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ON AN UNSYMMETRIC EIGENVALUE PROBLEM GOVERNING FREE
VIBRATIONS OF FLUID-SOLID STRUCTURES*

MARKUS STAMMBERGER! AND HEINRICH VOSST

Abstract. In this paper we consider an unsymmetric eigenvalue problem occurring in fluid-solid vibrations.
We present some properties of this eigenvalue problem and a Rayleigh functional which allows for a min-max-
characterization. With this Rayleigh functional the one-sided Rayleigh functional iteration converges cubically, and
a Jacobi-Davidson-type method improves the local and global convergence properties.
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1. Introduction. For a wide class of linear selfadjoint operators A : H — H, the
eigenvalues of the linear eigenvalue problem Ax = Az can be characterized by three funda-
mental variational principles, namely the Rayleigh’s principle [13], the Poincaré’s minmax
characterization [12], and the maxmin principle of Courant [4], Fischer [5], and Weyl [20].
These variational characterizations of eigenvalues are known to be very powerful tools when
studying selfadjoint linear operators on a Hilbert space H. Bounds for eigenvalues, compari-
son theorems, interlacing results, and monotonicity of eigenvalues can be proved easily with
these characterizations, to name just a few.

In this paper we discuss the unsymmetric eigenvalue problem

Ky, C|lzs| _ M, 0 T
-b [0 Kf] [mf] =A [—CT Mf] Llff]

which governs free vibrations of a fluid—solid structure. Here Ky € R*** and K; € Rf %/
are the stiffness matrices, M; € R**® and My € R/ %7/ are the mass matrices of the structure
and the fluid, respectively, and C' € R**/ describes the coupling of structure and fluid. z; is
the structure displacement vector and z y the fluid pressure vector.

Problem (1.1) can be symmetrized easily. Hence, all eigenvalues are real, and the vari-
ational principles mentioned in the first paragraph hold for the symmetrized problem. How-
ever, the transformed problem incorporates the inverse of the mass matrix M, which is
usually obtained from a finite element discretization of a partial differential operator and is
therefore very large and sparse. Hence, to evaluate the Rayleigh quotient of the symmetrized
problem is quite costly.

In this paper we introduce a Rayleigh functional p of the original problem (1.1) which
can be evaluated easily since it is the positive solution of a quadratic equation involving only
bilinear forms of the matrices K, M,, K¢, My, and C. We prove that right eigenvectors
of (1.1) are stationary points of p, and that all eigenvalues satisfy Rayleigh’s principle with
respect to p and are minimum-maximum and maximum-minimum values of p.

For symmetric eigenvalue problems the Rayleigh quotient iteration is known to con-
verge cubically to simple eigenvalues, but for unsymmetric problems its convergence is only
quadratic. Replacing the Rayleigh quotient by p, the resulting Rayleigh functional iteration
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converges also cubically. This property suggests an iterative projection method of Jacobi-
Davidson type for (1.1).

The paper is organized as follows. In Section 2 we discuss the symmetrized version of
the eigenvalue problem (1.1), and prove some useful properties of the eigenvalues and eigen-

vectors. In particular, if [xz,x? T is a right eigenvector of (1.1) corresponding to A, then

[/\mz, a:}:]T is a left eigenvector corresponding to A. This property suggests the definition of
the Rayleigh functional p for which we prove in Section 3 variational characterizations of
the eigenvalues of (1.1). Section 4 proves the cubic convergence of the Rayleigh functional
iteration. In Section 5 we consider structure-preserving iterative projection methods of non-
linear Arnoldi and of Jacobi-Davidson type based on the Rayleigh functional, the efficiency
of which is evaluated by a numerical example in Section 6.

2. Fluid-solid vibrations. Vibrations of fluid-solid structures are governed by the linear
eigenvalue problem [1, 7, 8]

_|Ks C Ts| M, 0 Ts| .
@D K= [0 Kf] [wf] =A [—CT Mf] [wf] =AMz,

where the matrices Ky, M; € R®*®, and Ky, My € R'*/ are assumed to be symmetric and
positive definite.

It is important that problem (2.1) can be symmetrized, i.e., it is equivalent to a symmetric
and definite eigenvalue problem.

PROPOSITION 2.1. Let

2.2)

MI'K, MC
o g 2],

Then it holds that

KM 'K, K,M;'C

T _
@3 T K= [CTMs—lKS K;+ M1

] and TTM:[KS 0].

0 M

This result yields at once the following properties of problem (2.1), a part of which was
proved directly in [9].
PROPOSITION 2.2. (i) All eigenvalues of the fluid-solid eigenvalue problem (2.1) are

real.
(ii) Right eigenvectors of (2.1) can be chosen orthonormal with respect to
- [Ks 0]
2.4) M := 0 My

and left eigenvectors can be chosen orthonormal with respect to

M, 0

(2.5) M = 0 K,

(iii) Ifz := Lﬂ;s] is a right eigenvector of (2.1) corresponding to the eigenvalue \, then
f

- Azs| . ; ;
= [ a: | is a left eigenvector also corresponding to \.

(iv) Lety be a left eigenvector and x be a right eigenvector belonging to distinct eigen-
values. Then it holds that

(2.6) y!'Ke =0, and y'Mz=0.
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Proof. (i) Tt follows immediately from the equivalence of (2.1) and (2.3).

(i¢) The M -orthogonality of right eigenvectors is a consequence of the equivalence
of (2.1) and (2.3). The M -orthogonality of left eigenvectors can be derived similarly by
postmultiplying the left eigenvector equation by

KM, —-K'C
0 I |

(#41) By the symmetry of (2.3) z is also a left eigenvalue of (2.3), and therefore

[Mles Msl(}] [ms] [Msl(Ksa:s + Cmf)] [/\ms]
T.'L' = = =
0 I zf zf Zf

is a left eigenvector of (2.1) corresponding to A.

(iv) z and T~y are eigenvectors of the symmetric eigenproblem (2.3) corresponding
to distinct eigenvalues, and therefore they are orthogonal with respect to M. Hence,

0=yTT "Mz =y"T""TT"TMz =y" Mz and y"Kz = yT Mz =0. O

A further consequence of the equivalence of problems (2.1) and (2.3) is that the eigenval-
ues of (2.1) can be characterized by the variational principles mentionend in the introduction.

PROPOSITION 2.3. Let Ay < Ap < --+ < Agyy be the eigenvalues of problem (2.1)
ordered by magnitude, and let x1,x2,... corresponding right eigenvectors which are or-
thogonal with respect to M. Then it holds that

(i) (Rayleigh’s principle)

) {wTTTKm
foin zITTT Mz

— max { 2TTTK g
- zITTT Mz

i = 2T TTMz; =0, j=1,...,i—1}

2.7 s 2T T Mz; =0, j=i+1,...,5s+ f}.

(ii) (minmax characterization)

28) \ . 2TTTKx . zTTTKy
. ; — Imin max A = max min -
T dimV=i 2eV, 220 2T TT Mz  dimV=stf+1—i zeV, a0 xITT Mz

The minmax characterization allows for comparing the eigenvalues of the s dimensional
solid eigenproblem and of the f dimensional fluid eigenproblem with the s + f dimensional
coupled fluid-solid eigenvalue problem.

PROPOSITION 2.4. Let \;(A, B) denote the j smallest eigenvalue of the eigenproblem
Az = ABx. Then it holds that

MK, M) < Nj(Ks, M), j=1,...,s,
st (B M) > Agy1 (K, My), j=1,...,5,

A (K M) < Nj(Kp, M), j=1,..., f,
Astpr1—i (K, M) 2 Appa—j(Kyp, My), j=1,...,f.
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Proof. Let E; := span{ei,...,es}, where e; € R*+/ denotes the jth unit vector con-
taining a 1 in its jth component and zeros elsewhere. Then it holds that

TmT

T Kx
MK, M) = i a _
iU M) = min - max e

. 2TTTKx
min max e
dim V=j,VCE, zeVz#0 xTTT Mz
T -1
) y ' KsM; Ky
= min max T—
dim W=4,WCR* yeW,z#0 yT Ky
= A (K5, My).

IA

The second inequality is obtained analogously from the maxmin version of (2.7), and the
third and fourth inequalities follow in the same way exchanging the roles of the structure and
the fluid. g

3. An inverse-free Rayleigh functional. The minmax characterization of eigenvalues
in Proposition 2.3 suffers the disadvantage that one has to solve two linear systems with sys-
tem matrix M, to evaluate the Rayleigh quotient. Since the fluid-solid eigenvalue problem
usually is obtained as a finite element discretization of partial differential operators the di-
mension s is usually very large, and the evaluation of the Rayleigh quotient is very costly. In
this chapter we prove a minmax characterization using a Rayleigh functional which does not
require the solution of large linear systems.

Let [is] be a right eigenvector of problem (2.1) corresponding to the eigenvalue A, and
f

[sz] be a left eigenvector. Then it holds that
f

K, C| |z
AzT, 2T]
70 Ky oy _ MKz + Aal Cay +.'L'}’Kf$f
M 0 ] [ms] AT Myxs — m?CTa:S + mef:cf'

A=
T T s
[/\iES,.’L'f]|:_ T Mf Ty

This equation suggests to define a Rayleigh functional for a general vector [z71, a:]:f] € Retf
by the requirement

p(zs,75)2] Ksxs + p(Ts,75)7] CT g + w}:fof

3.1 Tg,Tf) =
©-1) p(@s; ) p(@s,p)al Mszs — 27 CTws + o7 Myxg

which is equivalent to the quadratic equation
(32) p(zs,z5)*al Myzs + p(as, IL'f)(IL'?:Mf.’L‘f - 2T Kz, — 227 Cay) — .'L'?Kfﬁl’ff =0.

The smaller root of (3.2) is negative, and hence physically meaningless. We therefore choose
the unique positive root of this equation as Rayleigh functional.
DEFINITION 3.1.

2TK;z .
q($s;$f)+\/q(xs;$f)2+ mé‘]\/[% lf T #05

E?waf

(3.3) p(xs, ) i=

if zs=0,

z?Mf:cf
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where

g Koxs — o] Myzy + 22] Cay

3.4 o) =

is called Rayleigh functional of the fluid-solid vibration eigenvalue problem (2.1).
We denote by g : R x Rt/ — R the function which is used to define the Rayleigh
functional, i.e.,

9(p, (x5, 77)) = pP°2L My, +p(x:]fo;cf - 2T Koy — 227 Cay) — .CU’}:KfSUf.

As for the linear symmetric eigenproblem and nonlinear eigenvalue problems the following
result holds.

PROPOSITION 3.2. Every right eigenvector (x?, x?)T of (2.1) is a stationary point of
the Rayleigh functional, i.e.,

(3.5) Vp(zs,zf) = 0.

Proof. Differentiating the defining equation (3.2) of the Rayleigh functional yields

Vp(zs,25) (20(2s, 25) 2L Mems + .CU?MfIL'f — 2l Kz, — 227 Cay)

2p(zs,25) > Mszs — 2p(ws,24)(Cxy + Kym5)

2p(xs,25)(—CT g + Myxys) — 2K jy =0

+

If [z7, 277 is a right eigenvector and X := p(z,, ) then it follows from
xZsts + ;UZfo = AmZMsxs
that
2A$ZMS$S + ."L’;‘CMf:cf — msTKsa:s — 2mZCmf = mZ’Ksms + :c;‘eer:L'f > 0,
and from (2.1)
2N’ M,z — 2M(Ksz5 + Czp) =0 and 2A\(Mjzy — C'z,) — 2Kjxp = 0.

Hence, Vp(z,,zf) = 0. d
The following lemma prepares the proof of the variational characterizations of the eigen-
values of problem (2.1) with respect to the Rayleigh functional p.

LEMMA 3.3. Assume that x1,...,Z,, are eigenvectors corresponding to the pairwise
distinct eigenvalues My < ... < Ap. Then it holds that
(i)

g()‘Jale):g()‘]asz_m])a f0rj=1,...,m.
=1 i=1
(ii)

(3.6) M <p (Z :c) < Am-
i=1
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Proof. (i) Letz = Y " x; and denote by z,, s and z,;, xy; the solid and fluid
components of z and z;, respectively. Then it holds that

m
i=1
=A?$ZM5$S + /\j(—xchxs + aTJTMfmf - xsTsts - xSTCa:f) — m?waf
= Z /\?kaMswsl + A (—w?kCT:csl + w?kaxfl — kaszsl - xSTkCrEﬂ) — x?kaxﬂ

k,l
= Z/\J()‘] - Al)mZkMsxsl + ()\J — Al)(-l’?kCT{ESl -+ Z’}’kaxﬂ)
k,l

= Z /\j()\j — )\l)mszs.Z'sl + (/\J — Al)(—w?kCT.Z'sl + .Z'?c‘kaxfl)
k,l#j

:g()‘jazxi - xj)a
i=1

where we used the M -orthogonality of left and right eigenvectors.
(#4) If m = 1, we have p(x1) = A1 by construction of p. Assume that (3.6) is true for
some m € N. Then, by the non-positivity of g(-, 3 + . .. + Zyy1) in [0, A2],

gLzt + 22+ .o+ Tg) = 9(A, 22+ ) <0,
and by the non-negativity of g(-, z1 + ... + 2y, ) in [Ap, 00),
9 Ama1, 1+ oo+ T + Tong1) = g Amp1,T1 + -+ Tp) > 0.
This implies
m41
A1 SP(Z -Tz) < Amg- O
i=1

THEOREM 3.4. Let A\; < Ay < --- < Mgy be the eigenvalues of problem (2.1), and let
Z1,Ta, ... corresponding right eigenvectors. Then it holds that
(i) (Rayleigh’s principle)

A = min{p(z) : ;cT]\mej =0,j=1,...,k—1}
3.7 =max{p(z) : 2T Mz; =0, j=k+1,...,s+ f}.

(ii) (minmax characterization)

Ar = min  max p(z) = max min  p(z).
dim Sy, =k O£z € Sk dim Sp=s+ f+1—k O£z €S,

Proof. (i) The proof of Rayleigh’s principle follows directly from Lemma 3.3.
(i4) Let S' = span{z,...,Zs4+5}. Dueto S’ NSy # {0}, for any k-dimensional
subspace Sy, there exists € S’ N Sy, such that

p(x) > A, for any k-dimensional subspace S,.
Hence,

min maxp(x) > Ag.
dimSk:kzeSkp( ) -
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Choosing in particular Sy = span{zy, ..., Zy}, we obtain

min  max p(x) = A
dimSk:kO;ézeSkp( ) ’

and similarly we have

Ak = max min  p(z). d
dim Sp=n+1—k 0#£z €Sk

From the minmax characterization we obtain that projection methods which preserve the
structure of the eigenvalue problem (2.1) yield upper bounds of the eigenvalues of (2.1) as
follows.

Ve 0O

PROPOSITION 3.5. Assume that V =

0 V
(3.8)

Ky :=VTKV =

] € REHXE pas rank k. Let

VIK,V, VICV;
0 ViKY

VIM,Y, 0
~VFCTV, VFM;V;|

],MV =VTMV = [
andlet \y < Xy - -+ < Ay be the eigenvalues of the projected eigenvalue problem
(3.9) Kyy = AMyy.

Then it holds that

(3.10) <X, i=1,2,...k

Proof. Let

2g o | Vszs
z= [ ] and z:=Vz= [szf]'

Then it is obvious that p(z) = p(z) where p denotes the Rayleigh functional of the projected
problem (3.9). Hence, for j = 1,...,k, it holds that

Aj = min max p(z) < min max  p(z)
dim W=3,WCRs+f ze€W,z#0 dim Z=j,ZCR* z€V Z,z#0
= min max p(Vz) = min max  P(z) = Aj. o
dim Z=j,ZCR* 2€Z,2#0 dim Z=j,ZCR* 2€Z,2#0

4. Rayleigh functional iteration. For symmetric eigenvalue problems the Rayleigh
quotient iteration converges cubically to simple eigenvalue. For unsymmetric problems the
convergence is only quadratic, but a two-sided version was introduced by Ostrowski [10]
which was shown to be also cubically convergent [11].

In this section we consider a one-sided Rayleigh functional iteration for the unsymmetric
fluid-solid interaction eigenvalue problem and prove its local cubical convergence.

THEOREM 4.1 (Convergence of Rayleigh Functional iteration). Consider the Rayleigh
functional iteration given in Algorithm 1. Then py, and x*) converge locally and cubically
towards an eigenvalue X and a corresponding eigenvector x.

Proof. The iteration formula can be rewritten as

2™ = MYK — ppM)z*+D),
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Algorithm 1 Rayleigh Functional iteration for fluid-solid eigenvalue problems.

Require: Initial vector (1),
1: for k =1,2,..., until convergence do
2: Evaluate Rayleigh functional pj, = p(z(¥).
3: Solve (K — pp M)z*+t1) = Mz®) for z(*),
4: Normalize 2.
5: end for

Let the columns of X form a normalized basis of right eigenvectors of (2.1), such that
XTMX = I and x = Xwu. Then it holds that

u® =X"'M~YK — py M) XuF+V)

K, 0 M1 0 1[K,—prM C
=XT |: 8 :| |: _ s _ a :| |: 8 8 Xu(k+1)
0 M| |M7'CTM7Y M;? prCT Ky — pp My

K,M7'K K,MC K, 0
:XT{[ sis Dls 57s ] _ [ s ]}Xu(k+l),
CTM'K, CTM'C+K;| "™|0 My

and it follows from (2.3)
4.1 u® = XTTT(K — pp M)XulF+D) = (A — p Du*+D).

Assume that z(F) approximates an eigenvector £ of (2.1) corresponding to an eigenvalue .
Denote by m the multiplicity of A, and let A = diag{\I,,, A}. Then, the eigenvector basis X
can be chosen such that
(k) — |€1
o=l

where e is the first unit vector of dimension m, ||d|| = 1 and ¢ is small.
Due to the stationarity of the nonlinear Rayleigh functional at eigenvectors, it holds that

Pr = A+ 0(62)5

and the iteration procedure (4.1) yields in the eigenvector basis X

D) — (A — o) -1g® — | % _ el
0 = =) = [ 5] = o i puyia]

where a is a scaling factor. For sufficiently small e the diagonal elements of A - prl are
bounded away from 0. Therefore,

12 — 2]l g fla—u®V, O

l& — =®)1%, lla —u®)3 led3

=0(),

where M = diag(K,, My) and the eigenvector iterates converge locally cubically to Z.
The eigenvalue iterates satisfy

A= pen| _ [0(°)]
A=pp2 10

and they also converge cubically. O

=0(1),
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5. Iterative projection methods for fluid-solid vibrations. Rayleigh functional itera-
tion converges fast, but often it is highly sensitive with respect to initial vectors. The basin
of attraction can be very small, and an erratic behaviour of the iteration can be observed. To
avoid the possible failure of the Rayleigh functional iteration one combines it with an iterative
projection method.

Iterative projection methods have proven to be very efficient if a small number of eigen-
values and eigenvectors are desired. Here the eigenproblem is projected to a subspace of
small dimension which yields approximate eigenpairs. If an error tolerance is not met then
the search space is expanded in an iterative way with the aim that some of the eigenvalues of
the reduced matrix become good approximations of some of the wanted eigenvalues of the
given large matrix.

An expansion with high approximation potential is given by the Rayleigh functional
iteration, i.e., if (8, ), where x = V'u, is a Ritz pair of the current projected problem

(5.1 VI(K —6M)Vu =0,

then a reasonable expansion of the search space V = span{V'} is the solution v of the linear
system

(5.2) (K—6M)v = Mz.

At least close to an eigenpair the expansion v is very sensitive to inexact solves of the
linear system (5.2). In [19] it was shown that the most robust expansion of } which contains
the direction v of inverse iteration is ¢ := 2 + av where a is chosen such that 27 Mt = 0,
ie.,

2T Mz

(5.3) t=x— —
2TM(K —0M)"'Mx

(K — M) ' M.

It is easily seen that ¢ solves the correction equations

)(K — M) (1 - zij\x )t = (K — M)z, "Mt =0,

;M zal
( T Mz
which demonstrates that the resulting iterative projection method is a Jacobi-Davidson-type
method [6, 14, 15].

Expanding V by the solution ¢ of (5.4), the structure of the eigenvalue problem (2.1) is
destroyed and eigenvalues of the projected problem (5.1) can become not real. We therefore
expand in every iteration step the search space by two vectors

vs 0] [ts = ViVIK,t, 0
0 vy T 0 tf—VfoTMftf ’

(5.4)

where ¢t = [t t?]T is an approximate solution of (5.3). Then, reordering the columns of the
Ve O
0 Vv
values of the projected problems (5.1) are upper bounds of the corresponding eigenvalues of
(2.1) of better accuracy.

Moreover, if 8 is an eigenvalue of (5.1) with corresponding eigenvector u then it is also
the value of the Rayleigh functional at the Ritz vector Vu, i.e., # = p(Vu), which is no
longer true in the non-structure-preserving Jacobi-Davidson method, where V' is expanded
by the (approximate) solution ¢ of (5.4). A template of the resulting Jacobi-Davidson-type
method is contained in Algorithm 2.

projection matrix V', we obtain the form V = ] , and by Proposition 3.5, the eigen-
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Algorithm 2 Jacobi-Davidson-type method.

Require: Initial basis V = [

Ve O

T — T — —
0 Vf],vs K.V, =LVIM;V; =1, m=1.

1: Determine preconditioner L ~ (K — o M) ™1, for o close to first wanted eigenvalue.
2: while m < number of wanted eigenvalues do

3:

Compute the m—th smallest eigenvalue 6, and the corresponding eigenvector

Y= [yf, y?]T of the projected problem
(5.5) [VSTKSV; V;TCVf ] [ys] -9 [ V;}T]M'SVs [0 ] [ys]
' 0 VIKsVi] |y -VFCTV, VIMiVE| ys|

Determine Ritz vector z = [ngs] and the residual r = (K — 6, M)z.

Viys
if [|7||/||z|| < € then
Accept approximate mth eigenpair (6, x), and increase m < m + 1.
Reduce search space V if indicated.
Determine new preconditioner L ~ (K — M)~ if necessary.
Choose approximation (6,,,, ) to next eigenpair.
Compute residual r = (K — 8, M)z.
end if
Find approximate solution ¢ = [t ,¢7]" of correction equation

)(K — M) (I _ ziﬁi)t —r, 2T Mt =0,

(I— MzzT
zTMx

(e.g., by a preconditioned Krylov solver).
Orthogonalize v, = t; — V,V,/ Kyts, v = t; — ViV Myty.
If ||vs|| i, > tol, then expand Vs + [V;, vs/||vs||k.]-
If ||vg||as, > tol, then expand Vy < [V, vy /lvf||ar, ]
Update projected problem (5.5).

17: end while

Some comments are as follows:
(i) If the dimension of the search space has become too large, then we reduce the ma-

trices V; and V; in step 7 such that the columns of V; (and V) form a K- (and
M -) orthogonal basis of the space spanned by the structure (and the fluid) part of
the eigenvectors found so far. Notice, that the search space is reduced only after an
eigenpair has converged because the reduction spoils too much information and the
convergence can be retarded.

(i) The preconditioner is updated in step 8 if the solver of (5.5) has become too slow.
(iii) Since the dimension of the projected eigenproblem is quite small it is solved by a

dense solver and therefore an approximation to the next eigenpair is at hand without
additional cost.

(iv) The correction equation is solved by a few steps of an iterative solver, e.g., GMRES,

where the preconditioner takes into account the projectors occurring in (5.4), i.e., if
L is a preconditioner of K — § M, then the solver of (5.4) is preconditioned by

(5.6) (1 - %)L(I - zf;ﬁ)
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It may seem complicated to include the projectors into the preconditioner, but it was
pointed out already by Sleijpen and van der Vorst [15], that an implementation of
a Krylov solver with this preconditioner requires only one solve of a linear system
Lw = z in every iteration step, and one additional solve to initialize the method.

(v) Replacing the approximate solution ¢ of the correction equation (5.4) in step 12 of
Algorithm 2 by an approximation

(5.7 t=L YK —-60M)z, L~ (K-oM)

to the Cayley transform (K — o M)~1(K — M)z (o close to the desired eigen-
value) one obtains an iterative projection method which was introduced in [17] for
nonlinear eigenvalue problems and which was called nonlinear Arnoldi method. Al-
though problem (1.1) is linear, no Krylov space is constructed and no Arnoldi recur-
sion holds the resulting iterative projection method again is called nonlinear Arnoldi
method.

(vi) It may happen that an eigenvector is mainly concentrated to the fluid and the solid,
respectively, and then close to this eigenvector the component of ¢ with respect to
the complementary structure is very small. In this case we do not expand V in step
14 and V; in step 15, respectively.

6. Numerical experiment. In order to compute the Jacobi-Davidson-type method and
the nonlinear Arnoldi method we consider a model which describes free vibrations of a tube
bundle immersed in a slightly compressible fluid, cf., [2, 3, 18]. We consider the same finite
element model with 143082 degrees of freedom that was considered in [18].

We compare the structure-preserving iterative projection methods with Jacobi-Davidson
method for general nonsymmetric eigenvalue problems in [ 14], which is based on the correc-
tion equation

(I—%)(K—HM)(I— %)tzr, 2Tt =0,

where p = (K — o M)z, and which expands the search space in every iteration step by one
vector not accounting for structure preservation. We considered the orthogonal projection
method (5.1) since the Petrov—Galerkin method suggested in [16] immediately generated
complex eigenvectors of projected problems.

We computed all 18 eigenvalues in the interval [0, 1], where we used as preconditioner
an LU and incomplete LU factorization of L := K — 0.5M, respectively, and we did not
update the preconditioner and did not reduce the subspace V in the course of the algorithm.
We accepted an eigenpair if the the residual norm was less than 10~7 and we solved the
correction equation with GMRES preconditioned by (5.6), where we allowed at most N
iteration steps, and we terminated GMRES if the initial residual was reduced at least by the
factor 7.

Table 6.1 shows the CPU times (on a Pentium R4 computer with 3.4 GHz and 8§ GB RAM
under MATLAB R2008b) and the number of iterations necessary to determine all eigenvalues
in [0, 1] for (7, N) = (1073,10) and (7, N) = (1071, 6), respectively.

The nonlinear Arnoldi method is much faster than both versions of the Jacobi-Davidson
method if a relatively precise preconditioner such as LU factorization of L = (K — 0.5M) is
used. Conversely, both versions of the Jacobi-Davidson method are much more robust if only
coarse preconditioners such as incomplete LU factorization of L are available. In any case
the structure-preserving variant of Jacobi-Davidson is faster than the standard one, although it
uses much larger search spaces (recall that in the structure-preserving variant the search space
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TABLE 6.1
Comparison of structure-preserving iterative projection methods with the standard Jacobi-Davidson method.

Method Precond. (r,N) CPU time dimension
nonlin. Arnoldi lu 23.53 62
Iuinc(0.001) 298.46 257
struc. pres. JD lu (1073,10) 74.80 46
lu  (1071,6) 4413 57
luinc(0.001) (1073, 10) 122.14 83
luine(0.001) (1071,6) 96.91 91
luinc(0.01)  (1073,10) 169.48 122
luinc(0.01)  (1071,6) 203.94 170
standard JD lu (1073,10) 107.16 47
u (1071,6) 52.43 48
luinc(0.001)  (10~2,10) 170.20 88
luinc(0.001)  (1071,6) 156.64 100
luinc(0.01)  (1073,10) 269.79 130
luinc(0.01) (1071,6) 400.11 183
TABLE 6.2

Structure-preserving methods and standard JD method with restarts.

Method CPU time restarts max. dim.
nonlin. Arnoldi 282 5 131
struc. pres. JD 357 2 116
standard JD 505 2 126

is usually expanded by two vectors in every iteration step). Notice, however, that the vectors
in the structure-preserving methods occupy mutually exclusive vector coordinates such that
the required storage is even smaller than for the standard JD method.

To test the restarted version of the method, we computed all 66 eigenvalues of our prob-
lem in [0,5]. We restarted whenever the dimension of the search subspace exceeded the
number of already converged eigenvalues plus some prescribed threshold. Since a restart de-
stroys information on the eigenvectors and particularly on the one the method is just aiming
at, we restarted only if an eigenvector had just converged. The reduced search space was

chosen as V' = span{z1,..., 2} for the standard JD method, where z; are the eigenvec-
tors computed so far, and as V,; = span{wgs), e :L'SES)} and Vy = span{ng), e CL'SEf)} for

(s)

J

the structure-preserving methods, where x> and xg.f )
respectively.

Table 6.2 shows the CPU times, number of restarts, and maximal dimensions of the
search spaces. The nonlinear Arnoldi method requires more restarts since the individual ex-
pansion of the search space for this method is less accurate than for the JD method. However,
the overall cost becomes smaller than for the JD variants since the expansion is less costly
than the approximate solution of the correction equation in every step of the JD methods.

Again the structure-preserving JD method is superior to the standard version.

are the structure and fluid part of x;,

7. Conclusions. For an unsymmetric eigenvalue problem governing free vibrations of
fluid-solid structures, we introduced a Rayleigh functional p, and we proved variational char-
acterizations of its eigenvalues. The corresponding Rayleigh functional iteration converges
cubically. Structure-preserving iterative projection methods yield upper bounds of the eigen-
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values of increasing accuracy. The nonlinear Arnoldi method is superior to Jacobi-Davidson-
type methods if an accurate preconditioner is available, but it is much more sensitive to coarse
preconditioners than the latter ones.
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