, é)a,
where T; is the symmetrized version of T;. According to the way we pick the index i, at
iteration k, we define random variables Sy (x) as follows:

Si(wg) = wp, wr = (in i .. ig), im € m=1,...,k
Because we choose an index i € {1,2,...,/} uniformly with probability 1/J and picking i

is independent of the iteration number k, we have,

1 . N
7 ifop =(opi), i=12...,]
P(Sks1 = g1 | Sk = wg) = é

otherwise
Then we define, for wy = (i1, iy, . . ., ix),
Xilwx) = I = Ty)d = Ty ) ... (I = Tip)e®l% = 1" 1%

and the conditional expectation with respect to Sg;; conditioned on Sy = wy can be
computed as follows:

EXk11 | Si)(@x) = E(Xgy1 | Sk = k)
= Y Xep1(@rs)P(Sks1 = 01 | S = @)

0 +1€R2%41

/ 1 L1 .
=Y M0 =T+ =D~ (U — Ty)e', é)a
i=1 J i=1 J

J
1 - 1
= [k — 7(} Tiek ef)a = I3 - 7<BaAek, ) a
i

where the last equation follows from (9) with T; replaced by T; since here B, denotes the
PSC method with symmetrized smoother as mentioned at the beginning of this section.
Apply E(X) = E(E(X]Y)), use the linearity of the expectation, and let X = Xj 1, Y = S,

29
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we then have the desired expected value with respect to Sy as follows,

E(lleT13) = EXur1) = EEXk1115%))

1
=E(Jle¥|13 - 7<BﬂAek, S

— E(IeF2) - }E((BaAek, )4)

_ 1 E((BA€X, €¥)4) P
N (1 T E(( eN)a) )E(”e 1)

Note that, if ||/ — T;||4 < 1, by the definition of T;, we have 0 < (Tiek, e)a < (X, ek)4.
Therefore, we have (B AeX, ey = (Z{Zl Tiek, e 4 < J(ek, k)4 which implies that
E((B,Aek, k) 1) < JE((eX, eK)4), i.e., 8x < J. This completes the proof. O

Remark 1 Now we discuss about the constant §;, we have
hmin(BaA) €115 < (BaA€", €)a < Amax(BaA) € 13-
Use the linearity and monotonicity of expectation, we have
hnin (BaA)E(eX[3) < E((BaAe", €)4) < Amax(BaAE(€]13)-
Therefore, we have
Amin(BgA) < 8k < Amax(BsA),

and

) ]
Remark 2 After J steps, we have E(Ileflli) < (1 - M) ||e°||i and the energy error

) ]
reduction is bounded by (1 - M) < exp (—Amin(BzA)).

Remark 3 Here we choose theindex i € {1,2, ..., J} based on a uniform distribution with
constant probability p; = } However, one can use other choices as long as the probability
does not depend on the iteration number k. Similar results can be derived and same
statements also apply to the theoretical results below.

E(lu —uV|3) < 8*E(Ju — u®)3), 8 = e~ Pmin(Bad)

A special case of Algorithm 3 is that the subspace corrections are exact, i.e, R; = Ai_l.
And the following corollary is a direct consequence of Theorem 2.

Corollary 2 Assume that the probabilities p;, i € J are independent of the iteration num-
ber k. Then Algorithm 3 with R; = A;l converges with the following expected error reduc-
tion:

k

) 8
E(lu — u*3) = (1 ~ 7") E(lu— %) =[] (1 - l) e — u11%, (15)

£=0 J

B

where 0 < 8 =
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Next theorem shows that the randomized SSC method converges almost surely, i.e.,
converges with probability 1, if all the subspace corrections are convergent.

Theorem 3 If ||I — Ti|la < 1fori=1,2,...,], then Algorithm 3 converges almost surely
or with probability 1, i.e., ||ek||f\ Z50.

Proof Inorder to show the almost sure convergence, we need to show that > 7o ; P( llek ”124 >
€) < +oo for any ¢ > 0. Note that, by Markov’s inequality, we have

k—1

1 1 Y
P13 = ) = “E(le"I5) = — [ ] (1 - —) 1€°1%,

£=0 J

Since ||[I—Tj|la < 1andaccordingto Remark 1, we have Amin(BzA) < 8¢ < Amax(BsA) <]
and then,

00 k—1 0 k—1
1 8¢ 1 Amin (BaA)
ST =) 115 = =1z Y (11— ===
3 J e J
k=1 ¢=0 k=1
1 J
= |’ < +oo.
& A Amin(BgzA)
Therefore, we have that the series > 7o P(|lek ||124 > g) converges. O

Next, we discuss the convergence rate for Algorithm 4. We introduce B, to denote the
corresponding operator for J iterations using permutation o, i.e.,

I —B,A= (- Tg(]))(f — Tg(]_l)) (= Ta(l))-
We have the following theorem.

Theorem 4 Consider B, defined by Algorithm 4, we have

1

E(I - BAl) =1— =) —,
T J! j=1 Coi

where cg, is the constant c in the XZ-identity (12) of SSC using permutation o;.

Proof According to XZ-identity (11), for a permutation o;, we have

9 1
1 —Bo Al =1 —.
Co;
Here, we need to introduce a different probability space (2, F,P) where Q@ =
{o1, 09, ..., 0n}, i.e., the set of all possible permutations, F is again the o -algebra of 2, and
the probability P is defined by P(a) = |a|/]!, a € F. Based on this probability space, we
define a random variable X : Q +— R as following,

2 1 ,
X() = 1 =Byl =1 — =5, i=12...]!

0j

29
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X is a discrete random variable an its expectation can be computed as following

J!
E(II — BoAlZ) = E(X) = Y 6, P(X = %)
i=1

/ 1\ 1

=2 ==

i=1 o/
J!

141

e DIR
i=1

Co,
which completes the proof. O

Remark 4 For a given space decomposition, different permutations of the subspaces lead
to different convergence of the corresponding SSC method. According to the XZ-identity,
the worse case is when Cpax = maxi<;<jic,; and the corresponding permutation is
denoted by o *. Note that

11 1

1-=Y" —<1-

J! -1 Co; Cmax

The equality holds if and only if c5; = cmax for all o;. The left hand side of the inequality is
the convergence rate of Algorithm 4 in expectation and the right hand side of the inequality
is the worse case of SSC method. Therefore, the above inequality implies that the ran-
domized SSC method Algorithm 4 “improves” the convergence rate of the deterministic
SSC method in the worst case scenario.

Here we present a simple numerical test to demonstrate this. We consider solving the
model problem (1) arising from the linear finite element discretization of the Laplace
problem —Au = f on unit square in 2D with f = 0 and homogeneous Dirichlet boundary
conditions. Uniform meshes are used here. Therefore, we consider SSC in the geometric
multigrid setting, i.e., the space decomposition (2) is a multilevel nodal decomposition
(see [27,28]). For Algorithm 2, we use lexicographical ordering and compare the results
with Algorithm 4. We set the initial guess to be the vector (1, .. ., 1)7 and, since the exact
solution is # = 0, we can compute the error [|e”| 4 directly. The iterations are terminated
when ‘l"j.% < 107°. The results are shown in Table 1 for different levels (column “Level”
in the table). Here, mesh size # = 271¢¥¢l, that is, a higher level means a finer mesh. For
Algorithm 2, we use lexicographical ordering and report the number of iterations (col-
umn “Iter.”) and the convergence rate (Conv. Rate), which is computed as (%)I/M.
As expected, since we use a multilevel nodal decomposition, the corresponding SSC con-
verges uniformly, i.e., the number of iterations stays the same as we refine the mesh. For
Algorithm 4, since we use random permutation, we repeat the experiments 10 times on
each level and report the average number of iterations (Ave. #Iter.) and average conver-
gence rate (Ave. Conv. Rate). As we can see, Algorithm 4 not only converges uniformly
but also is consistently faster than Algorithm 2 on all levels. In addition, we also report
how many times out of 10 experiments, Algorithm 4 actually converges in less number of
iterations than Algorithm 2 (in percentage). Except the smallest size case (Level=4), Algo-

rithm 4 is 100% faster than Algorithm 2 in terms of number of iterations. This justifies
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Table 1 Comparison between Algorithms 2 and 4

Algorithm 2 Algorithm 4
Level Iter Conv. Rate Ave. #lter Ave. Conv. Rate Percentage (%)
4 12 0316 1.8 0.301 30
5 13 0331 12.0 0.305 100
6 13 0332 1.8 0.292 100
7 13 0334 1.8 0.298 100
8 13 0334 1.7 0.291 100
9 13 0332 11.2 0279 100
10 13 0.330 1.3 0.283 100
10° T g T T T T
-1 Algorithm 2
€) Algorithm 4
—O(N) .
10%: |=--O(N logN) el E

=)

[=]
w
T

Relative CPU time
=
o
N
T

101 L

100 -

10?2 103 104 10° 10° 107
N

Fig.1 Computational complexity of Algorithms 2 and 4

our statement that randomized SSC improves the convergence rate of the deterministic
SSC method in the worst case scenario.

In Fig. 1, we report the computational complexity of Algorithms 2 and 4. Since the CPU
time depends on the specific computational environment and implementation, we use
relative CPU time to show the complexity of the algorithms here, namely, we set the CPU
time for solving the smallest size problem (Level =4) as the base 1 for each algorithm
and the relative CPU time is the ratio between the CPU time for solving the problem on
current level and the base CPU time. As we can see, Algorithm 2 scales like O(N) and
Algorithm 4 scales like O(N log N), confirming that Algorithm 4 is a little bit more costly.
Therefore, the trade-off between the convergence rate and computational cost should be
carefully considered in practice in order to achieve the best performance.

4.2 Fault-tolerant randomized SSC
In this section, we discuss the convergence rate of the fault-tolerant randomized SSC
method (Algorithm 5). The main assumption is that the errors occur with probability
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0 € [0, 1). Next theorem says that the fault-tolerant randomized SSC method converges
in expectation. Again, we use B, to denote the operator corresponding to the PSC method
with R; = R! + R; — RLA;R; as the inexact subspace solver.

Theorem 5 Assume that error occurs with probability 0 € [0, 1) which is independent of
k and how i is picked, then the Algorithm 5 converges with the expected convergence rate,

Bl - 1) = (1= S22 ) B - 1)
k
SIT(1- 557 Y- (16
=0

E((BaAek,e)a)

k _ .. _ .k 1 _T.
Bk 0 and e = u — u*. Moreover, if |I — Tilla < 1, then §; < J.

where 8, =
Proof Note that, if there is no error (with probability 1 — 0), for a given i, we have
IR = 1T = Tk 13 = (1 - Ti) € €)a,
otherwise, we have
IR = Nef I
As in the proof of Theorem 2, we define random variables S (x) such that,

Si(wg) = wp,  wp = (i .. 0k), im€ R m=1,...,k

Because we pick i is independent of the iteration number k, we have,

0, ifa)k+l = (wk) 0):
P(Siq1 = Wpq1 | Sk = i) = 1/;9, ifopr = (i), i=1,2,...,]
0, otherwise
Next we define for w; = (i1, iy, . . ., ix),

Xilwr) = 10 — Ty ) — Ty ) .. (I — Ti)elIA = 1113,

Therefore, then we compute the conditional expectation as following

EXxy1 1 St)(@k) = E(Xgq1 | Sk = @)
= Y X (@ks1)P(Sk1 = 0ppr | Sk = @)

W +1€R2 41

J
1-6)
=003+ 7 I — Tyek 1%
i=1

k2 L 100k k L1054 g
= 0l 3+ ——J (e )A—ZT(Tie,e )4
i=1

1—-06
= k|12 — T(BaAek, ).

Following the proof of Theorem 2, we apply the identity E(X) = E(E(X|Y)) and use the
linearity of the expectation to derive (16). This completes the proof. O
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Remark 5 We can estimate the constant 8 as in Remark 1, i.e.,
)\min(BaA) = 5/( = )\max(BaA)'

Therefore, we have
(1 — 9)3k <1-— (1 — Q)Amin(BaA)'
J J
Remark 6 After J steps, we have
(1 — 0)Amin(BaA) )
E(le/[3) < (1 - ) I<I%
and the energy error reduction is bounded by

(1 _ (1 - G)Amin(BaA)
J

The following corollary consider a special case of Theorem 5 that all the subspace

J
) ~ exp ((9 - l)kmin(BaA)); 0<6<1

corrections are exact, i.e, R; = Ai_l.

Corollary 3 Assume that errors occurs with probability 6 € [0, 1) which is independent of
k, then Algorithm 5 with R; = Ai_1 converges with the expected error decay rate,

(1—0)8
J

= 1-6)s
=11 (1 _ (]—)Z) lu — 12, 17)
=0

E(llu — ufH1)%) = (1— )E(nu—ukni)

where 0 < 8 = E(YI_, || Piek | 2)/E(| €] 2) <.

Next theorem shows that the fault-tolerant randomized SSC method converges almost

surely or with probability 1 if all the subspace corrections are convergent.

Theorem 6 Assume that |I — Ti|la < 1fori=1,2,...,]. Moreover, assume that errors
occur with probability 6 € [0, 1) and independent of k, Algorithm 5 converges almost surely
or with probability 1, i.e., ||ek||i 250,

Proof The proof is the same as the proof of Theorem 3, thus, omitted. O

Theorems 5 and 6 suggest that, when error occurs, simply do not update the solution or
reject the update. The randomized SSC method are guaranteed to converge to the correct

solution. Such property is useful for developing error resilience algorithms.

5 Conclusion

We study the convergence behavior of the randomized subspace correction methods.
Instead of the usual upper bound for the convergence rate, we derived an identity for the
estimation of the expect error decay rate in energy norm and also show the randomized
algorithm converges almost surely if all the subspace correction converges.

We also propose another version randomized subspace correction method in which
each subspace is corrected once within J iterations. We theoretically prove that it is
convergent by using the XZ-identity and show how it improves the standard SSC method
at the worst case in terms of the convergence rate.
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In order to improve the error resilience of the subspace correction methods, we develop
a fault-tolerant variant of the randomized method by rejecting any correction when error
occurs. We show that the fault-tolerant iterative method based on such approach con-
verges with probability 1 if all the subspace corrections are convergent and, moreover,
we also derive a sharp identity estimate for the convergence rate. These results show the
intrinsic fault-tolerant features of the subspace correction method and its potential in
extreme-scale computing by introducing randomization.
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