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Abstract. We consider Anderson acceleration (AA) applied to two nonlinear solvers
for the stationary Gross-Pitaevskii equation: a Picard type nonlinear iterative solver
and a normalized gradient flow method. We formulate the solvers as fixed point prob-
lems and show that they both fit into the recently developed AA analysis framework.
This allows us to prove that both methods’ linear convergence rates are improved by
a factor (less than one) from the gain of the AA optimization problem at each step.
Numerical tests for finding ground state solutions in 1D and 2D show that AA signifi-
cantly improves convergence behavior in both solvers, and additionally some compar-
isons between the solvers are drawn. A local convergence analysis for both methods
are also provided.
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1 Introduction

We consider numerical solvers for the following nonlinear eigenvalue problem,

1
Hp(x) = —500(x)+V(R)P(X) +BIp(PP(x),  xeQ, (1.1a)
$(x)=0, x€dQ, (1.1b)
[ o) dx=1, (110

where V is a given trapping potential of the form
1
V(x) =5 (rixd++ i)
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with 7; >0, Vi, real parameter 8, with ¢ being the unknown and the eigenvalue y can be
calculated as

— 1 2 2 4
= [ (3170 +VigR+ pigl*) . 12

This system describes stationary solutions of the nonlinear Schrédinger (NLS) equa-
tion, which is also known as the the non-rotational Gross-Pitaevskii equation (GPE) in
the context of Bose-Einstein condensates (BEC) [7, 25, 27]; in the GPE setting ¢ repre-
sents the macroscopic wave function of the condensate. The parameter § being posi-
tive/negative represents defocusing/focusing in NLS, and attraction/repulsion of the
condensate atoms in GPE. Following [7,9], we will assume > 0 for simplicity, although
a more technical analysis would allow for our results to hold with p taking small nega-
tive values. Herein we assume a solution ¢ € H& (Q)) exists to (1.1a)-(1.1c) that is locally
unique; see [9] for more on this assumption and conditions for its validity.
Solutions of (1.1a)-(1.1c) represent local minima of the Gross-Pitaevskii energy

1
Ep(o)= [, (31V0F+VigP+ Blg ) a,

and are used to numerically create initial conditions for real time dynamics of BEC, and
to consider experimentally observed physical features through direct investigation [36].
Solutions to (1.1a)-(1.1c) that globally minimize energy are called ground state solutions,
and it is stated in 2004 in [7] that "One of the fundamental problems in numerical simu-
lation of BEC lies in computing the ground state solution”. Existing methods include the
normalized gradient flow (or gradient flow with discrete normalization) [3,6,7], which
is most well-known, optimization methods such as steepest descent (without precon-
ditioning) [36], preconditioned steepest descent (PSD, which is also effective in related
problems [11, 14-16, 23]) and conjugate gradient (PCG) [4], and regularized Newton’s
method [33], as well as specialized non-optimization methods such as nonlinear inverse
iterations [20], self-consistent field iteration [5], and implicit algorithms based on inex-
act Newton’s method [21]. While normalized gradient flow methods have been widely
used in the literature to find solutions of (1.1a)-(1.1c), improving the convergence and
robustness of these methods remains an important problem and is the purpose of this
paper.

We consider herein Anderson acceleration (AA) applied to two nonlinear solvers for
(1.1a)-(1.1c). AA was originally developed in 1965 by D.G Anderson [2] as an extrapola-
tion technique which forms the next iterate in a nonlinear fixed point iteration from an (in
a sense) optimal linear combination of previous iterates. AA has increased in popularity
since the work of [37], which showed how to implement it efficiently as a post-processor
for a fixed point iteration and that it could be used successfully on a variety of application
problems. Theoretical justification for how AA works was proved in [12], building on the
theory from [13,24, 34], and then sharpened and generalized to the case of noncontrac-
tive operators in [30]. AA has been used in a wide variety of applications including e.g.,
computing nearest correlation matrices in [19], geometry optimization [26], electronic
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structure computations [13], radiation diffusion and nuclear physics [1,35], molecular
interaction [32], and fluid mechanics [28,29]. This paper extends the AA methodology to
improve solvers for the ground state solution of GPE.

The first solver we consider, which we call the Picard-projection iteration, takes the
form Picard-projection

Step 1 Find ¢ satisfying
1, . R N
=5 D1+ Vi +Blexl P = i
Pr+1/an=0.
Step 2 Calculate ¢y 1 by

Pr
| Prs1ll 2

Prr1=

We note that y is scaled out of the iteration, but can be recovered after convergence via
(1.2). This iteration is considered a Picard-projection scheme since Step 1 consists of a
linearization created by lagging part of the nonlinear term in the iteration, followed by
Step 2 which projects the solution from Step 1 back to the unit sphere.

The second solver is a type of normalized gradient flow (NGF) studied in [7], where
pseudo-timestepping is employed to find the steady solution of the time dependent sys-
tem

1
pi=500—Vp—Blo[°,
Pon =0,

/Q|<p|2dx:1.

We use the two-step backward Euler (BE) based method proposed in [7], which leads to
the “time-stepping” iteration below.

BENGEF Step 1 Find ¢y, satisfying

A - A A
% - EA(P"“ — V1 —Blox ’24’k+1; (1.3a)
Prs1/o0=0. (1.3b)

BENGEF Step 2 Calculate ¢y1 by

Pri1

k1=
| Prs1ll 2
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In Step 1, the time step size At is a user defined parameter, often taken large e.g., ©(0.1) or
larger [7]. Note that as At — oo, BENGF becomes formally equivalent to Picard-projection,
making the methods strongly related. Note that BENGF Step 1 can be rearranged as

1 . 1 A 5
_EA (Atdrir) + (V+ Xt) (Atdrrr) +Bloel* (Atesr) = i,

which reveals that as At — oo, V+$ — V, and therefore At$k+1 obtained from BENGF
Step 1 would finally be identical in direction to ¢, 1 computed from Picard-projection
Step 1.

We analyze and test AA applied to both the Picard-projection and BENGF solvers.
For each, we formulate them as fixed point iterations together with a finite element spa-
tial discretization. We then prove that both methods fit in the AA analysis framework
recently developed in [30], and thus that their linear convergence rate will be improved
at each iteration by a scaling factor (less than 1) associated with the gain of the AA op-
timization problem. Numerical experiments are then presented that show a significant
improvement in the convergence of both methods, often cutting the number of iterations
required for convergence by more than half. Comparisons between the methods are also
given, and in fact we show that given a small >0, for smaller time step sizes, the BENGF
method tends to be slower than Picard-projection method but for larger time step sizes
has similar convergence behavior. While we consider just these two particular solvers
herein, based on our results we expect that AA will also provide improvement to other
solvers for (1.1a)-(1.1c).

We remark that this PDE takes a form similar to the Allen-Cahn and Cahn-Hilliard
equations, and energy stable numerical schemes have been developed for these systems,
e.g., [10,17,18,22,31, 38, 39] and references therein. Extending those methods to work
for this system and using AA, or applying AA to those systems are interesting ideas the
authors will explore in future work.

This paper is arranged as follows. In Section 2, mathematical preliminaries are given
as well as some notation and definitions. Section 3 analyzes AA applied to the two
solvers, and Section 4 gives results of the associated numerical tests. Section 5 provides

local convergence analysis of the methods, and finally conclusions are drawn in Section
6.

2 Background and preliminaries

We consider a domain Q C R%, d =1,2,3. The L2(Q) norm and inner product will be
denoted by ||-|| and (-,-) respectively. All other norms will be labeled with subscripts.

Define the space X=H} (), and recall the Poincare inequality, which guarantees that
for all ¢ € X there exists a constant Cp depending only on () such that

ol <Cp[Voll.

Hence for functions in X, the H! and ||V - || norms are equivalent.
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2.1 Discretization details

Let 7;,(Q)) be a regular conforming mesh of (), with maximum element width . Define
X,=XNPy (), where P(1;,) denotes degree k polynomials over each element of the mesh
Ty We assume the mesh is sufficiently regular for the following inverse inequalities to
hold [8]: there exists a constant C; that is independent of / such that for every v X},

NI

2y _
IVollr <Cih2 7 ||Voll,  [[Vollw <Crh™ o]

Lastly, we define Y, ={v € X), ||v||=1} to be the subset of X}, on the unit sphere.

2.2 Anderson acceleration

Anderson acceleration is an extrapolation technique which is used to improve the conver-
gence of fixed-point iterations. It may be stated as follows [34,37], for a given fixed-point
operator ¢g:Y — Y, where Y is any normed vector space:

Algorithm 2.1. Anderson acceleration with depth m >0 and damping factors 0 < <1.
Step 0 Choose xp€Y.
Step 1 Calculate wy =g(xo) —xo. Set x1 =x+w;.
Step k For k=2,3,---. Set my=min{k—1,m}.
a. Calculate wy =g(xx_1)—xk_1.

k—1

b. Solve the minimization problem for parameters {oc;-‘} ki,

min (2.1)

k-1 k-1
(1— Z ocﬁ-‘)wk—l— Z w;

j=k—m j=k—m

Y

¢. For damping factor 0 <7 <1, set

k—1 k—1
_(1_ k ky.
xk—(l . E oc]->xk_1+‘ E WX

J=k—my

J=k—my

k-1 k-1
+77k((1— Y. zx}‘)wk—k ) tx;-‘wj), (2.2)
j=k—my i

j=k—my

In the AA algorithm, w; = g(xj_l) —x;j_1 is referred to as the nonlinear residual. The
goal of AA is to accelerate convergence compared to the original fixed point iteration
Xr+1=g(xx), and we note that m =0 returns exactly this original fixed point iteration.
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For implementation with depth m >0, it is helpful to write the algorithm in terms of
an unconstrained optimization problem [13,30,37]. Define the matrices Ex and Fy, whose
columns are the consecutive differences between iterates and residuals, respectively:

Evo1:=( €1 €2 -+ Cm ), €=Xj—Xj_1, (2.3a)
Feo=( (wpk—wi1) (w1 —wi—2) -+ (Wk—pyt1 — Wi—m,) ) (2.3b)
Then defining

7 =argmin, g [l —Ferlly,

we can write the update step (2.2) as
— k_ Lo o
X = Xg—1 + Wi — (Ex—1 + 1 Fe) Y = x5_1 +mewy, (2.4)

where wi =wy — Fy* and Xp_q=Xk—1— Ei_17". The optimization gain factor ¢y is defined

by
lwi lly = Ckllwklly, (2.5)

and this gain factor §; plays a critical role in the convergence theory to follow. Specifi-
cally, AA reduces the contribution from the first-order residual term by a factor of g, but
introduces higher-order terms into the residual expansion.

The next two assumptions are sufficient conditions on the fixed point operator g for
the AA convergence results developed in [12,30] to hold.

Assumption 2.1. Assume g € C}(Y) has a fixed point x* in Y, and there are positive
constants ¢y and ¢; with

1. ||g'(x)]| <co forall x€Y, and

2. 18 (x) =g W <ci|lx—y] forall x,y €Y.

Note that for the AA theory below, it is not required that ¢o<1, or even that || g’ (x*) || <
1.

Assumption 2.2. Assume there is a constant ¢ > 0 for which the differences between
consecutive residuals and iterates satisfy

w1 —willy > xk—xx1lly, k>1.

For contractive g, such a ¢ can be automatically found [30]; if g is non-contractive,
existence of such ¢”s is related to the Jacobian of the function f(x) =x—g(x) being non-
singular [30].

Under Assumptions 2.1 and 2.2, the following result summarized from [30] produces
a one-step bound on the residual ||wy1]| in terms of the previous residual ||wy||.
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Theorem 2.1 (Pollock, Rebholz, 2020). Consider Algorithm 2.1 with depth my. Suppose As-
sumptions 2.1 and 2.2 hold, and the direction sines between columns of F; defined by (2.3b) are
bounded below by a constant ¢s >0, for j=k—my,---,k—1. Then the residual wy 1= g(xx) —xk

satisfies the following bound:
CC1 1—9,%
e <o €01 —-+eome) + —Y— e 0

k—1

+2 ) (k=n)[Jwal|B(Zn) +mi ||, Hh@kmk)) > , (2.6)

n=k—m+1

where h(;) <C,/1— gf]z—i—iyjé j,and C depends on cs and the implied upper bound on the direction
cosines.

Remark 2.1. As discussed in [30], the assumption that cs >0 enforces that the columns of
F; are linearly independent. This is necessary for solving the minimization problem, and
moreover the constant C in (2.6) blows up as ¢; —0. This criteria can be easily enforced in
practice and on the fly, by calculating ¢; and reducing my accordingly so that c; is always
bounded above a certain tolerance (in tests in [30], a tolerance of 0.1 worked well).

The one-step estimate (2.6) shows how the gain factor ¢; from the optimization prob-
lem scales the linear convergence rate, and also the summation shows how increasing
the depth my adds higher order terms to the residual expansion. Hence the improvement
in the linear convergence rate comes at a cost if recent residuals are not small. If there is
no gain from the optimization problem, then since the higher order terms are scaled by

\/1—¢? the usual fixed point residual estimate is recovered. The theorem suggests that
greater depths in the early iterations may slow or prevent convergence in many cases,
while alternating between small m; for early iterations and increasing it in later itera-
tions when the residual is small may be more effective; indeed, in [29] this is shown to be
an effective strategy for choosing the depth.

3 Anderson accelerated iterations for solving GPE

In this section we prove that the Anderson accelerated Picard-projection and BENGF iter-
ations, once discretized with the finite element method (FEM), fit the AA analysis frame-
work developed in [30]. This allows us to prove that AA improves the linear convergence
rate for both iterations.

3.1 Anderson acceleration Picard-projection iteration

We consider here AA applied to a FEM discretization of the Picard-projection iteration,
which we call PPj,. It is defined as follows:
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PP;, Step 1 Given ¢4 €Y}, find ;1 € X}, satisfying

1,4 R .
E (V¢k+1,VX) + (V¢k+1/7() +,3(|4’k|247k+1/7() = (‘Pk/X)
PP, Step 2 Calculate

_ e

el

Pri1

We establish next the well-posedness of PP;, which allows us to define the solution op-
erator g:Y;, — Y}, for each PP, iteration so that it can be written as

Prr1=8(Px) = (Pof)(¢r),
where f represents the Step 1 solution operator, and p represents the Step 2 projection.

Lemma 3.1. For any given mesh sufficiently reqular for the inverse inequality to hold, the PPy,
iteration is well-posed.

Proof. Given u €V}, define the bilinear form a,(-,-): X}, x X, — R by

(0,0 = 5 (Y0, V) + (Vo) +B(ulo, ).

Since >0 and V(x) >0 for all x, a, is observed to be continuous and coercive: choosing
X =70 gives

u(0,0) = 5| VolP+ [V /20245 [ [uPlof? dx> 3 Vol?,
and Cauchy-Schwarz, Holder, and Sobolev inequalities provide
20201 <3 IVl 1Vl ol + Bl v ol s o
<S IVl VXl + VI C3I ol Vxll+ CBllul3 Vol [ Vx|
< (5+1VI=Ch+CBlulis ) Vol
< (5+IVIsGhcpeu 2 ) Vol |7l

with the last step thanks to the inverse inequality and ||u|| =1. We note that in 1D, an
improved Agmon inequality will allow for the dependence on / to be removed using

B(|ul?0,x) < BllullZzllvll~ | xll~ < CBIV DI VAL
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Define F,: X, =R by

FM(X) = (M’X)I

and F is easily seen to be continuous using Cauchy-Schwarz and Poincare via
[F(O) [ < llull[[x] <CplVX]-
Now by Lax-Milgram, the problem:
Given u € Vy, find v € X, satisfying a,(v,x) =F,(x) for all xy € X,

is well-posed. Since ¢, €V}, C X}, this well-posedness implies that PP;, Step 1is well posed,
and that the continuity and coercivity constants are independent of k.

Next, since ¢ €Y}, in PP, Step 1, we have that ¢y # 0 and thus from the coercivity of
ag,, we obtain ¢y1 #0. This makes the Step 2 projection well-defined, and thus we have
established that the PP, iteration is well-posed. O

The well-posedness result above (in particular the use of the Lax-Milgram theorem)
is sufficient to also establish Lipschitz continuity of g: for all u,v €Y}, there exists Cy <co
satisfying

IV (g(u) =8 ()| <G|V (u—0)].

Despite the potential inverse dependence of C; on the mesh width in the above theory,
we argue that near the solution C; may not, at least for a small g > 0. Notice that each
iteration of PP, can be considered as one step of an inverse power method using the
finite element coefficient matrix Ay arising from the PP, Step 1. This is an important
point when discussing convergence of PP;, and comparing it to BENGF below. Denoting
this matrix by

A= (—;A+V+ﬁ|¢kl2> :

h

and A= (—3A+V+B|p|?), (where ¢ solves (1.1a)-(1.1c) as the unique minimum eigen-
value) then for a good enough initial guess it is reasonable to expect that PP;, defines a
contractive iteration that will converge to the minimum eigenvalue of A and its associ-
ated eigenvector, for a sufficiently small > 0. A more detailed discussion of the local
convergence is given in section 5, but for now this suggests that C, should be at most
O(1) if near a root with a small B, since in any vector norm the associated Lipschitz con-
stant would be bounded above by 1.

While the PP, scheme is simple, converges locally with a small B (see Section 5), and
has no parameters to choose, it can suffer from slow convergence if the smallest and sec-
ond smallest eigenvalues of A are close. We consider now PP, enhanced with AA, with
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depth m; and relaxation parameters 7;: this is defined simply by the AA algorithm of Sec-
tion 2 with the fixed point function g above. We will refer to it as Anderson accelerated
PP, (AAPP),). As discussed in Section 2, a theoretical framework was recently developed
in [12,30] that proves an increase in the linear convergence rate of a fixed point iteration
by AA in the vicinity of a root, provided several assumptions on the underlying fixed
point function. This subsection is dedicated to showing that the PP}, fixed point operator
g satisfies the AA theory assumptions from [30], which yields the following result.

Theorem 3.1. For AAPP), under the assumption that the direction sines between columns of F;
defined by (2.3b) are bounded below by a constant cs >0, for j=k—my,---,k—1, and Assumption
2.3 holds for g and the previous my, iterates, then wy1 =g (¢Px) — i satisfies

k-1
[k g2 || < ok (Ck((l—ﬂkHCg’?kHC 1—9;3( )3 ||wn||h(€n)>>- 3.1)

n=k—my,

Remark 3.1. The theorem reveals an improvement in the linear convergence rate from
the use of AA since the gain factor ¢, € [0,1] of the AA optimization problem is reduced
as my is increased. However, the theorem also shows that as m is increased, more higher
order terms are introduced into the upper bound. The additional higher order terms that
are added can be enough to prevent convergence especially early in an iteration when the
residual is large. This phenomena of m; being too large is illustrated for AAPP), in the
first numerical test in Section 4.1. As discussed in [29,30], a good strategy for choosing
my is to choose it small when the residual is large, and choose it large when the residual
is small.

Remark 3.2. Regarding the assumptions of the theorem: Remark 2.1 above discusses how
cs > tol >0 can be satisfied in practice by reducing m if necessary. Assumption 2.3 holds
for ¢ and the previous my iterates, for example, when g is contractive in a neighborhood
of the root (which can be checked by running PP, and monitoring convergence, given an
initial guess in the neighborhood) and the previous my iterates all lie in the contractive
region. It is discussed in [30] how Assumption 2.3 can be satisfied if g is not contractive at
the root. While the analysis below guarantees an upper bound on C,, it is not sufficiently
refined to produce usable criteria for where g is contractive near a root.

This theorem will be proved in the following series of lemmas, which show that g
satisfies Assumptions 2.1-2.2. Once this is established, we are able to invoke Theorem
2.1, which provides the above result for 1 iteration of AAPP,,.

To begin our analysis, consider the FEM problem representing

Step 1 Given u € Xj, and B >0, find v € X}, satisfying

S (Vo) + (Vo) + B(lufox) = (), VXX, 62)

It is shown above that the solution operator f:X;, — X}, given by v= f(u) associated with
(3.2) is well-defined.
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Next, define the set S={u € X}, ||u|| <Ko}, where K can be any constant larger than
1, and note that Y;, C S. We now prove an a priori solution bound for v= f(u) with u € S.

Lemma 3.2. Forany f>0and u €S, the solution v= f(u) € X}, satisfies
|Vo]| < Cmin{2CpKo, B~/ *(vol(Q))) 2} =: Cy,
where C is a constant dependent only on Q).
Proof. Taking x =v in (3.2) yields
1
SIT0IP+ V2024 Bl lufo = (1,0).

Thanks to Cauchy-Schwarz and Poincare inequalities and u € S, we have that the right
hand side term is bounded by

(u,0) <|[ull[|o]]| < Cp[[ul| | Vo[l < CpKo |V,
and so

1
5IVol* <CrKo|[ Vo] = [ Vol| <2CpKo.

One could alternatively majorize the right hand side using Cauchy-Schwarz and Young's
inequalities via

p 2, 1 2
u,v)= uv)-1dx <l|||ulo||||1]] < Z||[|ulo||”+==]|1]|4,

which gives
IVl +Bllulol* < g~ vol(Q2),
and finishes the proof. O

Lemma 3.3. Suppose uy,uz €S. Then there exists a constant Cy= (8(Cp+8Cp*K3iC?)) Y2 such
that

IV(f (1) = fu)) [ =V (01 =02) [| S C£ |V (12 —ua) ||

Proof. Letv;=f

—~

u1) and v, = f(u2). Then from the definition of f, we have that

(VvllVX) + <V01/X) +;B( ’ul ‘201/?() = (u1/X)/ VX € Xh/

(Vo2, VX)+ (Voo x) +B(|uz?v2,x) = (u2,x),  Vx €Xp.

NI =N =
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Subtracting then yields

1
E(V(Ul —02),VX)+(V(01—02),x) + B(Jur P01 — [uz|*uz, x) = (11 —u2,X), VX € Xn,

and choosing x =v; — v, implies that
1
EHV(vl—vz)HerHV1/2(01—02)H2
+.3/Q(|M1|201—|u2|202)(01—02)dx
:(ul—uz,vl—vz). (33)

The right hand side term can be majorized with Cauchy-Schwarz and Young inequalities
as

1
(1 — 12,01 —02) < [|ur — iz || g1 | V (01 —02) || < [|ug — 02|54 +1||V(01—02)HZ/
and using the expansion
|u1 [Po1 — |u2 P2 =(|ur |* — |uz|*)va + |1 |* (01 — 02)
=(|u|+[uz]) (Jur| = [u2])v2+ 11 |* (01 —02),
we have from (3.3) that
1
~IV(01=02) |2+ VY2 (01— 02) |2 +B | _|ua|*|v1 =02 dx
4 Q
§||u1—M2H%{—1+[3‘/Q(!WH\MZD(WH—!U2|)02(?’1—02) dx‘- (3.4)

Using Holder’s inequality (L% — L®— L®— L®) on the right hand side, the embedding of L°
into H!, the triangle inequality, and Lemma 3.2, we obtain the bound

[ sl s~ ] ool =)

<[Jur +ua |||V (w1 —u2) ||| Vor[[| V (01 —02) |
<2CKoCy ||V (ur —u2)||[| V (v1—02) |

Combining with the bound (3.4), we now have
1
IV (1= 02)|1* <llwr =12 [}1 +2CBKoCL|V (1 — ) [[[|V (o1 = 22) . (3.5)
Young’s inequality and Poincare now provide
IV (01— 02) |[* <8(Cp+8CKGCH) |V (1 —12) |, (3.6)

which finishes the proof. O
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Lemma 3.4. The solution operator f is Frechet differentiable on S, and its Frechet derivative is
Lipschitz continuous.

Proof. From the definition of f, we have foruecS,6€S,and u+46€S,

%(V(f(uw))/VX)Jr(Vf(u+5)/?c)+ﬁ(|u+5!2f(u+5),x) =(u+6,x),

%(V(f(u))fvx) V() 2)+B(ulf (u),x) = (u,x)-

Subtracting gives

%(V fut6)=f(w), Vx)+(V(f(ut6)—f(u)),x)

+B((Ju+6>—[ul*) f (u)),x)+B(Ju+6*(f (u+8)— £ (u)),x)
=(6,x)- (3.7)

Define the operator A, = A, (d) by: find A, € X}, satisfying

2 (VAL + (VAL + B Au ) +2800f (1)) = (G), YxeXe  (8)

Since u,6 € S, and with the a priori bounds established in Lemma 3.2, A, is well-defined
thanks to the Lax-Milgram theorem. Further, choosing x = A,, dropping positive left
hand side terms, and using Sobolev inequalities yields the bound

1
S IV Al <28 £ () o | Aullis ]l 210 s + 1811 1] Aull
<CCIKo[IV AV +CBIIVO VAL,

and thus
IV Au|| < (CBC1Ko+C3)[IV4]l. (3.9)

Writing e= f(u+6) — f(u) — A, after subtracting (3.8) from (3.7) provides

%(Velvx)+(Ve,x)+ﬁ(!u\ze,)c)
=—B(01f (u),x) — B((2ud+06%) (f (u+6)—f(u)),x)- (3.10)

Choosing x =e, we obtain using Holder (L?>— L% — L®—L°), Sobolev and Poincare inequal-
ities along with Lemma 3.2 that

1
SIVel?+ V172 2+ B [ule]”

=—B(0]*f (u),e) — B((2ué+8%) (f (u+8)— f(u))e)
<CCpBIIVOIPIV f(w) [ Vel +CBIIVell |V (f (ut0) = f () [ Vo]l ([I6]|+1u])
<CCpC1|IVaI12I[[| Vel +CCpKoplIVelll|V (f (u+8) = f () [ V]l. (3.11)
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Using Lemma 3.3 and reducing gives
| Ve|| <CCpB(C1+KoCy) || V5. (3.12)

This proves that A, is the Frechet derivative of f at u.

The bound (3.9) with the assumption that u € S implies continuity of A,, and Lipschitz
continuity of the Frechet derivative of f on S since the bound depends only on global
constants. ]

We have now established that f is Lipshitz continuously Frechet differentiable on S,
and that

IV(f ()= fFNI <Cel[V(u=0)|| for uoveS.

Next, we show that the function p(¢) =/ ||y|| is Lipschitz continuously Frechet differ-
entiable on bounded sets that are bounded away from 0.

Define the space Y, ={ve€ X}, ||v||=1}, and consider now the function p: f(X;,\{0}) —
Y;, defined by

v
P =Ty
In fact, for any given ¢ € X;,\ {0} and a dy € X}, \ {0} sufficiently small in norm,
P+oyp Y
o) — — _
PUHOR) =P )= 15T Tyl
- p+oy oy
(9, 9)+ (,69) + (09,) + (6p,09))* 1V
P+oy ¥

9l (- () (909) + (0 )+ o)) 19

T (150 (009)+ 09 9) + G009 ) — b+ O04?)
H;H ( (tp,t/])1<(¢,5¢>+(5¢,¢>>¢)+O<5¢ )
HJJH <5lp ( (1/)),51/2)‘;(51/):?(1/7));7(1#))+O((5¢2) (3.13)

In other words, the Frechet derivative of p:¢ — = is given by the linear mapping

020 ), .

Hl/l\l

Dp(9):6p —

! sy 200

il 2
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which is obviously continuous with respect to 1 bounded away from 0. Also, it follows
that

Dp(y)lI= sup o o PLAECELED ) |1y
\51/J||#0
sup (1+[p(9) ) ¢ 1/109 = 1o (3.15)
<y ol

The analysis above can be summarized into the following conclusion:

Lemma 3.5. The function g:Yy, — Y}, defined by g = pof is Lipschitz continuously Frechet
differentiable, which completes the proof of Theorem 3.1.

Proof. Taking Ko =2, we have that Y}, CS. This is sufficient for Lemmas 3.2-3.4 to hold,
making f Lipschitz continuously Frechet differentiable on Y}. The function f:u—v maps
ueYy, toveX,\{0} bounded away from 0. The coercivity of the symmetric bilinear form
representing the left side of (3.2), which is established in Lemma 3.1, together with the
domain of f being Yj, (all elements lie on unit sphere in L? norm) is sufficient to guarantee
a positive lower bound on ||V f(u)||. Hence p operates only on f(Y},), which is bounded
away from 0, and so p is Lipschitz continuously Frechet differentiable on f(Y},) and maps
into Yj. Since g=pof, ¢ must then also be Lipschitz continuously Frechet differentiable
on Y. O

3.2 Anderson accelerated BENGF iteration

We consider now AA applied to a FEM discretization of BENGF iteration (1.3a)-(1.3b).
While [7] considers BENGF as a pseudo time-stepping method looking for a steady state,
we consider it as a fixed point iteration to which we can apply AA.

We now define BENGEF;,, which is the BENGF iteration equipped with a finite element
discretization.

BENGF,, Step 1 Given ¢, €Y, find ¢y, 1 € X, satisfying
At . .
= (Vi1 V) + (1 VA G, x) +BAH( k] Prer1,2) = (1, X)-

BENGEF,, Step 2 Calculate

Pri1

st

Just as for PP, we will consider improvements offered by AA to BENGF,.

Pr1=
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Define the solution operator for the BENGF), iteration to be §:Y}, — Y}, so that BENGEF,
can be written as: ¢11 =g (¢x). Since BENGF), takes the exact same form as PP}, except
has different left hand side coefficients in Step 1 that are still the same sign as in PPy,
the theory that proves PP}, is well-posed and that its solution operator g is well defined
also applies here, and thus BENGF), is well posed and ¢ is well defined. The Ander-
son accelerated BENGF), is then defined by using the AA algorithm with the fixed point
function g, and we call the resulting method AABENGEF,,. By the same reasoning as above
for BENGF;, well-posedness, we can also invoke the PP}, theory to prove that ¢ satisfies
Assumptions 2.1-2.2. Thus, calling C; the BENGF}, Lipschitz constant, repeating the PP,
theory establishes the following theorem for AABENGEF),. Remark 3.2 applies in the same
way to Theorem 3.2 as it does to Theorem 3.1 with regard to the theorem assumptions.
Also similar to Theorem 3.1, the theorem below reveals an improvement in the linear
convergence rate from AA through reducing ¢ by increasing my, but with the tradeoff of
more higher order terms being introduced into the upper bound.

Theorem 3.2. For AABENGF}, under the assumption that the direction sines between columns
of F; defined by (2.3b) are bounded below by a constant ¢s >0, for j=k—my,-- k—1, and As-
sumption 2.3 holds for g and the previous my iterates, the residual wy.1=§(Ppx) — i satisfies the
following bound.

k-1
[k || < [leo| <é’k((1—77k)+cg77k)+c 1—9;%< Y ||wn||h(Cn)>>- (3.16)

n=k—my

4 Numerical tests

We now test the impact of AA on the PP, and BENGF, iterations for computing the
ground state solution of several GPE problems in 1D and 2D. Overall we find for both
iterations that AA significantly reduces the number of iterations needed for convergence.
No relaxation is used, since the methods appeared to be contractive (or at least not grow-
ing) in all tests.

4.1 1D tests

We first compare PP;,, BENGEF;, and their AA accelerated variants on an example problem
from [7] in 1D with a harmonic oscillator potential. Specifically, this problem has

[N]

x? 1 2
V(x)=7%, o(x)=—ze 7, Q=[-2020].

We discretize using N =2 equispaced elements (subintervals), and piecewise linear el-
ements. Mass lumping is used, and so this FEM discretization is equivalent to a second
order finite difference discretization in space. The stopping criterion of each method is
that || 1 —¢xl| <107°.
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07 B=3.1371 07 f=31.371
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0.5 ] 05t
0.4 ] 04t
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01 ] 01rf
0 : 0 : ‘ ‘
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Figure 1: Solution to the 1D GPE with different values of B.

Solutions are computed by PP;, BENGF;,, with and without AA, and with varying
B. Table 1 shows the energy and chemical potential of the solutions corresponding to
different values of B, and Fig. 1 plots the ground state solutions ¢.

The performance of PP, and AAPP), is summarized and illustrated in Fig. 2 and Ta-
ble 2. For example, Table 2 shows that PP;, (m =0) takes 16 iterations to converge for the
GPE with p=23.1371, and AAPP), with depth m =1 needs 37 iterations to converge for
B =231.371. The best performance (lowest iteration counts) is shown in bold numbers in
the table. Note that 7 =3 is the best depth of AA for the two smaller values of , but for
the two larger B, m =2 is the best whereas m =3 leads to failure of convergence. The fail-

Table 1: The energy and chemical potential (lowest eigenvalue) found for the 1D GPE test problem. The
same values were found with PP}, and BENGF},, with and without AA. These values obtained with N=213 and
N =2 subintervals agreed to at least 5 digits.

B Eg(9) | mg=np(¢)
3.1371 | 1.0441 1.5266
31.371 | 3.9810 6.5527
313.71 | 18.171 30.259
3137.1 | 84.249 140.41
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Figure 2: Convergence of Picard-projection and Anderson accelerated Picard-projection for the 1D GPE with
different values of B.

ure for larger m is consistent with the convergence analysis, as increasing m introduces
extra higher order terms into the right hand side of the residual bound; see Theorem 3.1
and Remark 3.1. We shall see a similar pattern for the 2D test later.

The performance of BENGF;, with different time step size At is shown in Table 3. For
instance, BENGEFj, with At=0.01 takes 588 iterations to converge for f=3.1371. We note in
particular that for §=3.1371, the performance of BENGF;, improves monotonically with
increasing At, and PPj, outperforms BENGEF), with any At <10. This is consistent with the
local convergence analysis of the methods from section 5 on the potential advantage of
Picard-projection for small 8. For larger B, it is interesting to note that the (near-)optimal

Table 2: Iteration counts of Picard-projection (m=0) and AA accelerated Picard-projection with different depth
m>1 for the GPE 1D test problem.

B m=0 | m=1|m=2| m=3
31371 | 16 11 11 9
31371 | 44 37 25 22
313.71 | 230 111 72 o
31371 | 1118 | 285 212 S
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Figure 3: Convergence of BENGF;, and AABENGF, with time step At=1 for the 1D GPE with different values

of B.

At (with which fewest iterations are needed) seems to be inversely proportional to §; with
the optimal At, BENGEF), converges more rapidly than PP,. However, it is not clear how

to find the optimal At without repeated experiments.
Finally, the performance of BENGF;, and AABENGF}, is shown in Fig. 3 and Table 4.

For example, Table 4 shows that BENGF}, (m =0) and AABENGF,, with depth m =1 need
16 and 11 iterations, respectively, to find the solution for §=3.1371 and At=100. Again,
the lowest iteration counts are shown in bold numbers. As in the AAPP;, test above, for
larger B the larger choices of m do not allow convergence, which is consistent with the
convergence analysis; see Theorem 3.2 and Remark 3.1.

Table 3: Iteration counts of BENGF;, with different time step size At for the GPE 1D test problem. The
(near-)optimal time step At for BENGF, seems to be inversely proportional to 8.

B [ At=001 | At=01 | Aft=1 | At=10 | At=100 | Aft=co (PD)
31371 | 588 82 23 17 16 16
31371 | 492 88 44 42 44 44
31371 | 434 142 126 213 228 230
31371 | 550 338 594 | 1027 1109 1118
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Table 4: Iteration counts of BENGF;, (m=0) and AA accelerated BENGFj, with depth m >1 for the GPE 1D
test problem. The (near-)optimal time step Af is used with each value of B.

(B, At) m=0|m=1|m=2|m=3
(3.1371,100) 16 11 11 9
(31.371,10) 42 38 25 22
(313.71,1) | 126 | 111 | 72 -
(3137.1,01) | 338 | 263 | — -

In comparison with Table 2, it is worth noting that the best performance of AAPP;, and
AABENGF,, are exactly the same for p=3.1371,31.371 and 313.71, whereas the former
needs fewer iterations for =23137.1. Since the AAPP; does not need At, it is a robust
algorithm that depends less on the choice of parameters and reliably outperforms PP
and BENGF), (with optimal At) for this test problem.

4.2 2D tests

We consider now a test from [7] in 2D for a harmonic oscillator potential together with a
potential from a stirrer corresponding to a far-blue detuned Gaussian laser beam, i.e.,

V(xy)= % (22 +17) e (6070),

We compute solutions with the Picard-projection iteration and BENGF,,, with and with-
out AA, and for several choices of B. For the initial guess for PP, and initial condition for
BENGE,,, we use

_ 1 @
(PO(x,y)_me (x y) .

For spatial discretizations of the domain Q=[—8,8]?, we use uniform meshes (with vary-
ing h) and continuous piecewise quadratic elements. Three different meshes were used,
h= %, 11%, ﬁ, and all convergence behavior was found to be mesh independent (up to
+1 iteration for each instance). Plots of the solution to the steady GPE system are shown
in Fig. 4 as surface plots, and Table 5 shows the energy and eigenvalues associated with

the converged solution to the discrete system.

Table 5: Shown above are the energy and eigenvalues found for the varying B in the 2D GPE test problem. The
values for h= % and h= zlﬁ agreed to at least 5 digits for each value in the table.

B | Eg(9) | ng=np(¢)
1 1.684 | 1.7245
400 5.851 8.3150
10000 | 26.84 40.587
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Figure 4. Shown above is are surface plots of the converged ground state solution on the finest mesh, for varying

B.

For AAPP),, we computed solutions with constant m =0,1,2,3 and also an adaptive
depth chosen so that

L -1 —r—2l| >1072,
me=< 2, 1072<|Pr_1—Pr 2| <1072,

10, [x—1—pr2l <1072

This adaptive depth is made based on the convergence results in Theorems 3.1 and 3.2,
which show that smaller m early in the iteration will decrease the linear convergence rate
and introduce less error from higher order terms, whereas once the residual is smaller
the higher order terms will be negligible and it is advantageous for the depth to be taken
larger.

Convergence results for AAPP, and PP), (m =0) are displayed in Fig. 5, and we ob-
serve that AAPP), offers considerable improvement over PP, provided m is not taken too
large, reducing the number of iterations substantially, especially for larger . The best
results for AAPP), came from using the adaptive choice of m, but using constant m still
offered a significant improvement over PP, (m =0). Using AAPP; with constant m >3
did not offer any improvement over the m =3 results for this problem.

For the AABENGF; method, we used the same parameters as above for AAPP;,.
Convergence behavior is shown in Fig. 6, and we observe that AABENGF), makes a
big improvement in BENGF;, and is best when the adaptive m is chosen. Results for
AABENGF,, with adaptive m are very similar to those above for AAPP, with adaptive
m. As with the 1D tests, we observed sensitivity in (AA)BENGEF), to the time step size
At. Shown in Table 6 are iteration counts for BENGF,, (i.e., m =0) and AABENGF,, with
adaptive m, for varying At, and we observe somewhat less sensitivity in choosing the
time step size when AA with adaptive m is used.
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Figure 5: Shown above is convergence behavior for AAPP}, with varying m.
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Figure 6: Shown above is convergence behavior for BENGFj, with At=1 and Anderson acceleration with varying
m.

Table 6: Shown above are the number of iterations to reach convergence for BENGF}, using =400, m=0 and

adaptive m, for varying At.

At AABENGEF, | BENGEF,
w/ adaptivem | (m=0)
0.01 45 314
0.05 23 92
0.1 18 62
1 16 34
10 16 31
100 16 31

5 Local convergence of Picard-projection and BENGF

Lastly, we provide a local convergence analysis of the Picard-projection and BENGF iter-
ations, which appears to be absent in the literature. In the previous sections, the Picard-
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projection and BENGEF iterations are studied and tested under a finite element discretiza-
tion (and then called PP, and BENGEF,, respectively) since this readily allowed for analy-
sis. In this section, for simplicity, we will assume a finite difference discretization. Mod-
ifications can be made to the proof to make it work also for FEM, but require additional
notation and technical details. While we do not consider AA in this section, the results
here are relevant to the theory above since they give bounds on the Lipschitz constants
Cg and Cy (at least locally) which appear in the convergence theorems. We will slightly
abuse notation in this section, with vectors ¢y and ¢y, representing finite difference
solutions at iteration k+1. We will use |- ||» to denote I” vector norms in this section.
For a given mesh/discretization, in matrix form the scheme reads

Step 1: Solve Axdri1=¢r for Ppi1, ie, Pri1=A P (5.1a)
Step2: ¢ri1=Pks1/ || Prrallies (5.1b)

with the change of norm from L? to I? expected to be negligible on a sufficiently fine
mesh. Here,

1 .
A= =3 L+diag(V)+ Bdiag(|¢|*)

is symmetric and positive definite with >0, where L is the discrete Laplacian matrix,
and diag(V) and diag(|¢|?) denote the diagonal matrices with diagonal entries being
the values of V(x) and the squares of the values of ¢ (x) on mesh nodes.

Assume that ¢ is the (finite difference representation of) the eigenvector of the alge-
braic nonlinear eigenvalue problem

Agi= (= 3L+ diag(V) + poing(9F) ) o= 62)

normalized in ¢? norm corresponding to the ground state solution of the GPE. For our
subsequent analysis based on linear algebra, however, it is more convenient to rescale ¢
so that is instead normalized in the vector 2-norm. Let the original p=c¢, where ||¢|| =1
and ||¢|l2=1. We have c=||¢||2/|Pll,2 = ||Pll2/ ||}l 2, and (5.2) can be written as

1913
[

A¢:=(—§L+diag<v>+ﬁ diag<|¢|2>)¢:u¢.
For a given mesh/discretization and any vector ¢ # 0, ||§[|3/]|¢[|% is a fixed constant.
Therefore, by letting B=B||¢[|3/[|¢||%,, we have a new equation in exactly the same form
as (5.2), with ¢ and B replaced with ¢ (normalized in vector 2-norm) and j (proportional
to B but independent of ¢), respectively. To simplify the notation for our analysis, we still
work with the original equation (5.2), with ¢ normalized in vector 2-norm.

Note that A is entirely determined by the desired unknown ¢. As A is symmetric
and positive definite with >0, any eigenvalue of A is positive. It is clear that (5.1) is
simply a variant of the well-known inverse power method for computing the eigenvalue
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of smallest modulus. Define the matrix Dy =Bdiag(|¢x|>—|¢|*) (a diagonal matrix whose
diagonal entries are the entries of the vector B(|¢|*>—|¢|?)) such that

1Dl =B |1¢xI* = 91| < Bl x| + 191l 10— [9]]]

Z(Pr,
<2 i~ 9l <2l 95—l = 4psin Z L) 63)

Suppose that sin/(¢y,¢) is sufficiently small, so that ||A~1Dy|| < ||A~!||||Dx|| < 1. Tt fol-
lows that

(A+Dy) 1= ((1+DkA—1)A) AT (I4DA
e (1—DkA*1(I+DkA*1)*1), (5.4)

where

IDeA™H 1+ DA™ THI <Dl AT (T4 DeA™H) 7|

JA D 26
< S —sinZ (¢, ).
T—[[A[[De] ~ A, 54 (0ed)

From (5.4), Step 1 of Picard-projection (5.1) can be written as

Pri1=A g =(A+Dy) ¢y
—A-1 (¢k—DkA—1(I+DkA—1)—1¢k) . (5.5)

This shows that (5.1) is a perturbed inverse power method based on the limit matrix A,
with a small perturbation vector DyA~!(I+DyA~1) "¢ subtracted from ¢ before the
action of A~1. This observation helps us establish a one-step local convergence of Picard-
projection closely related to that of the standard inverse power method involving A.

Theorem 5.1. Consider the algebraic GPE

1
Ag— (-~ yL+diag(V) + paiag(917) ) 6 =,

where V>0 and B> 0. Let (u,p) = (A1,01) be the eigenpair representing the GPE ground
state solution. Let Ay be the second smallest eigenvalue of A, and assume that Ay < Ay. Let ¢y
be an approximation to ¢, with ||px|| =1 and sinZ(¢x,¢) sufficiently small, and define Dy =
Bdiag(|¢x|*>— |@|?). Then the new iterate ¢y, computed by Picard-projection (5.1) satisfies

tanZ (g 9) < T PIADN) /4y 9) 1O sin2L(pup)). 66)
2
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Proof. Let (A;,v;) be the eigenpairs of A, with 0<A; <A, <---<A,, and ||v;]|=1. Recall that
A1 =u and v; =¢ are the eigenvalue and eigenvector of the algebraic nonlinear eigenvalue
problem (GPE) corresponding to the ground state, and (v;,v;) =0 for i # j since A is
symmetric. Let

n
=) civ;,
i=1

with

NI

1
n 2 n
o]l = <Zc12) =1, where (Zcf) =sin/(¢y,v1)
i=1 i=2
is assumed to be sufficiently small, and ¢ = (¢, v1) =cos Z (¢, v1) ~ 1. Let us define

2 3
k= DkA_l(I+DkA_1)_1(Pk:DkA_l(Pk— <DkA_1> ¢k+(DkA_1> (Pk—---,

H (DkA*1>é

exponentially with ¢ because sin/(¢y,v1) is sufficiently small. Therefore g can be simply
written as

where
4(471(!47)

_ 4Bsin ¢
<IDel a7 < (F ) =0

qk:DkAflgbk—i—O(sinzl(qbk@)). (57)
Substitute ¢ =31 ;c;v; into (5.7). Since || D||,|ci| < O (sinZ(¢x,¢)) (2<i<mn), we have
€1 = Ci . o €1 . o
G = )Tlevl +Dy xvﬁ—(’) (sin® Z(¢y,¢)) = /TleUl +O (sin® Z(¢x,P)).- (5.8)
/i

1
Now let gy =Y_j" ; d;v;, such that for each i,
c )
di=(v,qx) = /\711 (v;,Dyv1)+ O (smzé(gbk,qb))
c .
§/\—11 || Di|| cos £ (v;, Dyvq) +O (smzé(cpk,(p)) )

It follows that

n % C1 n %

(L) <ZHIDkll (L cos* £ (0, Dion) ) +O (sin £ (g, 9)
i=2 M i=2
c ) .

:Tll || Di||sinZ (01, Dgvr) + O (sin® Z(¢y, ) - (5.9)

With the work above, (5.5) leads to

N _ c "¢
P =A" (G- == —nt+
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Recall that c; =cosZ(¢,¢), and note that
L0) ey 200) 3 2090

2cqisin

= Sinl((Pkrgb)‘

Therefore,

(o)) () s (ma(0))
tanZ (Ppi1,¢) = o—d; S a—di
A A

1 1 . 1 A
<)%2(Z?:2Ci2)2+)%2(2?=2d1'2)2 <ﬁsmé(¢k,cp)+2,8)\l sin/(vq,Dyv1) (ZClsmw)
- c—dy ~— A c1—dq

< A1 +2BsinZ(vy,Dyvr)
< PR

tanZ (¢, @) +O (sin® Z (¢, p)) - (5.10)

Finally, since ¢ 1= Px11/||Px+ 1/, the conclusion is established as

L(Prs1,0) = Z(Prs1,9).-

Thus, we complete the proof. ]

We consider now the local convergence of BENGEF. Similar to Picard-projection, the
local convergence of BENGF can also be analyzed from the perspective of a shift-invert
power method. In matrix form, this method reads

Step 1:  Solve(I+AtA)Pri1 =drforders, (ie, Pr=(I+AtA) ¢), (5.11a)
Step 2: ¢ry1=Pri1/ || Prrall- (5.11b)

with Ay defined the same as above for Picard-projection.
The local convergence analysis closely follows that of Picard-projection. Specifically,
we can write Step 1 of BENGF as

Pri1 = (I+AtA+ALDL) Ly,

where Dy = Bdiag(|¢x|> —|¢|?). Using the inverse of matrix addition (5.4), we have
. -1
Pri1=(I+AtA)™! (4>k—AtDk(I+AtA)1 (1+AtDk(I+AtA)*1) ¢k>, (5.12)

which is a perturbed shift-invert power method based on the limit matrix A, with a small
perturbation vector subtracted from the standard result. In fact, (5.12) is obtained by
simply replacing A and Dy with [+ AtA and AtDy, respectively, in (5.5). Thus, to derive
the one-step local convergence, we need only replace Dy with AtDy in (5.9), and replace
A1 and Ay with 14 AtA; and 14 AtA,, respectively, in (5.10). Then we have the following
convergence result for BENGFE.
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Theorem 5.2. Consider the algebraic GPE

1
Ag= (= yL+diag(V) + paiag(91%) ) o =,

where V>0 and B> 0. Let (u,p) = (A1,01) be the eigenpair representing the GPE ground
state solution. Let A, be the second smallest eigenvalue of A, and assume that Ay < Ay. Let ¢y
be an approximation to ¢, with ||¢i|| =1 and sinZ(¢y,¢) sufficiently small, and define Dy =
Bdiag(|px|? —|p|?). Then the new iterate ¢y, 1 computed by BENGFy, (5.11) satisfies

1+At(A+2BsinZ(vy,Dyv1))

/ <
tanZ(¢r41,9) < 14+AtA,

tanZ (¢, ) +O (sin® Z (¢, ¢)) -

We comment on the connection between Picard-projection and BENGE. First, we pointed
earlier that Picard-projection is equivalent to BENGF as At — co. In terms of the local con-
vergence rate, if fsin/(vy,Dyv1) is sufficiently small such that

AM +2ﬁsin4 (vl,Dkvl) <Ay,
then the bound on BENGF convergence factor

14+ At(A+2BsinZ(vq,Dyv1))
1+AtA,

achieves its minimum

A +2‘Bsin4(vl,Dkvl)
Ao

as At— oo,

which is exactly the result (5.6) for Picard-projection. This suggests that for small B,
BENGF may converge more rapidly with larger step size At, and Picard-projection is
likely to outperform BENGF asymptotically. This has been verified numerically in our
1D test for B=23.1371; see Table 3. On the other hand, if fsinZ (v, Dyv1) is large such that
A1+2BsinZ(v1,Dyv1) > Ay, then we would not get a bound on the convergence factor that
is less than 1 for either method. The relative merit of the two methods for GPE with large
B deserves further exploration, though numerically, Table 3 suggests that BENGF with
optimal step size At outperforms Picard-projection.

6 Conclusions

We have considered analytically and numerically the effect of AA on Picard-projection
and backward Euler normalized gradient flow iterations for solving the stationary GPE.
Under a finite element discretization, we proved that both of the iterations fit into the AA
analysis framework from [30], which allowed us to prove that AA improves the linear
convergence rates of the methods by a multiplicative factor representing the gain of the
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AA optimization problem, but adds additional higher order terms to the residual expan-
sion. Numerical tests show substantial improvement provided by AA for both methods,
especially for larger B. Finally, a local convergence analysis of both methods is given.
There are two main conclusions from this paper: First, AA provides significant improve-
ment in both methods. Second, although there are differences between Picard-projection
and BENGEF iterations, when AA is used with a larger time step size they behave very
similar. This second result is important since BENGF has a parameter At, and it seems
that by using AA Picard-projection one does not need this parameter. Future directions
include extending this work to the important case of rotational GPE.
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