Georg-August-Universitat

Gottingen

Convergence analysis of an inexact iteratively

regularized Gauss-Newton method under

general source conditions

Stefan Langer and Thorsten Hohage

Nr. 2006-21

Preprint-Serie des
Instituts fiir Numerische und Angewandte Mathematik
Lotzestr. 16-18
D - 37083 Gottingen




Convergence analysis of an inexact
iteratively regularized Gauss-Newton
method under general source conditions

Stefan Langer* and Thorsten Hohage!

Inexact IRGNM under general source conditions

Abstract. In this paper we improve existing convergence and convergence rate re-
sults for the iteratively regularized Gauss-Newton method in two respects: First we
show optimal rates of convergence under general source conditions, and second we
assume that the linearized equations are solved only approximately in each Newton
step. The latter point is important for large scale problems where the linearized
equation can often only be solved iteratively, e.g. by the conjugate gradient method.

1 Introduction

Let us consider a nonlinear, ill-posed operator equation
F(z) =y,

where the operator F' : D(F) — ) is injective and continuously Fréchet differen-
tiable on its domain D(F) C X, and X,) are Hilbert spaces. We assume that
there exists an x7 € D(F) with

F(a') =y (1)
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and that only noisy data y° satisfying

Iy’ —yl| <6 (2)

are available. The nonnegative noise level ¢ is assumed to be known.
To iteratively compute an approximation to ' we replace the nonlinear operator

equation in the n-th Newton step by the linearized equation

F'[2°]h, = y° — F(z0), n=12,...,

n

where h, denotes the update h, = z,, — 2%. Since in general the linearized

equation inherits the ill-posedness of the equation F(z) = y, we apply Tikhonov
regularization with initial guess zp — 2%, which leads to the regularized equation

(il + F'lap ] FlapDha = F'lap ] (y° = F(23)) + (20 —h),  n=12,..., (3)

where 7, is the regularization parameter. This algorithm is called iteratively regu-
larized Gauss-Newton method (IRGNM) and was first studied by Bakushinskii [1].
In our case (7,) is a fixed sequence satisfying

lim v, =0 and 1< I

< <~ (4)

for some v > 1. As stopping rule for Newton’s method we choose the well-known
Morozov discrepancy principle, i.e. we stop the iteration at the first index N, for
which the residual ||F(x%) — 9°|| satisfies

IF(zy) = 'l < 76 < [|[F(zp) =¢l,  0<n<N, ()

for a fixed parameter 7 > 1.

It is well known that for ill-posed problems convergence as the noise level tends to 0
can be arbitrarily slow unless a source condition is satisfied. For nonlinear problems
these conditions have the form

zo — ' = f(F' [ F'l2])w. (6)

Here f : [0, || F'[2"]]|?] — [0, c0) is an index function, i.e. f is increasing, continuous
and f(0) = 0, and w € X is 'small’, i.e. |Jw| < p for a p > 0. Such conditions
are also almost necessary for rates of convergence (see Bakushinskii & Kokurin [3]).
So far the convergence of the IRGNM has been studied under Holder type source
conditions

f(t) =t", 0<v<l, (7)

(see Bakushinskii [1] and Kaltenbacher, Neubauer & Scherzer [4]) and logarithmic
source conditions

s = { TN Oty ®)
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(see [8]). The former conditions are usually appropriate for mildly ill-posed prob-
lems, i.e. finitely smoothing operators F' whereas the latter conditions (where the
scaling condition ||F”[z7]|?> < exp(—1) must be imposed) lead to natural smooth-
ness conditions in terms of Sobolev spaces for a number of exponentially ill-posed
problems.

Starting with the work of Mathé & Pereverzev [13] a series of papers has recently
been devoted to the convergence of linear regularization methods under source con-
ditions with general index functions. Prior to [13] the IRGNM under general source
conditions was studied by Deuflhard, Engl & Scherzer [5], but no rates of con-
vergence as the noise level ¢ tends to 0 were established. In this paper we show
that the discrepancy principle leads to order optimal rates of convergence under
the usual conditions concerning the finite qualification of Tikhonov regularization.
In [14] Mathé & Pereverzev already showed that Tikhonov regularization with the
discrepancy principle for linear inverse problems yields optimal rates of convergence
under these conditions.

Up to the present convergence proofs for the iteratively regularized Gauss-Newton
method have assumed that the linear equation (3) is solved exactly in each Newton
step (see [1, 4, 8]). For large scale problems this is unrealistic. One usually computes
just an approximation

e & Ol + F8) F)) ™ (Pl = F(ed)) + (oo — )

in each Newton step. We formulate conditions under which this additional error
does not impair the rate of convergence.

Finally we show in section 4 that the CG-method applied to (3) satisfies the as-
sumptions of our convergence analysis for an appropriate stopping criterion. The
CG-method has been shown to be an efficient choice for large scale, exponentially
ill-posed problems, especially in combination with a preconditioner (see [9]), but in
principle our convergence analysis applies to any iterative method.

An alternative approach is to apply an iterative method such as Landweber itera-
tion, v-method or CGNE directly to the Newton equation and use the regularizing
properties of such methods with early stopping (see Bakushinskii [2], Kaltenbacher
[11], Rieder [15, 16], Hanke [7]). However, for linear regularization methods the
number of inner iterations typically grows exponentially with the Newton step. For
the Newton-CG method no convergence rate results are available so far for weak
source conditions (e.g. logarithmic and Holder with small v), and experimentally
one often observes a slow-down of convergence after some initial good progress.
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2 Convergence of the IRGNM for exact data

We first have to formulate some additional assumptions on the index function f
and the operator F'. To shorten notation we make the definitions

1

= ra(A) =1 - Aga(\), A:=F[21], A, :=F[z)

So g, denotes the filter corresponding to Tikhonov regularization. To formulate
our convergence result for general source conditions as presented in [13], we assume
that that the index function f satisfies the inequality

sup VAR WIS < epyTuf(m),  neN,. (9a)

O<AZ| B [T 2

Since the classical qualification order of Tikhonov regularization is 1, this condition
is satisfied if A — A covers A — v/Af()) in the sense of [13, Definition 2]. Moreover,
as A — VAf()\) covers A — f(\) with constant 1, it follows from [13, Proposition
3] that

sup |ra(A)[f(A) < e f(m), neNo (9b)

0<A< || FY[2t]|2

We further assume that

f(yA)

< C for all A€ (0,|A|7/9]. 9¢

O s (0, [|A1/~] (9¢)

This corresponds to the index function class F, ¢, defined in [13]. Finally, we can
assume w.l.o.g. that

fO) <1 forall  Ae(0,]Al (9d)

We will discuss the special index functions defined in (7) and (8) later.

As in [4, 8, 10] our analysis relies heavily on a local factorization of the operator F'.
We assume that for all z,z € B(z", E) := {z : ||z — 2| < E}, E > 0 there exist
linear operators R(z,z) € L(Y,Y) and Q(z,x) € L(X,)) such that

F7] = R 2)F[a]+Q(z,z) (10a)
Il = R(z,2)[ < Cgr (10b)
IQ(@,z)|| < ColF'[zN)(z - )| (10c)

for all z,r € B(z', ).
J,exc

By 22, we denote the computed new iterate and by z;¢}" the new iterate for the
exact update, i.e.
2y =l R A =ad + b (11)
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Hence, the computed new iterate can be written as

N app _ .0,exc app
Tpy1 = Ly + hn - xn—l— + (hn - h”)

A straightforward computation shows that the total error e, := x° — z' for the
iteratively regularized Gauss-Newton method can be decomposed into

et = rp(ATA) f(ATA)w (12a)
et = ga(ALA) ALY — ), (12b)
eny = (ra(ARA,) —ra(A*A)) F(A*A)w, (12¢)
enty = gn(ALA)AL(F(ah) = F(a),) + Anen), (12d)
elrfgrl = hZPP — h,. (12e)

Here €2PP is the linear approxunatlon error, e is the propagated data noise error,
et involves the Taylor remainder, e describes the nonlinearity effect that A, # A
in general and e is the error caused by the approximate solution of the linear
system.

In the following lemma we present estimates for the error components and for their
images under A defined in (12).

Lemma 1 Assume that (1) - (6), (9) — (11) and ||e,|| < E hold. Then the follow-
ing estimates hold for the error components defined above

lesall < cpf(m)p (13a)
noi 1
lentall < 2\/7_6 (13b)
HAei"p | 3Cf | Ae, ||
len il < “ —Cq \/*f( V)P (13c)
e < (2CR+ chenn) e, (134)
and for their images under A
(APl < erv/Tnf (V)P (14a)
noi ||A€TLH
|Aem || < (CR+1+CQ 3 5 (14b)
[Aetl || < (Cr+ 1) 2Ck| AR + Collenih ||| Aey || (14c)

Al
5 CollAenll | + Coll Aeallllentall

NN

Aey,
e | < (c 114 el

\/,) (2CR + §H€nHCQ) [Aen.  (14d)
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Proof: We just spell out the proofs for the error components, in which the source
condition appears. For the other components we refer to [4], where also the esti-
mates for the latter error components are contained for the special case f(t) = t".

(13a) follows from (9b) and the isometry of the functional calculus. The proof of
(14a) is analogous and uses (9a) and the identity [|Az|| = ||(A*A)Y/2z||, which holds
for all z € X.

To shorten notation we define 7" := (v, + A*A) and T, := (7, + A} A,,) and recall
the important estimates

1 1
1T AL < AT < , (15)
2/ 2/
T s AT A <L (16)
To show (13c) we estimate
leniall = 1T (A"A = AL AT f(A"A)w|
= [Ty [A* (R(z",27)" — R(a,2"))A
+Q(al,27) A — A, Q(a, "] T~ f(A* Aw]|
Aeipp 30 Ae,
Vn 2 7V
(14c) follows from
[Aeall < Il R(2!, @) AT AL (R(a!, 23)" = Ry, 2'))A
+Q(a!,20)" A — A7 Q(ay, 2T f(A* A)w] + CollAen]llep |
| Aen
< app n app
< (Cr+1) |20k Ae b || + N ———CollAen| + CollAenllllen
+CqllAenlllents |l
U

Lemma 2 Assume that (1) - (6), (9) — (11) and |le,|| < E are satisfied for 0 <
n < N and for some sufficiently large T > 1. Then the inequalities

c [ Aenll

" < le C n) + —— 17
leniall < lleqyall + (er + RCf)Pf(7)+CQ Ve (17)
lAenill < llAer || +all AR | + b (18)
allAeR]l < [[Aeg |l + [ Aensa]l + 0l Aen|l (19)
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with constants

a = 1—|—2CR(CR—|—1), QZI—QCR(CR—I—l)

1+Cgr+LEC 3 3
b = (CR+1)< f_f Q+<2CR+—ECQ)+CQ (%JrcRcf) p)

14+ Cr+ 1EC, 3 1
CQ( Sy T2 et <QCR+ ECQ))

ol

hold.

Proof: Notice that from (10) and (5) we obtain (see [4])
1
70 < <CR + 1+ §||€n||CQ) ||A€n|| +0

and thus
6 <

1 1
- (C’R+ 1+ 5ECQ) | Aey . (20)

T —

Then the sum of the estimates (13) together with (20) leads to inequality (17).
Analogously the sum of the estimates (14) together with the estimates (13) and
(20) leads to inequality (18). To show (19) we use the equality

app noi tay Is
AePP + Aell | = Aepq — Aed% — AeyY | — Ael, .
Writing

Aeglﬂ = TRz T,x‘;)A T! [ *(R(a", i)* (x5 xT))A} T f(A*Aw

+%R( )A T Q! 20) A — A*Q(x;, ah)] T7' f(A" A)w
+Q( n) n+1

we get

Ael®P + o R(x", 22) A, T [AZ(R(xT 2°)* — R(a°, :L"T))A} T (A*A)w

rrn

= Rl ) AT Q) A = A'QUan, 2] T (A Ay
_Q(IT7 $n) €n+1 + A6n+1 Aen—l—l Ae;a-i}il o Aes+1.

Now the assertion follows by estimating and using on the left hand side the second
triangle inequality:.
O

With these lemmas we can prove the following convergence result. A similar result
has been shown in [5] for the special case Cjs = 0 and under a different nonlinearity
condition.
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Proposition 3 Let (1) - (6) and (9) — (11) hold. Assume that the error e, and

its image F'[x0)e® | satisfy

lewiill < Ciof (), 0<n<N, (21a)
IF'[z5)ex il < Civ/Anf(m),  0<n <N, (21b)

and that Cr,Cg, Cis, 7, 1/v and p are sufficiently small. Then there exists E > 0
such that the inexact Gauss-Newton iterates 0, 0 < n < N, given by (11) are well
defined for every xo € D(F) satisfying

lzo — 2| < B (22)
if the stopping index N = N(8,1°) is determined by (5). Moreover,
lzp, = ' = O(f(w))  for 1<n<N (23)
with N =00 for 6 =0. If § > 0 and the v, are chosen by
Tn =YY ", n=20,1,2,...,

the stopping index is finite and N = O(—In(u="(8))) where u()\) := VAf(A). Con-
ditions specifying ”sufficiently small” are given in the proof.

Proof: We will use an induction argument to prove for 0 < n < N the estimates

en < C@) (24&)
lenll < E. (24D)
for 6,, and Cjy defined by
0, = HAenH, Cy := max 6y, 2
u(Yn) 1—b++/(1-0)?%—4ac

with constants a := /7C}(cspa + Cis(Cr + 1)), b := /7Cs(b + CoCy) and ¢ =
VACse. Notice that (24b) implies 2%, € B(z', E). Hence, if (24) is true for some
n € {0,1,..., N — 1}, the estimate (18) holds. From (21a) and (21b) using (10) we
get

[Aerall < R, ) Flaplenall + 11Q(", 2) el
< (Cr+ D)Csyv/7nf (70) + CoCis| Aen||- (25)
This together with the estimates
Vi 7 and fom) o FOmn) cr,

Tn+1 J(Yns1) f(Yn11)
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(9d) and (14a) gives us the recursive estimate

Oni1 < a+ b, + cb?.
Let t; and ¢, be the solutions to a + bt + ct? = t, i.e.

1=b++/(1-0)?—4ac
B 2¢ ’

B 2a
1—b++/(1-0)2—4dac’

and assume that the constants Cr, Cg, Cis, 7, 1/7 and p are sufficiently small such
that the smallness conditions

tl t2

b+2vac < 1 (26a)
1—b++/(1—-10)?—4ac
) Oy < 5 (26D)
C + (Cf + CRCf),O + CLCQ < F (26C)
Q

hold. Now we can show (24). For n = 0 (24a) is true by the definition of Cy and
(24b) by virtue of (22). Assume that (24) is true for n = k, & < N. Then the
assumptions of Lemma 2 are satisfied, and therefore the estimate

Ops1 < a+ by, + b

is true. By virtue of assumption (26a) we have t;,t; € R and ¢; < t5. By the
induction hypothesis (24a) either 0 < 0 < t; or t; < 0 < 6y. In the first case, the
non-negativity of a, b, and ¢ implies

Ops1 < a+ b0y + i < a+ bty +ct? =1,
and in the second case we use assumption (26b) and the fact that
a+(b-=Dt+ct> <0, t <t<ty,

to show that
Op1 < a+ bl + ci < 0), < 6.

Thus, in both cases (24a) is true for n = k + 1.
Using (17), assumptions (21a) and (26¢), and the induction hypothesis we get

lexsrll < (Cie+ (s + Crep)p) flm) + C_Q% < Bf(y) < E.

This proves (24b). Furthermore, from the last computation we have in particular

c
||6n+1|| < (Cls—l—(Cf—l—CRCf)p—l—C—QCg) f(’}/n), n=01,...,.N—1, (27)
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and the constant Cy, + (c; + Crey)p + ¢Cy/Cq does not depend on § or y°. This
shows convergence and (23) for the noise-free case 6 = 0. Since by (20) and (24)

5 < 1+Cr+5Cq
- T—1

) Cgu(’}/N_l) (28)

for 6 > 0, the stopping index is finite with N = O(—In(u"'(4))) for the choice

Tn = Yoy "
O

3 ITRGNM with discrepancy principle for nonlin-
ear problems

Since we assume in this section that the index function f is unknown, we replace

the error bounds (21) on ef ; by the strongest possible bounds

el < Ciy/Am,  0<n<N, (29a)
|F[28]es |l < Ciyan  0<n<N, (29b)

considering that f satisfies (9a) and that the classical qualification order of Tikhonov
regularization is 1.

To prove convergence rates of optimal order for IRGNM we have to impose a further
condition on the index function f.

Assumption 4 Let f € C[0,]|A]|?] be any strictly, monotonically increasing index
function for which the function ® : [0, f(|[A]|?)] — [0, | AlI>f(||A]|?)] defined by

Q) = t(f- /)7t
s convexr and twice differentiable.

Under this assumption this following stability result holds true:

Lemma 5 Assume that the index function f satisfies Assumption 4 and that z € X
satisfies the source condition

z = f(A"A)w with |w]| < p. (30)

Then the estimate

o1 < ot (BB0) e (10 (1221 (31)

holds.
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Proof: Due to the assumptions on f and ® the function ¢ is invertible and an ap-
plication of Jensen’s inequality gives us the estimate in (31) (see Mair [12, Theorem
2.10]). The equality in (31) is a consequence of the identity ®~!(¢?) = f2(u~'(t)),
which follows from

O(fA(u™' (1) = AU HTHO) = FE =t
with & = u=1(¢).
0J

Recall that for linear inverse problems the optimal error bound under the source
condition (30) is of order f(u~'(d)) (see [13]). The following main result shows that
this rate of convergence is achieved by the IRGNM with the discrepancy principle.

Theorem 6 Let the assumptions of Proposition 3 hold and let [ satisfy Assumption
4. Assume furthermore that the inequalities (29) and the smallness conditions

oy < 1 (32a)
||A||2) L UAIP + ) (Cr +1)Cis
o [ Aeoll 1—9q

—+q<1+

2 32b
L —qy (32)

are satisfied. Here the constant q is defined by q == CqCy + b + CoE with the
notation of Lemma 2. Then the final iterates x5 satisfy the order optimal estimate

lz% = 2"l = O(f(u™(5))), & —0. (33)
Proof: Due to (29b) we get as in (25) the estimate
lAen 1|l < (Cr + 1)Cisyn + CoClll Aen]l.
Then by (18) and (24)
[Aensill < (Cr+ 1)Cisyn +all A || + (CoCls + b +TCy)| Aes |

holds. Since (26¢) implies e€Cy < CoFE and hence CoCis + b +¢Cy < g, it follows by
induction that
lAensill < (Cr+1)Ck > ¢ Fy+a Y AR llq" ™ + || Aeollg™ .
k=0 k=0

The inequality

Vk Tk Vek+1
re(N) = < < re+1(A), A >0,
+) (VIML)\) B <7k+1) <7k+1+)\) < ()

together with the isometry of the functional calculus imply that

[Ae 5 1| = [[Aress (A"A) f (AT A)w]| < 7| Arepa(A"A) f(AT A)w| = 7[[AeiTh][ (34)



S Langer and T Hohage 12

Analogously the inequality

9 2
Vi< (%+ 14| ) <7 viA) /i< (1 L AP )fy"\/Xrn(A), 0< A< A2

Tn Yo

implies that
AP o 400
[Aeol| < | 1+ o V'l Ae )

Using assumption (32a) we obtain

. n— a - n— n— a 1 a)
DA HAGER < Y T A < 1_ml|x‘1~6’7ﬂﬂll-
= k=

Combining the last inequalities, we have shown that

u a All? .
encal < (Cat 00> a e+ (1w (14 2B ) a9
0 qry 7o

Now it follows from (19), (24a), assumption (26¢) and (32a), ¢ < 1 (because v > 1),
@+ a = 2 and the last inequality for n = N — 2 that

. . c
|Aen]] > allAe ppH—(b+%Cls)||f4€zv—1||—7ml|z‘161v—1||2

—(Cr+1)Cysyn-1

> allAc] — (Lw(u” ” ))vnAe?vppn
qy Yo
N-2
—(Cr+1)Cs <QZQN . k%+7N—1)
0
> (o= 12— (14 200 )

—(Cr+1) Clszq R

k=0
a |A]”
= (2— — ¢y (1 + — AelP 36
( 1—qy Yo Ayl (36)
N-1
—(Cr+1)Ci Y _ "y
k=0

Furthermore, as above the inequality v/ Ary_1(A) > v/ (7'?"2”2) for 0 < X < || 42
implies

o _ OIN-1
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From (5) we get as in (20)

1-Cr—£Cg
02— Aewnl. (38)

It follows from the condition (32a), v > 1, and the definition of b that

- E
1 >q:CQC1S+b+CQE>CR+ECQ. (39)
Using the inequality 7% /vv-1 < YV 17 we get
g T < (g
and thus
N—-1 N-1 o
T < ) VT < (40)
k=0 k=0 -4

Then we can estimate using (36), (38), (40) and assumption (32b)

1-Cr—Z2Cq a ||AH2))
o > . 2— —— —y(1+ Aey?
= 1 [( 1—qy Q’Y< o [ Aen™|l

_ (CR + 1)015’}/]\[_11 — ”yq:| .
This, (37) and (39) imply
Ciyv-1 <6, (41)
CollAey™| < Csyn—1 + 0, (42)
with the constants
l—q a ( ||A||2)> || Aeo| (Cr +1)C
Gy = 2————q|1+ -
' <T+1) K 1—qy ! Yo IAlI? + 70 1—q
l—q a > HAII2))
Cy = e 14 o ’
’ <T+1)( 1—gqy q7(+ Yo
1—q\ (Cr+1)Cy
03 = ,
T+1 1—1q

independent of § and y°. (32b) implies C; > 0 and C3 > 0, and so using (41) and
(42) we conclude

C
s 41
APl < C46 with Ci= & . 43
N
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Now we can apply Lemma 5 with w replaced by C; 'ry_1(A*A)w and (43) to obtain
04 P app ||A6app || -1
| f < < 0)) .
P <C4> f 04 p < Caf (u7 )
From (28) we have that

1+Cr+ LZCO
d < Csu(yn-1), where Cj:= < + TR_+12 Q) Cy.

To obtain an estimate for ,/yy_1 in terms of ) we estimate

— )
- 0T (i (L))

L) (e 2 )e)
< amax{LCis} ™ (9)).

In the second line we have used the definition of u, (41) and the monotonicity of
fou!, and in the last line the inequality f(u='(t§)) < tf(u='(d), t > 1, which
follows from concavity of fowu™! (see Assumption 4). Then from the last estimate
and assumption (29a) we obtain that

A
|

ot

ek < 2 max {1, Ca} £ (7' (9)).

Now it remains to be shown that the error components in (13b) — (13d) are of order
O(f(u=*(0))). To estimate the right hand side of (13c) and (13d) we combine (34),
(35) again for the case n = N —2, (40), (41) and (42) to conclude [|Aen_1]| = O(9).
Then an application of ||ey| < E, (43) and (9d) together with the last result shows
that [|ef|| and [|e}” || are of order O (6/,/n—1). For ||e5|| this already follows from
(13b). Now applying a similar idea as above, we have

N < max{1,Cs5}f (u='(d)).

So, altogether we have proven
lexll = llay —2'| = O(f(u™(5))), 6 —0.
O

It is worthwhile to note that the convergence theorems of the IRGNM given here

comprise the results formulated in [4] and [8], where the additional error term e!* was
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not considered and the theorems were formulated for either Holder source conditions
or logarithmic source conditions. To get the results stated there one has to check
that the conditions (9) are satisfied for the functions defined in (7) and (8). The
proofs can be found in [4] and [8].

To recover the asymptotic for the stopping index N consider first the case where
the index function is given by (7). Then the function u is given by u(t) = t'/2+v
and so u~!(t) = t¥0+2) Now using Theorem 3 we conclude

N = O(—=In(u"1(8))) = O(= In(6¥+2))),

In the case where f is given by (8) we have u(t) = V{(—Int)™ > /t. Therefore
u™t(t) <t and so
N = O(—1In(6?)) = O(—1nJ).

Analogously one can recover the convergence rates proven in [4] and [§].

4 Solving the linearized equation

This section deals with the solution of the linearized and regularized equation (3). In
general our convergence result applies to every algorithm to solve (3) that guarantees
the conditions (21) resp. (29) in each Newton step. Here we will study the conjugate
gradient (CG) method (see [9]). Our aim is to formulate a truncation criterion for
the CG-method such that (21) is satisfied.

For details of the CG-method we refer to [6]. To shorten notation we define for the
following

_ ( F'lz0]
G = < N ) cL(X,YxX), 1°¢cD(F),

and g0 = (y° — F(22), \/Fn(wo — SL’;SL))T. Then (3) can be written as a normal
equation
GiGrhn = Grgy, (44)

and the CG-iteration applied to the system (44) can be coded as follows:

hy =05 d” = gp; 10 = Grd%; p! =10 k=05

while [|r¥|| > eys/?
k=Fk+1;
7" = Gnp";

ap = [P R/ 13
hE = hE=1 4 aypk;
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dk — dk—l _ Oéqu;
rk = G dF;
B = Ir* 1% /el
PEHL = k4 Bph.

Note that our stopping criterion does not require knowledge of the source condition.
Further recall the important equation

= Ghgd — Gl

Theorem 7 For the CG-method applied to (44) the stopping criterion

¥ < ey (45)
is met after a finite number J of steps, and the update hP := h! satisfies the
estimates

bl =kl < ev/Ams
|Gkl =Bl < ey

where hi denotes the true solution of (44). In particular (29) holds.

Proof: It follows from standard convergence theory of the CG-method that
limy oo A = hI and limg_7x = 0. So the stopping criterion (45) is met after
a finite number J of steps.

Since (G,Gor,x) = [[F'[zg)z|” + mllzl® = yallz]?, we have [(G5Ga) 7] < 7
Hence, we conclude

I, = hall - < (GG T GG (R, = )l
< % 1G(gn = Gahy)|
< \/%-
This proves (29a) with the constant C; = €. Since (G7)'G? is the orthogonal
projection onto R(G,,) and

G =GR Ga) T ="

we can estimate

G (R, = )l (GGG (R, — hy)

(G NGEGa(R] — B
(VAm) ey

EVn.-

IAIACIA
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The estimate (29b) with the constant Ci given by € now follows from the inequality
1F" [zp)a]* < (|G,

which holds for all z € X.
O
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