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Preface

Driven by the needs of applications the field of inverse problems has been one
of the fastest growing areas in applied mathematics in the last decades. It is
well known that these problems typically lead to mathematical models that are
ill-posed. This means especially that their solution is unstable under data pertur-
bations.

Numerical methods that can cope with this problem are so-called regularization
methods. The analysis of such methods for linear problems is relatively complete.
The theory for nonlinear problems is developed to a much lesser extent. Several
results on the well-known Tikhonov regularization and some results on Landweber
iteration can be found in [45].

In the last years, more emphasis was put on the investigation of iterative regu-
larization methods. It turned out that they are an attractive alternative to Tikhonov
regularization especially for large scale nonlinear inverse problems. This book is
devoted to the convergence and convergence rates analysis of iterative regulariza-
tion methods like Landweber iteration and Newton type methods derived during
the last ten years. In comparison to the recent monograph by Bakushinsky and
Kokurin [5] we not only use standard smoothness conditions but also structural
conditions on the equations under consideration and demonstrate, when they com-
pensate for each other.

For aspects not covered by this book we refer the reader to other references. For
instance we only give a deterministic but not a statistical error analysis; for the
latter cf., e.g., [82, 155]. We also do not put our emphasis on specially designed
computational methods for certain inverse problems such as parameter identifi-
cation in PDEs of different types or inverse scattering. Here, we wish to refer
the interested reader to corresponding references in [45] and the large number of
recent publications on this subject.

We thank Herbert Egger (Linz), Markus Grasmair, Klaus Frick, Florian Friihauf,
Richard Kowar, Frank Lenzen (Innsbruck), and Tom Lahmer (Erlangen) for their
careful reading of parts of a preliminary draft of this book.

Each of us cooperated with several coauthors, who definitely influenced our
understanding of the field. Special thanks are due to them.

We gratefully acknowledge financial support from the Austrian Fonds zur
Forderung der wissenschaftlichen Forschung (projects Y-123INF, P15617, FSP
S$9203, S9207 and T7-TEC) and the German Forschungsgemeinschaft (project
Ka 1778/1).

Barbara Kaltenbacher (Blaschke), Andreas Neubauer, and Otmar Scherzer
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1 Introduction

Various feature articles concerned with Inverse Problems have been published re-
cently in journals with high impact: in his article “In industry seeing is believing”
West [159] describes the use of tomographical methods, such as X-ray, electro-
magnetic, and ultrasound tomography, for industrial applications like monitoring
oil pipelines.

In their feature article “Mathematical methods in Imaging” Hero and Krim [70]
discuss stochastic approaches for imaging. This article contains very early refer-
ences from the 19th century to a problem of image warping which is a nonlinear
inverse problem.

A feature story by Kowalenko [100] “Saving lives, one land mine at a time”
describes recent research for land mine detection, where sensoring techniques like
ground penetration radar and electromagnetic induction are used.

Another area of applications is medical imaging treated by Gould in “The rise
and rise of medical imaging” [51] and by Vonderheid in “Seeing the invisible”
[156].

It is a fact that many inverse problems are ill-posed in the sense that noise in
measurement data may lead to significant misinterpretations of the solution. The
ill-posedness can be handled either by incorporating a-priori information via the
use of transformations, which stabilizes the problem, or by using appropriate nu-
merical methods, called regularization techniques.

Typically, inverse problems are classified as linear or nonlinear. A classical ex-
ample of a linear problem is computerized tomography (cf., e.g., Natterer [121]).
The Radon transform, which is the basis of CT, has first been studied by Radon
[133] in 1917 and until the first realization of a tomograph a huge amount of math-
ematical results have been developed. We refer to Webb [158] for a history of
the development of CT scanners. Nowadays linear ill-posed problems still play
an important role in inverse problems: we mention for instance the problem of
thermoacoustical tomography (cf. [104, 105, 106, 160]).

Nonlinear inverse problems appear in a variety of natural models such as impe-
dance tomography (cf., e.g., Borcea [12]) but also emerge, when for instance ge-
ometrical restrictions on the solution to be recovered are imposed: for highly un-
stable problems, it is advisable to constrain the degrees of freedom in the recon-
struction according to physical principles, and for instance only recover the shapes
of inclusions. Although the underlying problem may be linear (as for the inver-
sion of the Radon transform) the geometrical constraints may make the problem
nonlinear.
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Due to rapidly evolving innovative processes in engineering and business, more
and more new nonlinear inverse problems arise. However, in contrast to computer-
ized tomography, a deep understanding of mathematical and physical aspects that
would be necessary for deriving problem specific solution approaches can often
not be gained for these new problems due to the lack of time. Therefore, one needs
algorithms that can be used to solve inverse problems in their general formulation
as nonlinear operator equations. It is the topic of this book to investigate such
algorithms and provide a rigorous stability, convergence and convergence rates
analysis.

1.1 Regularization methods

In this book, we treat problems given as nonlinear operator equations

Fl@)=vy, (1.1)

where F' : D(F) — ) with domain D(F) C X. We restrict our attention to
Hilbert spaces X and ) with inner products (-, -) and norms || - ||, respectively;
they can always be identified from the context in which they appear. Moreover, C
always denotes subset or equal, i.e., A C A.

Taking into account that in practice the data y are almost never available pre-
cisely, we denote the measured perturbed data by y° and assume that these noisy
data satisfy

Iy’ —yll <. (1.2)

Problems of the form (1.1) that we have in mind are ill-posed in the sense that
the solutions of (1.1) do not depend continuously on the data. Therefore, special
methods, so-called regularization methods, are needed to get stable approxima-
tions of solutions of (1.1).

The probably most well-known method for solving nonlinear ill-posed problems
is Tikhonov regularization: it consists in approximating a solution of (1.1) by a
minimizer 2, of the functional

z = | F(z) = |1 + e — |, (1.3)

where xo € X typically unifies all available a-priori information on the solution
and « is a positive parameter.

Tikhonov regularization has been investigated extensively both for the solution
of linear as well as nonlinear ill-posed problems (cf. [45] for a survey on contin-
uous regularization methods and references therein). Under mild assumptions on
the operator F' it can be shown that, for « > 0 fixed, the minimizers acg of the
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functional (1.3) are stable with respect to perturbations of the data y. Moreover, if
(1.1) is solvable and if the regularization parameter o := «(9) satisfies that &« — 0
and that 62/ — 0 as § — 0, then 2 converges to a solution of (1.1). In gen-
eral, this convergence can be arbitrarily slow. Convergence rates results have been
proven if F'is Fréchet-differentiable and if the z¢-minimum-norm solution of (1.1)

(denoted by z1) satisfies
at — xg = (F' (2" F'(z") v

with 1/2 < p < 1 and ||v]| sufficiently small. If « is properly chosen in depen-
dence on the noise level 0 then the rate

2% — 21|l = 0(57%7)

may be achieved.

1.2 Iterative regularization methods

The minimization of the Tikhonov functional for nonlinear ill-posed problems is
usually realized via iterative methods. Since for linear ill-posed problems iterative
regularization methods (see [45]) are an attractive alternative to Tikhonov regular-
ization, we are interested in the regularization properties of iterative methods when
applied to nonlinear problems.

In this book we concentrate on the numerical solution of (1.1) with iterative
techniques of the form

2y = 2h + Gila),y’), keEN,

for various choices of GGi.. It turns out that under certain conditions the iteration
scheme combined with an appropriate stopping criterion yields stable approxima-
tions of a solution of (1.1). The conditions for obtaining convergence and con-
vergence rates results are more complicated than the ones needed in the analysis
of Tikhonov regularization. This is due to the fact that the standard analysis of
Tikhonov regularization does not incorporate a particular algorithm for finding the
global minimizers. However, it is a-priori not guaranteed that the regularized so-
lutions can be calculated with a convergent numerical algorithm that is not trapped
in a local minimum. An analysis of convexity of the Tikhonov functional, guar-
anteeing global convergence of most numerical methods, has been performed by
Chavent and Kunisch [27, 28, 29]. It has been pointed out in [66] that the condi-
tions needed by Chavent and Kunisch and those necessary to prove convergence
of iterative techniques are closely related.
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For a linear problem Kz = y, where K is a linear operator between Hilbert
spaces, many iterative methods for approximating KTy (here K denotes the
Moore—Penrose inverse, cf. Nashed [117]) are based on a transformation of the
normal equation into an equivalent fixed point equation like, e.g.,

r=z+K'(y— Kz). (1.4)

Since K*(y — Kx) is the direction of the negative gradient of the quadratic func-
tional
ly — K%,

the appropriate fixed point equation for nonlinear problems is given by
r=¢(x) =2+ F'(2)*(y — F(x)) (1.5)

assuming that the nonlinear operator [’ is differentiable.

For well-posed problems convergence of iterative schemes is typically proven
by fixed point arguments using contraction properties of the fixed point operator.
This is true for instance for descent algorithms and Newton type methods. For
ill-posed problems the situation is different, since there the operator ¢ is no con-
traction. The convergence theory for well-posed problems can be generalized to
nonexpansive operators ¢, i.e.,

o) = ¢(@)]| < [z =2,  =2eD().

Iterative methods for approximating fixed points of such operators have been con-
sidered in [3, 4, 16, 60, 130], to name just a few. In most of these references the
major emphasis was put on a constructive proof of existence of fixed points of ¢;
Bakushinskii and Goncharskii [4] (see also [3, 5]) also considered the regularizing
properties of such iterative schemes.

We believe that in many practical examples it is almost impossible to check an-
alytically whether the operator ¢ is nonexpansive or not. Therefore, we replace the
nonexpansivity of ¢ by local properties that are easier to verify and that guarantee
at least local convergence of the iteration methods.

In the next two chapters we deal with the classical Landweber iteration and
some modifications of it. In Chapter 4 we treat Newton type methods and in Chap-
ter 5 multilevel methods. In Chapter 6 we discuss level set methods for inverse
problems and how they can be realized via iterative regularization techniques. In
Chapter 7 we present two numerical applications where we compare the perfo-
mance of different iteration methods discussed in this book. Finally, in the last
chapter we give comments on some other iterative regularization approaches that
are not covered in this book.



2 Nonlinear Landweber iteration

As mentioned in Section 1.2, most iterative methods for linear ill-posed problems
are based on the fixed point equation (1.4). In 1951, Landweber [110] proved
strong convergence of the method of successive approximations applied to (1.4)
for linear compact operators. An extensive study of this method including conver-
gence rates results can be found, e.g., in [45, Section 6.1].

If we apply the method of successive approximations to the fixed point equation
(1.5), we obtain a natural extension to nonlinear problems. Assuming throughout
this chapter that F' is a map between Hilbert spaces X and )/, and that F’ has a
continuous Fréchet-derivative F'(-), the nonlinear Landweber iteration is defined
via

2y =+ F(2))* (" — F(2)), k€N, 2.1)

where y° are noisy data satisfying (1.2). By mg = xo we denote an initial guess
which may incorporate a-priori knowledge of an exact solution. If the Landweber
iteration is applied to exact data, i.e., using y instead of y° in (2.1), then we write
xy, instead of mi.

In case of noisy data, the iteration procedure has to be combined with a stopping
rule in order to act as a regularization method. We will employ the discrepancy
principle, i.e., the iteration is stopped after k., = k. (9, y° ) steps with

Iy’ = F@@ )l <76 < [ly’ = F(a)ll,  0<k <k, (2.2)

where 7 is an appropriately chosen positive number.

We mention that Morozov’s discrepancy principle [116] — with 7 > 1 — has
been applied successfully by Vainikko [152] to the regularization of linear ill-posed
problems via Landweber iteration. In [34], Defrise and De Mol used a different
technique to study the stopping rule (2.2) for 7 > 2.

The results on convergence and convergence rates presented in the next sections
were established in [67].

2.1 Basic conditions

For nonlinear problems, iteration methods like (2.1) will in general not converge
globally. We are able to prove local convergence if we impose some conditions on
F.
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As in the linear case, the Landweber iteration can only converge if problem (1.1)
is properly scaled. For our analysis we assume that

IF'@)| <1, @ € Byy(xo) C D(F), 2.3)

where B,,(x0) denotes a closed ball of radius 2p around xy. Of course, instead
of scaling the equation, in (2.1) one could also add a relaxation paramater to
(@) (s — F(a}).

In addition to this scaling property, we need the following local condition:

|F(z) = F(2) = F'(2)(z = 2)| <nl|F(z) = F@)Il, n<jz,

2.4)
T, T € sz(x()) C D(F) .

Both conditions are strong enough to ensure local convergence to a solution of
(1.1) if equation (1.1) is solvable in B,(xo). They also guarantee that all iterates
mi, 0 < k < ki, remain in D(F'), which makes the Landweber iteration well
defined. Otherwise it would be necessary to project the iterates onto D(F’) (cf.,
e.g., Vasin [154] and Eicke [43]).

From (2.4) it follows immediately with the triangle inequality that

b

1N (A - 1 N~
1+77HF(96)(96—96)H < |F @) - Fo)| < mHF(m)(m—m)H 2.5)

for all z, & € By,(xp). Thus, condition (2.4) seems to be rather restrictive. How-
ever, the condition is quite natural as the following argument shows: if F’(-) is
Lipschitz continuous and z, Z € D(F'), then the error bound

IF(2) = F(z) - F'(2)(@ - 2)|| < ¢l —|? (2.6)

holds for the Taylor approximation of F'. For ill-posed problems, however, it turns
out that this estimate carries too little information about the local behaviour of
F around x to draw conclusions about convergence of the nonlinear Landweber
iteration, since the left hand side of (2.6) can be much smaller than the right hand
side for certain pairs of points  and x, whatever close to each other they are.
For example, fix z € D(F'), and assume that F' is weakly closed and compact.
Then F’(x) is compact, and hence, for every sequence {Z,} with Z,, € D(F),
|Zn, — z|| = eforalln € N, and Z,, — x as n — oo, the left hand side of (2.6)
goes to zero as n — oo whereas the right hand side remains ce? for all n.
For several examples one can even prove the stronger condition

1F(2) = F(&) = F'(2)(z = 2)|| < cllz = 2| [|[F(z) - F(@)]. 2.7)

Provided |z — Z|| is sufficiently small, this implies condition (2.4).
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To prove local convergence, we will always assume that the equation F'(z) = y
is solvable in B,(xo). Note that then (2.5) even implies the existence of a unique
solution of minimal distance to xg. This so-called xo-minimum-norm solution will
be denoted by z' (compare [45]). We show the following general result:

Proposition 2.1 Let p,e > 0 be such that

|F(2) = F(Z) = F'(2)(z = )| <c(e,2)||F(z) - F(@)],

(2.8)
x,& € By(xg) C D(F),

for some c(x,%) > 0, where c(x, %) < 1if ||z — || <e.
(i) Then for all z € B, ()
M, :={% € By(m) : F(%) = F(2)} =2 +N(F'(x)) N B,(z0)
and N'(F'(z)) = N(F'(z)) for all & € M,. Moreover,

N(F'(x)) D {t(@ —x) : T € M,,t € R},

where instead of O equality holds if v € B,(xo).

(ii) If F(x) = y is solvable in B,(xo), then a unique xo-minimum-norm solution
exists. It is characterized as the solution x' of F(x) = y in B,(z0) satisfying
the condition

zt —xg e N(F'(z)*t. (2.9)

Proof. Let x,& € B,(xg) with x # Z and F(x) = F(&). Then (2.8) implies that
T—x € N(F'(z)). f weset z; := z+t(z—x),t € [0,1], thenz,—z € N (F'(x))
and again by (2.8) we obtain that F'(x;) = F(z)if t <t := ¢/||Z —x||. Moreover,
T —x € N(F'(z)). If t < 1, we have to repeat this procedure with x replaced by
x7. After finitely many steps it then follows that

F(zy)=F(z)=F(%) and 7 —x e N(F'(z;)) forall te0,1]. (2.10)

Let now h € N(F’'(x)). Then there obviously exist ¢ # 0 and s € R such that
Ty = x +th + s(T — x) satisfies x4 s € B,(xo) N Be(x). Now (2.8) and (2.10)
imply that F'(z;s) = F(z) = F(Z) and that 2, s — & = th+ (s — 1)(Z — ) €
N (F'(Z)). Thus, (2.10) yields that h € N(F'(Z)). Changing roles of z and
shows that

N(F'(z)) = N(F'()) . (2.11)

On the other hand, if h € N'(F'(x)) is such that x; o € B,(zo) for some ¢ # 0,
then it follows as above that F'(z;0) = F(x) for all t € R with ;9 € B,(xo).

)
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This together with (2.10) and (2.11) implies all assertions of (i) noting that for

x € By(xo) and h € N (F'(x)) there always exists at # 0 such that z; o € B,(zo).
We will now turn to the assertions in (ii) and assume that F'(z) = y is solvable
in B,(xo). Then it follows with (i) that

M :={x € By(x0) : F(zx) =y}

is not empty, bounded, closed, and convex. Thus, M is weakly compact. Since the
norm is weakly lower semicontinuous, an zo-minimum-norm solution exists. By
the convexity of M, the xo-minimum-norm solution is unique and will be denoted
by .

Let h € N(F'(z")) and 2; := ' + th. Then it follows from above that
F(z¢) = F(x") forall t € R with 2; € B,(w). Therefore,

th—onz = HxT—mon—i-tthHz—i—%(xT—xo,h> > HmT—onz if t#0

and hence (x — 9, h) = 0if t # 0 exists with z; € B, (o). If 2 ¢ B, (o) for
all t # 0, then trivially (z" — 20, h) = 0. Thus, 2T — 29 € N(F'(z))*.

Let us now assume that z' € M satisfies (2.9) and that z,, € M with z, # zl.
Then (2.9) and (2.10) imply that

e — w0l = o =22 + ot — 2ol +2(zs — 2l 2 —a0)

= e —af? + Jla’ —20)® > [t — 0],
Thus, z' is the unique z-minimum-norm solution. a

If F(x) = y is solvable in B,(xo) but a condition like (2.8) is not satisfied,
then at least existence (but no uniqueness) of an xp-minimum-norm solution is
guaranteed provided that F' is weakly sequentially closed (see [45, Chapter 10]).

2.2 Convergence of the Landweber iteration

Before we turn to a convergence analysis of the nonlinear Landweber iteration we
want to emphasize that for fixed iteration index £ the iterate xi depends continu-
ously on the data 3, since mi is the result of a combination of continuous oper-
ations. This will be an important point in our analysis below; similar arguments
were used for a general theory developed by Alifanov and Rumjancev [2].

To begin with, we formulate the following monotonicity property that gives us
a clue how to choose the number 7 in the stopping rule (2.2).
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Proposition 2.2 Assume that the conditions (2.3) and (2.4) hold and that the equa-
tion F(z) = y has a solution z. € B,(zo). If 75 € B,(x.), a sufficient condition
for xz 1 to be a better approximation of . than xz is that

I+n

§ 6

—F 2 J. 2.12
Iv* ~ Pl > 275 e.12)

Moreover, it then holds that 3, x| € By (x.) C Bay(w).

Proof. Let us assume that wg € B,(xy). Then, due to the triangle inequality,
Ty, wg € By,(xo). Hence, (2.3) and (2.4) are applicable and we obtain together
with definition (2.1) and (1.2) that

6 §
1 = @all? = flag — 2.2

5 5 5 5 5
= 2<33k+1 = Tp, Ty — T ) + [Ty — o )?

= 2y’ ~ F(a}), F’(xi)(wk — )+ |F @)y = Fa)]?

< 2oy’ —F(al)y’ — Fag) = F'@@) (@ —a3)) = Iy’ = F@a)l)?
<y’ - ($2)||(25+277Hy Fap)ll — lly’ = F(z))

<y’ = Fap)l 0 +m)s — (1 =20y = F@I). (2.13)

The assertions now follow since the right hand side is negative if (2.12) holds. O

In view of this proposition, the number 7 in the stopping rule (2.2) should be
chosen subject to the following constraint depending on 7, with 7 as in (2.4):

1
7'>21 Rl

> 2. (2.14)
— 2

From the proof of Proposition 2.2 we can easily extract an inequality that guaran-
tees that the stopping index k. in (2.2) is finite and hence well defined.

Corollary 2.3 Let the assumptions of Proposition 2.2 hold and let k. be chosen
according to the stopping rule (2.2), (2.14). Then

k«—1

< W= FEDI < g gy o I @19

In particular, if y° =y (i.e., if § =0), then

D My = Flap)]|* < oo. (2.16)
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Proof. Since 2§ = 9 € B,(z.), it follows by induction that Proposition 2.2 is
applicable for all 0 < k < k,. From (2.13) we then conclude that

§ § §
2041 = all? = N2 = 2])® < lly” = F@)?@r~' (1 +m) +2n - 1).
Adding up these inequalities for k from O through k, — 1, we obtain

k«—1
§
(1=2n—27""(1+mn)) Z ly* = Fa)? < llzo — 2] ® = |2, — 2|

which together with (2.2) yields (2.15). Obviously, if § = 0 then k, may be
any positive integer in (2.15) and 7 may be chosen arbitrarily large yielding the
estimate

> 1
ly = Fzp) ]| < = llwo — 2>
,;;; (1—2n)
O

Note that (2.16) implies that, if Landweber iteration is run with precise data
y = 1%, then the residual norms of the iterates tend to zero as k — oo. That is, if
the iteration converges, then the limit is necessarily a solution of F'(z) = y. We
will prove this convergence in the next theorem.

Theorem 2.4 Assume that the conditions (2.3) and (2.4) hold and that F(z) = y
is solvable in B,(x). Then the nonlinear Landweber iteration applied to exact
data y converges to a solution of F(z) = y. If N(F'(z")) ¢ N(F'(x)) for all
x € B,(z"), then x, converges to z' as k — oc.

Proof. We know from Section 2.1 that the unique xo-minimum-norm solution, =,
exists in B,(xo). Let

ek::xk—xT,

then Proposition 2.2 implies that |le|| monotonically decreases to some ¢ > 0.
We are going to show that {ej} is a Cauchy sequence. Given j > k we choose
some integer [ between k and j with

ly — F(z)|| < |ly — F(z;)]|  forall k<i<j. (2.17)
‘We have
lej —erll < lle; — el + ller — el (2.18)
and ) ) )
Hej - elH = 2< € — €5,€ > + HejH - HelH ) (219)

ler —exll? = 2{es —ex,er) + llexll® = lledl*.
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For k — oo, the last two terms on each of the right hand sides of (2.19) converge
to 2 — e2 = 0. We now apply (2.1) and (2.4) to show that (e, — ej, ¢; ) also tends
to zero as k — oo:

j—1
(et =egren)l = | Y (F @) (y = Fla),e)
i=l

j—1
< 3y - Fla) F'(z)(@ — ')
=l

IN

7j—1
D lly = Fl@a)ll [|F' (i) (1 — @i + 2 — 27))|
i=l

IN

j—1
Sy = F@oll (Iy = Pa) - F(zi) @t - )]
1=l

+ lly = F(a)ll + | Fw:) = F(a) = F'(zi)(@i — @)

j—1 Jj—1

(T+m) Y Ny = F)lllly = Fl +20) lly = Fa)ll?

i=l =l

IN

j—1
< (143 lly— Fla)l?,
i=l
where we have used (2.17) to obtain the last inequality. Similarly, one can show

that
-1

(er—emer)| < (1430) S lly — Fla)l|>
i=k

With these estimates it follows from (2.16) that the right hand sides of (2.19) go
to zero as k — oo. Thus, it follows with (2.18) that {ej} and hence also {xy}
are Cauchy sequences. Finally, in view of the remark following Corollary 2.3, the
limit of x, as k — oo must be a solution of F'(z) = y.

If N(F'(z1)) € N(F'(x)) for all z € B,(x1), then by the definition (2.1) of
the iterates

Tt — T € R(F(2)*) CN(F' ()" C N (F'(21))*

and hence
zp —xo € N(F'(z7))t forall keN.

Therefore, this then also holds for the limit of x;. Since z is the unique solution
for which this condition holds (cf. (2.9)), this proves that x;, — atask — oo. O
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We mention that the proof of x; to be a Cauchy sequence is similar to an argu-
ment by McCormick and Rodrigue [114], that they have applied to prove conver-
gence of the method of steepest descent for linear problems.

Remark 2.5 We emphasize that, in general, the limit of the Landweber iterates is
no xp-minimum-norm solution. However, since the monotonicity result of Propo-
sition 2.2 holds for every solution, the limit of x has to be at least close to 2t As
can be seen below, it has to be the closer the larger p can be chosen.

ot + N(F' (27))

The sketch on the left shows the initial
element x(, the zo-minimum-norm so-

o lution zf, the subset 7 + N (F'(x1))
P and in bold the region, where the limit

2 of the iterates xj, can be.

It is well known that, if 4° does not belong to the range of F, then the iterates
xi of (2.1) cannot converge but still allow a stable approximation of a solution of
F(x) = y provided the iteration is stopped after k. steps. The next result shows
that the stopping rule (2.2), (2.14) renders the Landweber iteration a regularization
method.

Theorem 2.6 Let the assumptions of Theorem 2.4 hold and let k, = k. (0,y°) be
chosen according to the stopping rule (2.2), (2.14). Then the Landweber iterates
xd converge to a solution of F(x) = y. If N(F'(z1)) C N(F'(x)) for all

HlS Bp(mT), then mi* converges to x' as § — 0.

Proof. Let x, be the limit of the Landweber iteration with precise data y and let
{6, } be a sequence converging to zero as n — co. Denote by vy, := y° a corre-
sponding sequence of perturbed data, and by k,, = k. (d,,y,) the stopping index
determined from the discrepancy principle for the Landweber iteration applied to
the pair (0, Yy ).

Assume first that & is a finite accumulation point of {k,}. Without loss of
generality, we can assume that k,, = k for all n € N. Thus, from the definition of
k,, it follows that

lyn — F(a")|| < 765 (2.20)
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As k is fixed, $2 depends continuously on ¢°, and hence, if we go to the limit
n — oo in (2.20), we obtain

x,i” — T, F(x,i”) — F(zp)=y as n—oo.
In other words, the kth iterate of the Landweber iteration with precise data is a
solution of F'(z) = vy, and hence, the iteration terminates with =, = zy, and
$2’; — x, for this subsequence J,, — 0.

It remains to consider the case where k, — oo as n — oo. Then, for k,, > k

Proposition 2.2 yields
n 6n n
g, = zall <l = | <l = apll + llon — 2] (2:21)

Given ¢ > 0 it follows from Theorem 2.4 that we can fix some k = k() so
large that the second term on the right hand side of (2.21) is smaller than /2.
Because of the stability of the nonlinear Landweber iteration we also have that
||a:,5€” — x| < /2 for all n > n(e, k), showing that the left hand side of (2.21)
is smaller than ¢ for n sufficiently large (so that k, > k). Thus, x,i’; — X4 as
n — oQ. |

2.3 Convergence rates

It is well known that, under the general assumptions of the previous section, the
rate of convergence of x; — x, as k — oo (with precise data) or x,i* — Ty as
0 — 0 (with perturbed data) will, in general, be arbitrarily slow. For linear ill-
posed problems Kx = y convergence rates are obtained if the following source

conditions are satisfied (cf. [45]):
at —xg = (K*K) v, p>0, veNK)™
For nonlinear problems, the corresponding condition is given by (cf. [45])
al —zg = (F' (") F'(z")*v, veNEFE' (=)t (2.22)

In many examples, this condition implies a certain smoothness of = — xq if ;1 > 0.

In contrast to Tikhonov regularization, assumption (2.22) (with ||v|| sufficiently
small) is not enough to obtain convergence rates for Landweber iteration. In [67]
rates were proven under the additional assumption that F’ satisfies

F'(z) = R,F'(z") and ||[R, —I|| <c|z—2'|,  z€Baylzg), (2.23)

where {R, : x € By,(xo)} is a family of bounded linear operators R, : Y — Y
and c is a positive constant.
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Unfortunately, the conditions above are not always satisfied (see [67, Exam-
ple 4.3]). To enlarge the applicability of the results, in this section we consider
instead of (2.1) the following slightly modified iteration method,

2h, = +wG (x)* (v — F(2))), keNo, (2.24)

where, as above, xg = x¢ is an initial guess, G5(w) = G(m,y‘s), and G is a
continuous operator mapping D(F') x ) into L(X,)). The iteration will again be
stopped according to the discrepancy principle (2.2).

Another modification were the operator F' is approximated by a sequence of
operators FJ, that are possibly easier to evaluate was considered in [134].

To obatin local convergence and convergence rates for the modification (2.24)
we need the following assumptions:

Assumption 2.7 Let p be a positive number such that B,,(x9) C D(F').
(i) The equation F'(x) = y has an zo-minimum-norm solution z' in B, (o).

(i) There exist positive constants cy, ¢, c3 and linear operators Rﬁ such that for
all z € B,(z") the following estimates hold:

1F(2) = F(2") = F'(a") (2 —ah)| < cil|F(2) = F()| [l —2, 2.25)

G°(z) = RyG*(a), (2.26)
IR —I|| < eplla — =T, (2.27)
IF'(27) = G°(2)|| < 3. (2.28)

(iii) The scaling parameter w in (2.24) satisfies the condition

w||F'(@h)* < 1. (2.29)

Note that, if instead of (2.25) the slightly stronger condition (2.7) holds in
B;,(x0), then the unique existence of the xo-minimum-norm solution z! follows
from Proposition 2.1 if F'(x) = y is solvable in B,(zo).

The next theorem states that under Assumption 2.7 the modified Landweber
iteration (2.24) converges locally to 2 if 7 is chosen properly:

Theorem 2.8 Let Assumption 2.7 hold and let k, = k. (6,%°) be chosen according
to the stopping rule (2.2). Moreover, we assume that ||xo — x'|| is so small and
that the parameter 7 in (2.2) is so large that

21+ <2 (2.30)
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and
2wt el —af]) 7 2.31)
2 =2 — 1513
where
mo= o —afl|(er +e2(1+ e o — 2H])),
m o= 1+elzo—af|,
m = 14+2c]zo — ﬂ:w

Then the modified Landweber iterates xg* converge to zt as § — 0.
Proof. The proof follows essentially the lines of the last section: the results of
Proposition 2.2, Corollary 2.3, Theorem 2.4 and Theorem 2.6 are also valid for the
modified Landweber iteration. We only show the major differences of the proofs.
To simplify the notation we set K := F’(z) and e := 2{ — 2T. We show in a
first step that ||| is monotonically decreasing for k < k..
Let us assume that mg € Bp(mT). Then it follows with (2.24) and (1.2) that

e lI* = lle]I® 2w(y’ — F(a}), G°(xR)eq)
+6? |G (a)" (v — F(a)]?
wlly® = F(a)] (28 +2||F(z") = F(a}) + G*(23)ed|

(
=2[|y° = F(zp)|| +wlG° @)1y = Fa))-

The conditions (2.25) — (2.28) yield the estimates

IN

IF(z") = F(a}) + G*(ap)ed
< |F@R) = Fah) = Kell + 11 = Rys) Keg

+ 1R, (K = GO (@)l
< el (lly = F@l e + a1 +erlled ) + b (1 + ez e )

and

IG° @) < (1 + 2 lleRIN (K + e30) -
Since (2.30) and (2.31) imply that 7 > 2, it follows with (1.2), (2.2), and (2.25)
that for k < k, and ¢; [|ed|| < 1

A
T L—allell
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Combining the estimates above with (1.2) and (2.29) we obtain

led il = Ne2I? < wly® = P (2001 + 0, + esnlz lled )

(2.32)
Iy = F@)I@ =20, = mmd2)) )
where
My = lepll(er +e(l+ellegl)),
o = Ltellell,
5 e el
Mk3 = 1+1_01”62H.

Since 2 = z € B,(z) and since, by virtue of (2.30), ¢; |[eo|| < 1/2, it now

follows together with (2.32), (2.2), and (2.31) that |[ed|| < |le}|| = |leo]|, as long
as k, > 0, and that estimate (2.32) is applicable with k = 1if 1 < k,.

Let us now assume that |leg|| > [led|| > ... > [le}|| for some 0 < k < k.
Then, by monotonicity, it follows from (2.32) that

lefall> = ledI? < wly? = FaI (2601 +m + exm leol))
~lly® = Fa)ll 2 — 2 —ndnd))

implying as above that ||eg all < |e2||. Thus, we have shown by induction that
|e2 | is monotonically decreasing for k < k..

Moreover, it follows that a similar estimate like (2.15) holds that guarantees that
the stopping index k, is finite if 6 > O and that

Y lly = Flay)|* < oo

k=0

Now we show that also the results of Theorem 2.4 are valid. Note that due to
(2.25) — (2.28) we get the estimate

IG° () (@1 — aN)|| < (1 + ealli — 2T (1 + el — 2T|) ||y — F ()]
Together with (2.17) and the monotonicity of |lz; — x| we then obtain that
j—1
(er=esen)] = | 3G @) (y— Flai),m — )|
=l
j—1
w(l+eallzg — T[N+ erf|lzo — 27]) D ly — Faa)|*.

1=l

IN
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This yields convergence of . towards a solution z € B p(ﬁ) and, due to (2.26) and
(2.28), that z — 29 € N'(F'(z1))*. Since (2.25) implies that z — 2T € N (F'(x1)),
we obtain that

2" = zo]|* = Jlat — 2[|* + [|lz — z0]|*.

Since 2! is an 29-minimum-norm solution, this implies that = = z.
The convergence of wg* towards = as & — 0 follows as in the proof of Theo-

rem 2.6 noting that due to the continuity of G the modified Landweber iterates $2
again depend continuously on 7°. a

If we, in addition to Assumption 2.7, require that z satisfies the source con-
dition (2.22), then we even obtain convergence rates. For the proof we need the
following lemmata:

Lemma 2.9 Let p and q be nonnegative. Then there is a positive constant c(p, q)
independent of k so that

k—1
G+ 1Pk =) < c(p,q)(k + 1) """ (k)
7=0
with
1, max{p,q} <1,
h(k) =< In(k+1), max{p,q} =1,

(k+ l)max{p,q}—l , max{p,q} > 1.

Proof. Let us first assume that ¢ = 0 (the case p = 0 is similar). Then the follow-
ing estimate

k—1 k —1(7.1—
o B L+ (1—p)'(KP-1), p#1
p< p = ’ ’
j§0(3+1) _1+/1 o Pdy {l—Hn(k:), 1

holds, which immediately yields the assertion.
Now assume that p > 0 and ¢ > 0. Since the function f(s) := s7P(1 —s) ?is
convex in (0, 1), we obtain that
k—1

Y G+ Pk—5)

=0

<.
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i 1-h
< (k+1D)tPe <2q /2 s Pds+ 2p/ (1—s)71 ds)
h 3

for h := 1/(2k + 2). Now the assertion follows from the last estimate. O

Lemma 2.10 Let K € L(X,)Y) and w > 0 be such that w||K||> < 1 and let
s € 10,1] and k € No. Then the following estimates hold:

(I —wK* KM K| < w*(k+1)*, (2.33)
(I —wEK* KK < wi(k+1)2, (2.34)

Hw S (I - wKK* ) (KK*)
=0

< (wk)'75. (2.35)

Moreover, for any v € N'(K)* it holds that
cr(s,v) = (k+ 1)*||(I —wK*K)*(K*K)*0|| =0 as k—oo. (2.36)
Proof. 1t follows by means of spectral theory (see, e.g., [45]) that

—w < w7 sup — ,
I —wK*K)F(K*K)* s 1 —A)FAS

A€[0,1]
(I - wK*K}K*| < w7 sup (1 —\)FAZ,
A€[0,1]
HwZ(I—wKK*)j(KK*)S < W sup (1= (1 —wh)F)Nsh,
=0 A€[0,1]

The estimates now follow by some calculus arguments. To show the last asser-
tion let { F\} be a spectral family of K*K. Then due to (2.33) and Lebesgue’s
Dominated Convergence Theorem

1

lim ci(s,0) = lim (k+1)28/” (1 — w02 dl| EyolP

k—o0

i
= / lim (k4 1)%(1 — wA\)2 A2 d|| Exv|)?
0

k—oo
0, 5s>0,
|Pv||, s=0,

where P is the orthogonal projector onto N(K). Since v € N(K)L, it follows
that || Pv|| = 0. O
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Proposition 2.11 Let Assumption 2.7 hold. If =¥ — xq satisfies (2.22) with some
0 < p < 1/2 and ||v|| sufficiently small, then there exist positive sequences i j,
and 7y, i, depending on p and v, with

lzp — 2| < W (Ek+1) Py, ik < 2v|vll, (237)
_ 1 _ 1
1y = Fap)| < w @2 (k+ 1) 2y, 4k <8y|vfl, (2.38)
No= 1L (2.39)
T—2

for 0 < k < k,. Here k, is the stopping index of the discrepancy principle (2.2)
with T > 2. In the case of exact data (6 = 0), (2.37) and (2.38) hold for all k > 0.
Moreover, v1 j; — 0 and v, = 0as k — oo if p < 1/2.

Proof. To simplify the notation we set K := F’(z') and eg = wg — z'. Note that

eg = eg = 9 — x. We will now show by induction that

S < w MG+ 1)y, Y5 < 2v[vll,  (2.40)
1y il
HKG?H < qw W) (G 4 1)~ F2) 4 Y25 < 8vllvll, (241

holds for all 0 < j < k, and ||v|| sufficiently small. Especially, we assume that
||v|| is so small that (2.30) and (2.31) hold. This is possible, since 7 > 2. Note
that, due to (2.22), |leo|| < || K% ||v].

Now it follows from the proof of Theorem 2.8 that 2 € B,(z') C D(F) and
that ||e2|| is monotonically decreasing for k < k.

For j = 0 the assertions in (2.40) and (2.41) are trivially satisfied with

.0 = |v]| and o =4,

since due to (2.22) and (2.29) the estimates
leoll <w ™ol and [[Keol| < w D o]

hold.

We now assume that (2.40) and (2.41) are true for all 0 < j < k with some
k < k.. Thus, we obtain from (2.24) and (2.26) the representation

eh = (I -wK'K)e_ +w|(@ @) — KR, )0 — Fla)_)

+K*(y° —y) + K*((Ria ) =1y’ — F(z)_,))

k—1

K (F(ay) — F(ah) — Kel_y)]
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which yields the expression

k—1
¢ = (I-wK'K)feg+w) (I -wK*K)" 7 'p)
7=0
k—1 .
twd (I -wK* KK} (2.42)
§=0
k—1 )
—i—w[ (I—wK*K)JK*](yé—Z/)
j=0
and consequently
k—1 ‘
Ke) = (I-wKK")'Key+w)y (I-wKK)" 7 Kp)
7=0
k—1 )
twd (I -wKE" ) KK*q} (2.43)
§=0

+H[I - (I —wKK"¥(y° —y),

pj = (G = K)(R) (v - F(af), (2.44)

g = ((R5 )" = D)y’ — F(a))) = (F(a}) — F(aT) - Kej). (245

We will now derive estimates for || || and || Kel||. For this purpose, we esti-
mate Hp?H and quH with j as above.

First of all note that, by virtue of (1.2), (2.2), and (2.25), we obtain for j < k <
k. that

Iy = Pl < I = F@) +— (I’ = Pl - 9)
< W = FE)I -~ Iy’ )
< 2ly -~ F(a)]
and
Iy = Fal < 7 oy 1<l
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This together with (2.40), the monotonicity of ||e§- ||, and the fact that, due to (2.30),
c1|leo|| < 1/2, yields the estimates

ly — Fj)ll <2)|Kejll and ly® — F(af)| < 4[| Kej]. (2.46)

The conditions (2.25), (2.27), and (2.28) together with (2.44) and (2.45) imply
that

51 < esd(1+eallegID Iy’ — Fall,
g3l < el (e2lly® = E@DI + erlly = Fag)l),

which together with (2.40) and (2.46) yields that

IN

C45”K€§-”, cs = 4c3 <1 -+ ¢p min {2_;7/’}) , (2.47)

sl IEE, s = 2¢ +4es. (2.48)

4
”ij

IN

&
14

The estimates (2.41) and (2.47) and the proof of Lemma 2.9 (p = 1/2 and
q = 0) imply that

k—1 -

HwZ(I—wK*K yh=i=1 5“ < 2c4w$—u,y”v”(52(j+1)_(,”%)
=0 =~
< dewiHy o] VES

and (2.34), (2.40), (2.41), (2.48), and Lemma 2.9 imply that

k—1
Hw S - wK*K)k—j—lK*q;?H

7=0
k—1 | .
< Aosw P ol 2 (G + 1) (k- 5)
§=0
< desw P o) P (k4 1) e k(1)
with
1, <,
cop(p) = c2u+3 HE+1)# In(k+ ;),1 p= 4} (2.49)
(k+l) M_éa w> 4
< 2e@u+3,3)- (2.50)
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Combining the estimates above with (1.2), (2.22), (2.35), (2.36) (with s = ), and
(2.42), we finally get
el < (e 1) Henl ) +des 7 olPeon) s,
+ (4cgw2 Py ||| + w2)VEd. '
Now we turn to an estimate for || K ei”. It follows with (2.34), (2.41), (2.47),
and Lemma 2.9 that

Hw S - wKK*)k*j*IKp;iH

§=0
k—1 1
< e Myllu)|6Y (G +1) “D (k- )72
=0
< 2e4e(3, 3wy |v]|6 (2.52)
and with (2.33), (2.40), (2.41), (2.48), and Lemma 2.9 that
k—1
H S (I - wKE* ) KK H
j=0
1 kol 1
< doswm D2 )2 (G 4+ 1) (k- )
§=0
< desw™ B2 o] 2(k + 1) 0 Deg k()
with
In(k+1), p<t
= cu+i Dk+1 -4 53
C7,k(:u) C( M+2a )( + ) { (kj—{— )2“7_’ M>% ( )
< max{l,ue} cu+1,1). (2.54)

A combination of the estimates above with (1.2), (2.22), (2.36) (with s = u+1/2),
and (2.43), now yields that

IKedl < (k+ 1702 (cp(p+ 4,0)
+desw™ G2 o) 207 (1)) (2.55)
+ (2esc(%, Hw ™y |v]| + 1)8.

Note that, due to (2.29), it holds that || — (I — wKK*)k|| < 1.



Section 2.3 Convergence rates 23

We now derive an estimate for § in terms of k. By (1.2), (2.2), (2.25), and the
monotonicity of |||, we obtain for k < k, that

1

< ||y —F(@))| <6+ ———||Kel.
IV = Pl <0+ o 1Kl
We will assume that ||v]| is so small that
desmax{2, c(3, Doy |v[| + er7|eo]| < 7 —2 (2.56)

holds. Note that 7 > 2. Together with (2.55) this yields

2 i
§< k4 1) (rt2) 2.57
>~ (7__2)(1 —Cl||€OH)( + ) c&k(u) ( )

with
_ 1
o1 0) 1= ex(p + 4,0) + desw™ D2 o] 264 () (2.58)
This together with (2.51), (2.55), and (2.56) yields

lefll Sw ™ (k4 1) g and [|Ked|l < fwm U (k4 1) 70y,

with
I 12 — A2 2 T lH’l
Mg = whlep(p,v) +4esw Ay v Fes k(1) + —5v 2e3 (1, v), (2.59)
8(t—1 1
Tk = %2)01”208,;6(;4,@). (2.60)

Together with (2.33), (2.36), (2.39), (2.50), and (2.54) we get the estimate

Mg ST+ ey [ol])  and oy < dyloll(1+ eor?fv])

with

¢y := 4w Pes max {%, i} max{c(2u + %, %), c(2u + %, 1)}
This shows that (2.40) and (2.41) hold for all 0 < j < k, provided ||v|| is suffi-
ciently small, namely so small that (2.30), (2.31), (2.56), and

coy’ ol <1

hold. Together with (2.46) this shows that the assertions (2.37) and (2.38) are valid.
Let us now assume that 6 = 0 and p < 1/2. Then (2.36), (2.49), (2.53), (2.58),
(2.59), and (2.60) imply that y; ;, — O and v, ;, — 0 as k — oo. O
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For the proof of the main result of this section we need the following interesting
lemma.

Lemma 2.12 Let the assumptions of Theorem 2.8 hold. If k.(5,y°) # oo as
5 — 0, then 2t — my € R(F'(z1)*) = R((F'(z1)*F'(z1))2).

Proof. As mentioned in the proof of Theorem 2.8 the Landweber iterates depend
continuously on y°. Thus, mg — xpasd — 0.

Let us now assume that k, (8,7°) 4 oo as § — 0. Then there exists a sequence
6, — 0asn — oo with k,(d,,4°*) = k € Ny. Using the notation of Proposition
2.11 and the fact that, due to Theorem 2.8, ac% = xi* — 2t as § — 0, we obtain

with (2.42) (with § = 0)

k—1
0=e) = (I —wK'EK)fep+w) (I —wK*K)* 77 K*.
§=0
This immediately implies the assertion. O

In the next theorem we prove that for the modified Landweber iteration we ob-
tain the same convergence rates and the same asymptotical estimate for &, as for
linear ill-posed problems (compare [45, Theorem 6.5]) if 1 < 1/2 in (2.22).

Theorem 2.13 Let Assumption 2.7 hold and let k,. = k. (9, y5) be chosen accord-
ing to the stopping rule (2.2) with T > 2. If ' — xo satisfies (2.22) with some
0 < p<1/2and ||v|| sufficiently small, then it holds that

ke = O(|lo)| 7670 )

and
12
ool 71655, <

0(\/W), 7

Proof. We use the same notation as in the proof of Proposition 2.11 and assume
that ||v|| is so small that all the estimates of that proof hold. If we put

DN —

b
|z, — 2T =

DN —

kv—1
fro = —wK*K)v 4w ) (I - wK* K" (K*K) " K*q}, (2.61)
j=0
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then (2.33), (2.36), (2.40), (2.41), (2.48), and Lemma 2.9 imply the estimate

ky—1
_ . _ 1 p— L
Ifel < er(0,0) +desw ™ (o] Y (G + 1)) (ke — )P
7=0
S Cu(ck*(oav)+cl,k* U”)? (262)

where ¢, > 0 plays the role of a generic constant depending on x and

L, p=<
e = (ke + )78 ke 1), =
(k*—i_l)z‘uiia >

(2.63)

NS NN

On the other hand, we obtain with (1.2), (2.2), (2.22), (2.25), (2.43), (2.52), and
(2.61) that

kx—1
IKel | + o 30 (7 — wR K7~ K|

(KK fr | <
j=0
= (= wKE")*](y° — )l
< (L+elleolD) lly — F(ag, )l + cud
< ((T+elleol)(T+7) +¢u)d < cud.

Together with (2.62), the interpolation inequality now yields
KK i | < e (0,0) + 1 e, o] 182657,

From (2.42), (2.51), and (2.61) we conclude that

+cu \/E J.

If k. > 0, we can apply (2.57) with k = k, — 1 to obtain

leR. Il < 1(K™K)* fr,

+3 _
K< e (ch—1(p+3,0) + e, 0],
where |
In(k,), <z,
erp. = k" 2(,3 H=a (2.64)
Yok H—=3 1

Combining the estimates above we obtain that

2
o] )T 67T . (2.65)

lep || < eulcr. (0,v)+cp, —1 (p+ 2,0)+ (e, +oor,)
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Together with (2.33), (2.36), (2.63), and (2.64) this implies already the rate
2
O<||v|| ﬁam)
Let us now assume that 1 < 1/2. If k. (5,4°) /4 oo as § — 0, then it follows
with Lemma 2.12 that we could have chosen p = 1/2 in (2.22) from the very

beginning yielding even the better rate O (\/ l|lv]||o )
If k. (6, y5) — oo as & — 0, then it follows from (2.36), (2.63), and (2.64) that

¢ (0,0) + ep1(p+ 3,0) + (g, +eap) ol =0 as §—0

1 2
yielding the rate o<||v||méﬁ>. O

Under the Assumption 2.7, and according to Theorem 2.13 the best possible rate
of convergence is

lz, — || = O(V6)

attained when ¢ = 1/2. Even if u > 1/2 we cannot improve this rate without
an additional restriction of the nonlinearity of F'. We believe that this is a natural
effect as the following argument shows: even without noise we have, due to (2.42),
that

ol — 2 = (K*K)*(I — wK*K)v — K*¢),

and K*q) ¢ R((K*K)") for any y > 1/2, in general. Thus, the source condition
(2.22) with g > 1/2 will not remain true for at — x, af — T, and so on, and
therefore, we cannot expect a better rate of convergence, in general.

Note that for linear ill-posed problems there is no restriction (cf., e.g., [45]).
This can also be seen from the proof of Proposition 2.11, since then p}s- = q? =0
and (2.36) holds for all s > 0.

2.4 An example

In [67] three examples were considered where the conditions for obtaining con-
vergence rates were checked, namely a nonlinear Hammerstein equation and two
parameter estimation problems. For the first two examples conditions (2.26) and
(2.27) are satisfied with G°(z) = F’(x), i.e., the convergence rates analysis can
be applied to the Landweber iterates (2.1). In the third example, where a diffusion
coefficient is estimated, this is no longer the case. However, the conditions are
satisfied for modified Landweber iterates as in (2.24):

Example 2.14 We treat the problem of estimating the diffusion coefficient a in

—(a(s)uls)s)s = f(s),  s€(0,1),

2.66
u(0) =0 =u(l), (2:60
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where f € L?; the subscript s denotes derivative with respect to s.
In this example, F' is defined as the parameter-to-solution mapping

F:D(F):={aec H'0,1] : a(s) >a >0} — L*0,1]
a +— F(a):=u(a),

where u(a) is the solution of (2.66). One can prove that F' is Fréchet-differentiable
with

F'(a)h = A(a)™"[(hus(a))s],

Fla)'w = =B 'us(a)(Aa)'w)s],
where
A(a) : H?[0,1] N H{[0,1] — L*0,1]
u — Ala)u:= —(aus)s
and

B:D(B):={y € H*0,1] : ¥/(0) =¢'(1) =0} — L*0,1]
b Bu= s
note that B~! is the adjoint of the embedding operator from H'[0,1] in L2[0, 1].
First of all, we show that I’ satisfies condition (2.25): let F'(a) = u, F'(a) = 4,

and w € L?. Noting that (¢ —u) € H> N H} and that A(a) is one-to-one and onto
for a,a € D(F') we obtain that

This together with the fact that |||z < v/2||g||z: and that ||g|z~ < ||¢|z2 if
g € H' is such that g(¢) = 0 for some £ € [0, 1], yields the estimate
|F(a) — F(a) - F'(a)(a — a)| 2
< sup (F(a) - Fla), (@ — a)(A(a)"w))s) 2

lwll2=1
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)]

la(A(a) ™ w)s]| o

< @ -F@lp s [[(E

l[wll 2=1

el
< a1+ V2 g V2)jall ) [F@) ~ F(a)l 2l — all i . 267)

This implies (2.25).

As mentioned in the introduction of this section, the conditions (2.26) and (2.27)
are not fulfilled with G°(z) = F’(x). Noting that F’(a)*w is the unique solution
of the variational problem: for all v € H'!

(F'(@)w)s,vs ) 2 + (F'(a)"w,v) 2 = (u(a), (A(a) " w)sv)s )2, (2.68)

we propose to choose G in (2.24) as follows: G°(a)*w = G(a,u’)*w is the
unique solution g of the variational problem

(gssvs )2+ (g,v)e = (0, (Al@)w)sv)s )2 v €H'. (2:69)
This operator G obviously satisfies (2.26), since
G(a,u’)* = G(a,u’)* R(a,a)*
with
R(a,a)* = A(a)A(a)~".
The condition (2.27) is satisfied, since one can estimate as in (2.67) that

IR(@, a)* ~I|| = [|[A(a)A@@) ' ~1]| <a™ ' (1+V2+a" V2]l ) la—al g -

Note that a constant ¢, independent from a can be found, since it is assumed that
a € Bpy(a). Now we turn to condition (2.28): using (2.68) and (2.69) we obtain
similarly to (2.67) the estimate

I(F'(a)" = Gla,u’)Ywlm = sup {u(a) —u’, ((Ala) " w)sv)s )12

l[oll g1 =1
< a1+ V24 a'V2lall ) lu(a) = w2l e
This together with F(a') = u(a') and ||u® — u(a')||;» < & implies that
IF"(ah) = Ga',w)| < a™ (1 + V2 +a"'V2|al|| 1) §

and hence (2.28) holds.
Thus, Theorem 2.13 is applicable, i.e., if w and 7 are chosen appropriately, then
the modified Landweber iterates ai* (cf. (2.24)) where k, is chosen according
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to the stopping rule (2.2) converge to the exact solution a' with the rate O(\/g)
provided that
a' — ag = —B™'[us(a)(A(a) ' w),]

with ||w]| sufficiently small. Note that this means that

al —a, € H?, (af —ag)s(0) =0 = (af —ap)s(1),
— (af = ag)ss — (al = ao) 1 1,2 s)ds —
z = a(a) eH, /0 (s)ds=0.

Basically this means that one has to know all rough parts of af up to H>. But
without this knowledge one cannot expect to get the rate O(\/g ).



3 Modified Landweber methods

In this chapter we deal with some modifications of the Landweber iteration. In the
first section we show that better rates may be obtained for solutions that satisfy
stronger smoothness conditions if the iteration is performed in a subspace of X’
with a stronger norm. This leads us directly to regularization in Hilbert scales.
On the other hand for solutions with poor smoothness properties the number of
iterations may be reduced if the iteration is performed in a space with a weaker
norm.

By adding an additional penalty term to the iteration scheme, one can obtain
convergence rates results under weaker restrictions on the nonlinearity of I (see
Section 3.2). A variant of this approach that does not need derivatives of F' is
mentioned in Section 3.3.

In Section 3.4 we prove convergence of the steepest descent and the minimal
error method. These methods can be viewed as Landweber iteration with variable
coefficients w. Finally, in the last section of this chapter we study the Landweber—
Kaczmarz method, a variant of Landweber iteration for problems where I’ de-
scribes a system of equations.

3.1 Landweber iteration in Hilbert scales

It is well known for Tikhonov regularization that convergence rates can be im-
proved if the exact solution is smooth enough and if the regularizing norm in X
is replaced by a stronger one in a Hilbert scale (cf. [45, 120, 123]). The same
is true for Landweber iteration (cf. [124]). Before we can go into details of this
modification, we shortly repeat the definition of a Hilbert scale:

Let L be a densely defined unbounded selfadjoint strictly positive operator in X.
Then (X;)scr denotes the Hilbert scale induced by L if X is the completion of
N2, D(L*) with respect to the Hilbert space norm ||z ||s := ||L*z|x; obviously
lz]lo = ||z|lx (see [102] or [45, Section 8.4] for details).

We will now replace F/(x9)* in (2.1) by the adjoint of F’(z¢) considered as
an operator from X into ). Usually s > 0, but we will see below that there
are special cases where a negative choice of s can be advantageous. Since by
definition of X; this adjoint is given by L=2F'(z{)*, (2.1) is replaced by the
iteration process

ad = ad + L72F (2)" (v° — F(a))), keN. 3.1)
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As in the previous chapter the iteration process is stopped according to the dis-
crepancy principle (2.2). As always we assume that the data y° satisfy (1.2), i.e.,
ly° — y|| <4, and that 73 = 0 is an initial guess.

To prove convergence rates we need some basic conditions. We will relax the
conditions used in [124] as suggested in [42]. For an approach, where the Hilbert
scale is chosen in the space Y, see [41].

Assumption 3.1
(i) F:D(F)(C X) — ) is continuous and Fréchet-differentiable in X'
(ii) F(z) = y has a solution .

(i) ||F'(x")z| < m|z|_q for all z € X and some a > 0, 7@ > 0. Moreover,
the extension of F’(z1) to X'_,, is injective.

(iv) B:= F'(2T)L=*issuch that | B|| vy < 1, where —a < s. If s < 0, F'(z1)
has to be replaced by its extension to X.

Usually, for the analysis of regularization methods in Hilbert scales a stronger
condition than (iii) is used, namely (cf., e.g., [124])

|F' (x| ~ [lz]|—a  forall z € X, (3.2)

where the number a can be interpreted as a degree of ill-posedness of the linearized
problem in zf. However, this condition is not always fulfilled. Sometimes one can
only prove that condition (iii) in Assumption 3.1 holds. It might also be possible
that one can prove an estimate from below in a slightly weaker norm (see examples
in [42]), i.e.,

|F'(zNz|| > m|z||_a  forallz € X and some & > a,m >0.  (3.3)

The next proposition will shed more light onto condition (iii) in Assumption 3.1
and (3.3).

Proposition 3.2 Let Assumption 3.1 hold. Then for all v € [0, 1] it holds that
D((B*B)"2) = R((B*B)?) C Xy(q4s) »

(B*B)? x|

(B*B)™ 2 |

< w2l —pars)  Sforall e X, (3.4
> WY |2)lyass)  Sforall xeD(B*B)7Z). (3.5)
Note that condition (iii) is equivalent to

R(F' () c X, and |F'(z")*w|, <T||w|| foral weY. (3.6)
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If in addition condition (3.3) holds, then for all v € |0, 1] it holds that
X, C R(B'B)S) = D((B*B)%),
I(B*B)2z|| > m"|zl|_y@rs) forall zeX, (3.7)
I(B*B) 22| < m™|alluars forall z€ Xy (38)

Note that condition (3.3) is equivalent to

X CR(F'(21)") and ||F'(z")*wlla > mw]

39
forall w e N(F'(x")*)* with F'(x1)*w € X;. G2

Proof. The proof follows the lines of Corollary 8.22 in [45] noting that the results
there not only hold for s > 0 but also for s > —a. a

In our convergence analysis the following shifted Hilbert scale will play an im-
portant role

X, := D((B*B) 2ats) L*) equipped with the norm

. (3.10)
Izl == (B*B)*+) x|« ,

where a, s, and B are as in Assumption 3.1. In the next proposition we summarize
some properties of this shifted Hilbert scale.

Proposition 3.3 Let Assumption 3.1 hold and let (X, )cRr be defined as in (3.10).

(i) The space ./'EI is continuously embedded in /i’vp forp < q, i.e., for x € /'?q
Izl < A"~ llllq G.11)
where 7y is such that

((B*B) T g,z) > v||z|? forall zc D((B*B) ).

(ii) The interpolation inequality holds, i.e., for all x € X,

r— 9—p

q a-p
lzllg < Izl izl p<q<r. (3.12)

(iii) The following estimates hold:

Tats ||z orallxefCXisgrga—i—Zs,
Il X if .

IN

]l -

\%

|z, > mars |zl forallz € X, C X, if —a<r<s.
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Especially, we obtain the estimate
|zllo < mats |zllo forall x € Xy C Xy if s<0. (3.14)

Moreover,
|zl —a = [|F (2| forall =€ X. (3.15)

(iv) If in addition (3.3) holds, the following estimates hold with

r—s

p:$+a+s(a+s):

]|, > m%z”mmT foralleXpC/ﬁifsgrga%—Zs, (3.16)
llzll, < mats ]| forallxezl?rcﬂ,’pif—agrgs.

Especially, we obtain the estimate

|zllo < mats ||zl forallz e X, € X, r =582, ifs>0. (3.17)

Ifa = a, i.e., in case (3.2) holds,

|2y ~ [zl forallz e X, =X, if —a<r<a+2s. (3.18)

Proof. The proof follows from Proposition 8.19 in [45] and Proposition 3.2. O

For the convergence rates analysis we need some smoothness conditions on the
solution z' and the Fréchet-derivative of F.

Assumption 3.4

() w0 € By(al) = {z e X : -2t € X A |z —2fflo < p} € D(F)
for some p > 0.

i) [F'(zh) = F'(@)l 5,5 < clla” — 2ll§ for all 2 € B,(2T) and some
be[0,al, 5 € (0,1],and ¢ > 0.

(iii) 2t — o € fu for some (a — b)/f < u < b+ 2s, i.e., there is an element
v € X so that

Lf(z" —20) = (B*B)Xe+v and  |v]o = 2o — z'lu.  (3.19)

Before we start our analysis we want to discuss the conditions above.



34 Chapter 3 Modified Landweber methods

Remark 3.5 First of all we want to mention that, if (3.2) holds, then, due to (3.18),
the conditions in Assumptions 3.1 and 3.4 are equivalent to the ones in Assump-
tion 2.1 in [124].

Note that, due to (3.15), F’ (") has a continuous extension to /l?_a O X_,.
Therefore, condition (ii) in Assumption 3.4 implies that F”(x) has at least a con-
tinuous extension to /'?_b O X in a neighbourhood of 2. By definition of the
space f,b, condition (ii) is equivalent to

__b+ts
I(B*B) ™2t L=(F' ()" = F'(2)") || y,x < clla’ =] . (3.20)

By virtue of (3.6) and Proposition 3.3 (iii), this implies that L =2 F’(x)* maps
Y at least into /’?st C Xpyos and hence F’ (mi)* maps ) at least into X} while
F'(x")* maps Y into X,.

Note that, if s = 0, (3.20) reduces to

I(F' @) F' (21)) 2 (F/(21)* = F'(2)) | y,x < ella’ — 2|

(compare [67, (3.18)]). Moreover, if b = a and 3 = 1, this condition is equivalent
to (2.27) with ||RS — I|| replaced by ||(RS — I)Q||, where Q is the orthogonal
projector from ) onto R(F'(z1)).

Condition (iii) in Assumption 3.4 is a smoothness condition for the exact so-
lution comparable to (2.22). Usually X, is used instead of fu. However, as
mentioned above, these conditions are equivalent if (3.2) holds. If b = a, then
u < a + 2s is allowed, which is the usual restriction for regularization in Hilbert
scales. Note that for Tikhonov regularization of nonlinear problems in Hilbert
scales we needed the restriction a < s < u (cf. [123]). However, one can show
that under the stronger Lipschitz condition (3.20) (with § = 1), the results in [123]
are even valid for a — b < s < u. For Landweber iteration even oversmoothing
(i.e., u < s) is allowed as for Tikhonov regularization in the linear case (cf. [45,
Section 8.5]).

Lemma 3.6 Let Assumptions 3.1 and 3.4 hold. Moreover, let k, = k.(J, y‘s)
be chosen according to the stopping rule (2.2) with = > 2, and assume that
|||e§-|||0 < p and that |||e§|||u < puforall 0 < j < k < k, and some p, > 0,
where e? = m? — xt. Then there is a positive constant ~, (independent of k) so
that the following estimates hold:

_atu_
ledlle < llwo — @], + 6k2eTs

b+u(1+8) a(1+8)—b

k—1
L _at2s—u — —
Fn S (k=) S el T (B.2D)
7=0
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k—1

a+u(1+5) af
o Sk — ) el el
7=0

_ _atu
ledll-a < (k+ 1) @ g — 'y + 6

u(1+8) a(1+8)—b

+wZ —j) 1|||e5|||_“+u lef]u “ (3.22)
il 5 atu(1+5) 5 a8
o Sk — gy T el [l a

§=0
Proof. From (3.1) we immediately obtain the representation
eh =T - L2F (@) F'(ah)e + L F (2" () —y - ¢)) + L7}
with

¢ = Fd)—F(zh)—F'(zhe, (3.23)
P o= (F(@)" = F'@)) (@ - F()), (3.24)

and furthermore, due to the definition of B (cf. Assumption 3.1 (iv)), the closed
expression (note that eg =€)

e =L 5(I-B*B)* 60+ZL (I-B*B)F - Y(B*(y* —y—q})+L~*pY).

Together with (1.2), (3.10), and (3.19) we now obtain the estimates

lfle < I(B*B)T=7(1 — B*B)(B*B)Tu]g

k—1
+||(B*B)%at9 S (I — B*B)YB*|| §
7=0
k—1
+ 3 (B*B)*e9 (I — B*B)*1B*| ||¢]]| (3.25)
§=0
k—1

s—u . b+s
+ 30 (B B)TE (1 — BB (B B) |

<
I
[«

__bts -
(I(B*B)” %+ L™*p o
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and

1 _u—s_
lefll-a < I(B*B)2(I - B*B)*(B*B)™* vl

k—1
+1(B*B): S (I - B*B)'B*|| §
7=0
k—1
+ 3 (B B): (I - B*B)* 7' B*|| || (3.26)
j=0
k-1 h . bts
+ Y I(B*B):(I — B*B)*9-1(B*B) w77 |
7=0

__bts
[(B*B)” % L™*pf|o -

b+s
Next we derive estimates for ||q;5|| and ||(B*B)_2<“++s) L_5p§||0. Assumption 3.4
(ii), (3.12), and (3.23) imply that
1
1 < [ 1+ et = o) - el de

b+u(1+8) a(l1+8)—b

o= el . G2

IN

) )
5 lesl-sliellly < 7% lle

Since 7 > 2, (1.2) and (2.2) imply that for all 0 < k < k,
Iy’ = F)I - < [ly® = F@E)Il + (Ily° = F(a)]| — 26)
< 2ly’ = F@@)l = lly = °1) <2lly = F)|-

Thus, we obtain together with (3.15), (3.20), (3.23), (3.24), and F(xT) =y (cf. As-
sumption 3.1 (ii)) that

_ _b+ts -
BB 150l < 2elly — IS 529)
< 2e([lg3ll + Negll-a) el
forall0 < j < k.
Since, due to (3.11) and (3.27),
g1l < 5577~ llefll a3l (3.29)
(3.12), (3.28), and the assumption that || e? Il < pu now imply that
_ bts 5 atu(1+3)
I(B*B) e+ L=*plllo < Flegll—o"™  lesll oo (3.30)

holds for all 0 < j < k and some 4 > 0 (independent of k).
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Combining the estimates (3.25), (3.26), (3.27), and (3.30), and using Lemma
2.10 and (3.19), now yield the assertions (3.21) and (3.22). O

We are now in the position to state the main results of this section:

Proposition 3.7 Let Assumptions 3.1 and 3.4 hold. Moreover, let k., = k. (6, y5 )
be chosen according to the stopping rule (2.2) with T > 2 and let ||xo — ||, be
sufficiently small. Then

g — 2|, < 20 g — 2t (k + 1) 727 (3.31)
for —a < r < uand
_ _atu
ly? = Fad)|| < 25 llwo — 2l o (k + 1) 2T (3.32)

forall 0 < k < k.. In the case of exact data (§ = 0), the estimates above hold for
all k > 0.

Proof. We proceed similar as in the proof of Proposition 2.11. As a first step we
show by induction that

ledle < nllzo — 2Mu,  0<j <k, (3.33)

and
__atu_ .
ledll—a < 00+ 1) 2 oo — 2w, 0 <j <k, (3.34)

hold if ||zg — zT||,, is sufficiently small and

nzw. (3.35)
T—2

As mentioned in Remark 3.5 x? —x0 € Xppos C &, hence w‘; € X. Therefore,
(3.11) and (3.33) imply that x? remains in gp(ﬁ) if ||lzo — x| is so small that
Y Unlleo — 2l < p. We will assume this in the following. Note that this
guarantees that the iteration process (3.1) is well defined.

By virtue of (3.21) and (3.22), (3.33) and (3.34) are true for j = 0; note that,
due to (3.26), estimate (3.22) is valid without the term 0 for k£ = 0.

Let us now assume that (3.33) and (3.34) are true for all 0 < j < k < k,. Then
we have to verify (3.33) and (3.34) for j = k:
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Using (3.21) and (3.22) as well as (3.33) and (3.34) for j < k it follows that

_atu_
ledll < llao — 2ty + 62T

k—1
| —at2s—u _ btu(1+8)
+y1(nflzo — il ”’u)HB Z(k) —j)" @) (j 4 1) ety
j=0
t 1+5 = N bd2s—u _atu(148)
+y(nflzo — 2'u) Z(k) —§)2@E) (5 4+ 1) et
5=0
__atu_
ledll—a < (k+ 1) [lag — 2l + 6
k—1
RS _ btu(148)
+y1(nllzo — xT”’u)l-‘rﬁ Z(k) —J) 1(3 4 1) 2ty
7=0
i 1+8 — N ted?s _atu(+p)
+y1(mllro — 2" .) Z(kz — )7 2@ (4 1) et |
j=0
Furthermore with Lemma 2.9 the following estimates,
a-+u
leglle < llwo — &' Ju(l +22llmo — 2T|5) + Sk 7F, (3.36)
__atu_
Iefl-a < (k4176 oo — oTu(1 +llzo — 2Tl 46, G37)

hold for some ~, > 0 (independent of k).
We will now derive an estimate for § in terms of k: (1.2), (2.2), F(z) = v,
(3.15), (3.23), and (3.29) imply that

(r=15 < |y’ = FaHl — Iy’ —yll
) 1
ly = FE)Il < g7l + llejl-a
—b— 1) 1)
< U+ g5 G lesll —a (3.38)

IN

forall 0 < j < k < k, and hence (3.33) and (3.34) for j = k — 1 yield that

—atu_
0 < giynk” % g — 2l (3.39)
provided that cy*~0=%fpf ||z — (|4 /(3 4 1) < (7 — 2)/2 which we assume in
the following.

This together with (3.35) and (3.36) implies that

d T
led e < llzo — 2 (1 + 2 llwo — 2T G + 7ym) < nllwo — 27w
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if v, |lzo — 21| < 1 which we again assume to hold in the following. This proves
(3.33) for j = k. Note that (3.38) is now also applicable to j = k. Together with
(3.33) this implies that

5 < el —a

and hence together with (3.35) and (3.37) that

2(7’ 1)

a+u
o — T'||w Y2 1To — T %,
(k+1) 2@ a1+l )

IN

6
llexll -a

IN

n(k+ )75 g — o]

which proves (3.34) for j = k.
Since (3.36) and (3.39) are also valid for & = k., (3.33) also holds for j = k,.
Thus, if ||z — 27|, is sufficiently small, namely if

lzo = 2'lu < min{py"n~", (7 =2)(B+1)(2c) ' 70 4 1Y (3.40)

then (3.12), (3.33), (3.34), and (3.35) imply the estimate (3.31).
Since similar to the derivation of (3.38) we obtain that

é 6 —b— § §
ly’ = Fa)l < 0+ 1+ 557" el lerl —a

—b— § §
< 0+ gy T T el ekl —a -

the estimate (3.32) now follows with (3.33), (3.34), (3.35), and (3.40).
In the case of exact data (6 = 0), the estimates hold for all k& > 0, since then
Lemma 3.6 holds for all £ > 0. O

Theorem 3.8 Under the assumptions of Proposition 3.7 the following estimates
are valid for 6 > 0 and some positive constants c,.:

2(a+s)

ky < (272 o — xwuua—l) ate (3.41)

and for —a <r < u

atr u—r

llzg, — 2"l < erllwo — 2l 6" (3.42)

Proof. The estimate (3.41) follows immediately from (3.35) and (3.39) (with
k= k).

We will now derive an estimate for ||} || _,. Combining F(z1) = y, (1.2),
(2.2), (3.23), (3.29), and (3.33) (with j = k,) we obtain that

) ) )
< g Il +0+ lly° — F(xy,)

s
llex. Il -

IN

b— s
g5 T o — a7 ek

—aF (T4 1)
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and hence that
E) ~
ezl o < 0

for some 7 > 0 if cy*0=0nP||lzg — 27| /(8 + 1) < 1, which is a further
restriction on ||zg — 2T ||,, in addition to (3.40) if 7 > 4.

Thus for ||zo — 2|, sufficiently small, we now obtain with (3.12) and (3.33)
(with j = k,) that

u—r atr

a+r
5 5 flatu < (55 s
r < e, 125 e, i < (78) o7 (nllwo — 2Tflu) =

d
llex.
which verifies (3.42). 0

As usual for regularization in Hilbert scales, we are interested in obtaining con-
vergence rates with respect to the norm in X = Aj.

Corollary 3.9 Under the assumptions of Proposition 3.7 the following estimates
hold:
IImi*—mTlloz()(ém) if 5<0, (3.43)

lof, —alllo=0(llaf, —a'lls) =0(657)  if 0<s<u. (449

If in addition (3.3) holds, then for s > 0 the rate can be improved to

lof, —a'llo = O(Naf, —a'l,) =O(s55) i ri= 2 <u. @345)
Proof. The proof follows immediately from Proposition 3.3 (iii), (iv) and Theo-
rem 3.8. O

Remark 3.10 Note that (3.41) implies that &, is finite for § > 0 and hence wg* is
a stable approximation of .

Moreover, it can be seen from (3.41) that the larger s the faster k., possibly
grows if 6 — 0. As a consequence, s should be kept as small as possible to reduce
the number of iterations and hence to reduce the numerical effort: this means that,
in the case b = a, s > 0 is only necessary if u > a. However, if F” is only locally
Lipschitz continuous in A~’0 (ie,b =0,8 = 1), then a < u < 2s and hence
s > a/2 is necessary.

On the other hand, if u is close to 0, it might be possible to choose a negative
s. According to (3.43), we would still get the optimal rate, but, due to (3.41), k.
would not grow so fast. Choosing a negative s could be interpreted as a precon-
ditioned Landweber method (cf. [42]). If for instance 3 = 1, a/2 < b < a, and
a—b < u < b, then a choice s = (u — b)/2 < 0 is possible (cf. Assumption 3.4
(iii)).
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We will now comment on the rates in Corollary 3.9: if only Assumption 3.1
(iii) is satisfied, i.e., if || F”(x")2|| may be estimated through the norm in X', only
from above, convergence rates in Ay can only be given if s < wu, i.e., only for the
case of undersmoothing. If s > O the rates will not be optimal in general. To
obtain rates also for s > u, i.e., for the case of oversmoothing, condition (3.3) has
to be additionally satisfied. From what we said on the choice of s above, the case
of oversmoothing is not desirable. However, note that the rates for ng* — 7o
can be improved if (3.3) holds also for 0 < s < u. Moreover, if a = a, i.e., if
the usual equivalence condition (3.2) is satisfied, then we always obtain the usual
optimal rates O(5G+LU) (see [123]).

For numerical computations one has to approximate the infinite-dimensional
spaces by finte-dimensional ones. Also the operators F' and F’(z)* have to be
approximated by suitable finite-dimensional realizations. An appropriate conver-
gence rates analysis has been carried out in [124]. This analysis also shows that a
modification, where F'(22)* in (3.1) is replaced by G°(x9) similar as in (2.24), is
possible.

Numerical results, where Landweber iteration in Hilbert scales has been applied
to a nonlinear Hammerstein equation, can be found in [124]. The results there
show that the correct choice of Hilbert scale can reduce the number of iterations to
obtain the same quality as for standard Landweber iteration tremendously.

3.2 Iteratively regularized Landweber iteration
In [144], the following modification of Landweber iteration was suggested:

xiﬂ =) + F'(2)* (1) — F(a3)) + Br(xo — )

(3.46)
with O<Bk§ﬁmax< %
The additional term ﬁk(mi — x0) compared to the classical Landweber iteration
(2.1) is motivated by the iteratively regularized Gauss—Newton method, see Sec-
tion 4.2.
First we show that under certain conditions wg remains in a ball around z.

Proposition 3.11 Assume that F(x) = y has a solution x, € B,(xo) and let
k € (0, 1) be a fixed positive constant and

1 - ﬁmax + \/1 + Bmax(z - ﬁmax)’{i2

c(p) :==p "

(3.47)
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(i) Let the conditions (2.3) and (2.4) hold on B, .(,)(xo) with 1 in (2.4) satis-
fying
E:=1-20—20max(1—1) —K>>0. (3.48)

Ifr) € By (), then a sufficient condition for miH € Bypy(zs) C
Berc(p)(.%'()) is that

T+n,

Hy(5 - F(wi)” > 2(1 - ﬁmax) E

(3.49)
(ii) Assume that the conditions (2.3) and (2.4) hold on B, ) (xo) with 1 in

(2.4) satisfying (3.48) and
&(p) = c(p) + D(1 4+ 1) + 53(DPmax + p) (3.50)

for some D > 0. Ifxi € B@(p) (x4), a sufficient condition for xi_H c
By (#4) C Bye(p)(20) is that

)
— < D. 3.51
Br — 1)

Proof. 1t follows immediately from the definition (3.46) that

20 —zl* = (1= B)*|2g — mul|* + B2 ||m0 — 2|2
+28,(1 — B2l — mu, 10 — )
+ || F'(2)*(y° — F(z3))* (3.52)

+2(1 = B)(y° — F(a), F'(a3) (2} — z.) )
+ 260 — 2, F'(23)*(y* — F(a3)) .

This estimate together with (1.2), (2.3), (2.4), and the formulae

(v — F(2}), F'(23) (2} — @) )
= (P —F)),y’ —y)— Iy’ — F(a))|? (3.53)
—(y° = F(2}), F(2}) — F(a.) — F'(ay)(2), — 1))

and

2Bk llwo — @l ly* = Fa)| < 2B llzo — 2 ® + &2 |1y — F(a)II?
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yields that
|21 = 2ll> < (1= Be)*[laf — 2> + B (1 + 572 [|lwo — 2.2
+ 208k (1 = Bi) |25, — 2| |20 — .| (3.54)
+ Iy = F@I (201 = B0+ )
Iy = F@)I(1 =27 = 2841 =) = 53 ) .
We first consider case (i). For 0 < G < Bmax, (3.48) implies that

l_ﬁmax > I_Bk
1_277_2ﬁmax(1_77)_’{2 B 1_277_2/3]9(1_77)_"4’2‘

Hence, we obtain together with (3.49), (3.54), ||[z0 — .|| < p, and ||x§ — 2. <
¢(p) that

kst = @all® < (1= Br)%e(p)® + BR(1+ 572)p% + 26 (1 = B)pelp) < clp)?
The last inequality follows from (3.47) and the fact that
(1= Be)* + Be(1 + 57%)p* + 285 (1 — Br)pe <

if

czpl—ﬁk+\/1+ﬁk(2—ﬁk)ﬁ_27

2 — [

which is true for ¢(p).
Now we turn to case (ii). From (1.2) and (2.3) it follows that

1
1y’ = FEDIl < Iy’ —yll + /0 [ (s + () — m)) (2, — )| dt

This together with B < Bmax, (3.48), (3.51), (3.54), and ||zg — x«|| < p yields
the estimate

|20y — z]|* + By’ — F(z3)]|?
< (1= Be)? |z — 2 (3.55)
+ﬂ§((1 + K 2)p? +2D*(1 — B)(1 + n))

+2B8:(1 = Be) lzg — 2]l (p + D(1 = By))
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and furthermore with ||z{ — z.|| < &(p) that

lofr =2l < (1= B)%(p)* + B (1 + 57202 +2D%(1 = B)(1 + 1))

+26:(1 = Br)é(p)(p+ D(1 + 1)) < é(p)*.

The correctness of the last inequality follows similar as for case (i) noting that

(1= Bra+ (1 — B2+ B2 — Br)(p +2(1 — Br)q)
2— b

c(p) + 3D+ 1) + 3/ D1+ n)(D(1 + 1+ 2Bmax) + 20)
< c(p) + D1+ 1) + 5(DPBmax + p) = é(p),

IN

where a .= p+ D(1 +1n),p:= (1 + k7 2)p? and q := D*(1 +n). O

Note that if Gax = 0, then in case (i) < may be chosen as 0 and hence (3.49)
reduces to condition (2.12), which is required to prove monotonicity of ||e{ || for
the classical Landweber iteration (2.1).

Since ¢(p) > ¢(p), in case (ii) the conditions (2.3) and (2.4) have to be satisfied
on a larger domain than in case (i).

The proposition above gives rise to the following two stopping criteria for the
iteratively regularized Landweber iteration:

The first is an a-posteriori stopping rule, namely the discrepancy principle (2.2),
i.e., the iteration is terminated after k, = k. (d,y°) steps with

Iy’ = Flag )l <76 < |ly* = F@all,  0<k <k,
where
5201 = Bme) 1 (3.56)
E
and F is as in (3.48).

The second is an a-priori stopping rule, where the iteration is terminated after
k. = k() steps with

DB <6< DB, 0<k<k,, (3.57)

for some D > 0. If 5, — 0 as k — oo, then obviously in (3.57) k.(§) < oo for
0 >0.

Next we prove a result similar to Corollary 2.3 for the classical Landweber
iteration.
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Corollary 3.12 Assume that F(x) = y has a solution x, € B,(xo).

(i) Let the assumptions of Proposition 3.11 (i) hold. If the iteratively regularized
Landweber iteration is stopped according to the a-posteriori stopping rule
(2.2), (3.56), then

ky—1 k«—1

(70 < 3y’ - Pl < 97 (1 2<1+m—2>k§jﬁk)
=0

with
U:=F -2 (1 = Bua) (1 +1) > 0. (3.58)

In particular, if y° =y (i.e., if 6 = 0), then

>y = Fa)|? < B (1420 +57) Y 6i).
k=0

k=0

(ii) Let the assumptions of Proposition 3.11 (ii) hold. If the iteratively regular-
ized Landweber iteration is stopped according to the a-priori stopping rule
(3.57), then it follows that

k«—1 k«—1

D Iy = Pl < B o+ Y o)
k=0
with
®:=2(p+ D(1+n))(p(1 + £72) + D(1 + 1) + 5(DBmax + p) -

Proof. We first consider case (i). Since xg = x9 € B,(x.), it follows by induction
that Proposition 3.11 (i) is applicable for all 0 < k£ < k.. Therefore, it follows
with (3.47) that ||z — z.]| < c(p) < pV1+ k2 < p(1 + k~2). Moreover, we
obtain with (3.54) and (3.58) that
21— @ll® + Ty — Fap)]?

< (1= Bp)? |2y — 2l + B2 + k72)p? (3.59)
+265(1 = By |, — .l p
lag — 21> +20° (1 + K72) .

IN

Note that, due to (3.48) and (3.56), ¥ > 0. Thus, the assertion of case (i) now
follows by induction.
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In the noise free case, k. may be any positive integer and 7 may be chosen
arbitrarily large yielding the appropriate estimate for 6 = 0. Note that ¥ may be
replaced by E then.

Let us now turn to case (ii). It follows immediately from Proposition 3.11 (ii)
and (3.55) that

5 5 5
251 — ll? + Elly® — F(ap)|?

< flof =2l B+ 57207 + 2031 = B)(1 + )
+28,(1 = Br)é(p)(p + D(1 + 1))
< o) — 2> + BBy, (3.60)

where we used the fact that ¢(p) < p(14 £72) + D(141) + 3(DBmax + p). The
assertion of case (ii) now follows as above by induction. O

It follows from the corollary above that the termination index k. (d,y°) deter-
mined by the discrepancy principle (2.2), (3.56) is finite for § > 0 if the following
condition

> B < oo (3.61)
k=0

holds.
The same condition is needed to prove convergence of the iteratively regularized
Landweber iteration for the noise free case.

Theorem 3.13 Assume that the conditions (2.3) and (2.4) hold on B, .(,) (7o)
with c(p) as in (3.47) and 1 satisfying (3.48). Moreover, assume that F(x) = y is
solvable in B,(xo) and that {5} satisfies (3.61). Then the iteratively regularized
Landweber iteration applied to exact data y converges to a solution of F(z) =y
in By (o). If N(F'(z%)) ¢ N(F'(x)) for all x € B, c(p)(20), where
xl denotes the unique xo-minimum-norm solution, then x; converges to x' as
k — oo.

Proof. The proof is similar to the one of Theorem 2.4 for Landweber iteration.
However, now we cannot use the monotonicity of the solution errors ||eg ||, where
€ i — X — .%'T.

From Proposition 3.11 (i) it follows that the sequence { ||ex ||} is bounded, and
hence it has a convergent subsequence {|ex, ||} with limit ¢ > 0. It follows
immediately from (3.59) that

lewsill < (1= Bi)llexll + Bepv/1+ 52
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and therefore by induction that

k—1 k—1
lewll < llewll [T =80 +pV1+r2(1= T[T =8)) 362
I=m l=m

for m < k, where we have used the formula

I_H 1-06) = Zﬁj H (1-5), (3.63)
l=m

j=m  I=j+1

which is satisfied for n > m with the usual convention that [T;_, . (1 — 3) = 1
If k,_1 < k < k,, then it follows from (3.62) that

leel < llerll + (VT 52 — fle, 1) (1 - H (1-A)),

l=kn—
kn—1

lewll = llew, | = (0v/ 14572 = Jlexl) (1= TT (1= ).

=k

\%

These estimates together with the convergence of ||ex, || immediately yield that

dim lex]| =,
since (3.61) implies that
k—1
[[Ta-8)—1 as m— oo, k>m. (3.64)
l=m

Note that k,,_1,k, — ocoas k — oo.
Now we proceed as in Theorem 2.4: if for n > k we choose m withn > m > k
such that

ly = Flzm)|| < lly = F(zi)||  forall  k<i<n,

then convergence of the iterates xj is guaranteed, if we can show that the terms
(em — en,em ) and (e, — e, e, ) tend to zero as k — oo. Since, due to Corol-
lary 3.12 (i) and (3.61), the residuals y — F'(xj) converge to zero as k — oo, the
limit of =, must then be a solution of F'(z) = y.

From (3.46) and (3.63) we obtain by induction the representation

k-1 k-1 k-1
= en [T =80+ Y Fl(a)"(y— Flay)) T[] (1-8)
l=m j=m I=j+1

k-1

+ (o — 2t (1= TT (1= )

l=m
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for m < k. Using this formula, we obtain the estimate

Since |[(xo — X, ey, )| is bounded, the first term on the right hand side tends to
zero due to (3.64). Since (1 — ;) < 1, the second term on the right hand side may
be estimated by

n—1

(1430 ) ly— F(z))l?

j=m

as in Theorem 2.4. Due to (3.61), it follows from Proposition 3.11 (i) that this sum
tends to zero as m — oo. This shows that (e, — e,,, €, ) — 0. Analogously one
verifies that (e, — eg, ey ) — 0.

The last assertion on the zo-minimum-norm solution follows as in the proof of
Theorem 2.4. O

The next result shows that the iteratively regularized Landweber iteration to-
gether with the a-posteriori stopping rule (2.2), (3.56) is a regularization method.

Theorem 3.14 Let the assumptions of Theorem 3.13 hold and let k. = k. (J, y‘s)
be chosen according to the stopping rule (2.2), (3.56). Then the iteratively regular-
ized Landweber iterates x, converge to a solution of F(z) = y. If N (F'(a1)) C

N(F'(z)) for all © € B, () (o), then x8,_converges to x' as § — 0.
Proof. The proof is analogous to the one of Theorem 2.6. a

In the next theorem we verify the regularization properties of the iteratively
regularized Landweber iteration if it is terminated by the a-priori rule (3.57).

Theorem 3.15 Assume that the conditions (2.3) and (2.4) hold on Bp+é(p) (x0)
with ¢(p) as in (3.50) and n satisfying (3.48). Moreover, assume that F(x) = y
is solvable in B,(xo) and that {(3}} satisfies (3.61). In addition, let k. = k.(0)
be chosen according to the stopping rule (3.57). Then the iteratively regularized
Landweber iterates @, converge to a solution of F(z) = y. If N(F'(2")) C
N(F'(x)) for all = € B, s,)(x0), then xd converges to x' as § — 0.
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Proof. Since ¢(p) > ¢(p), Theorem 3.13 is applicable. Let z, be the limit of the
iteratively regularized Landweber iteration with precise data y and let {J,,} be a
sequence converging to zero as n — oo. Denote by 4, := 3" a corresponding
sequence of perturbed data, and by k,, = k. (9,,) the stopping index determined by
(3.57). Since (B > 0 and since, due to (3.61), B — 0 as k — oo, it holds that
ky,, — oo. Then for k,, > k we conclude from (3.60) that

kn—1
On On
gy —aull® < (e =zl + ok — 2> + @ ) B
I=k
Using (3.61), the rest of the proof is analogous to the one of Theorem 2.6. O

Convergence rates results for the classical Landweber iteration were obtained
only under restrictive conditions on the nonlinearity of F' (see Assumption 2.7).
We will show in the following theorem that similarly to Tikhonov regularization
convergence rates for iteratively regularized Landweber iteration may be obtained
under less restrictive assumptions on F' if a sufficiently strong source condition is
satisfied. Even condition (2.4) is not needed.

Assumption 3.16 Let p be a positive number such that B,,(zo) C D(F).

(i) The equation F'(z) = y has an mp-minimum-norm solution z in B,(x)
satisfying the source condition

ot —zg = Fl(z)*w, weN(F ()t
This corresponds to (2.22) with u = 1/2 (cf. [45, Proposition 2.18]).

(i) The operator F' is Fréchet-differentiable and satisfies ||F'(z)|| < w < 1 in
Ba (o). If w < 1, then this condition is stronger than the previously used
scaling condition (2.3).

(iii) The Fréchet-derivative is locally Lipschitz continuous, i.e.,

IF'(z) = F'(@)| < Lz — 2|, 2, € Byy(o)-

Theorem 3.17 Let Assumption 2.7 hold, let {5} be monotonically decreasing,
and assume that positive parameters a, b, c, d exist such that the following condi-
tions hold:

(1+a)?+b+c+d+25—-2<0, (3.65)
lzo — 2T[|> < 260V/qdL=1 < p?, (3.66)

Ve L <p<fy, 367
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Br(1 — Br(p — Vgd L)) < Brt1, (3.68)

where
q:= lw|*@(@+a ) +b ") +2|w|D+c'D?, (3.69)
pi=1+(1—Llw|)(1 - o)), (3.70)

and D is as in (3.57). If the iteratively regularized Landweber iteration is termi-
nated with the a-priori stopping criterion (3.57), then it holds that

|23, — 21|l = O(V35).
In the noise free case (6 = D = 0), we get the rate
lzx, — 2| = O(V/Bx) -

Proof. Let us assume that 2 € B,(z") C By,(z¢) for some 0 < k < k, and note
that, due to the Lipschitz continuity of £”, it holds that

|F(z) — F(z) — F'(Z)(z — 7)|| < %LHx —i||?, =z,%€ Boy(zo).  (3.71)

Together with (1.2), (3.52), (3.53), and Assumption 3.16, we then obtain the esti-
mate

Uk

IA

(1= Bk)* |25, — =")|* + B’ [|w]?
+28,(1 = B) [wl| (5 + [ly° = F@)|| + 3Ll — 27)|%)
+w? [y’ — F(z)1> + 26:0” |lwl [ly° — F(x)|
+2(1 = Bi) ly° = Fa)[1(6 — [ly° — F(a)|
+ 3Ll — 211?)
2, — 2" 2(1 = Br)(1 = Br(1 = L|w]))
+ Brw? lwl|*(1+ a™") + 28k [Jw]| 6 + 07" B [Jwl|* + ¢~ 16
+ 1y’ = F@) |2 (1 + a)w? +b+c+d+ 28 —2)
+ }Ld*ILng — wTH“ .

b
||95k+1 -z

IN

Note that 2AB < s~ 'A% 4 sB? for all 5, A, B > 0. Using (3.57), (3.65), (3.69),

(3.70), and setting
5 —1y,..8
Vi = By, ! |5, — $T||2

then yields that

Y1 < Bt Br <w‘§(1 — pB) + 4B + %d_lLﬁk(%‘i)z) . (372
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We will now show by induction that 2 remains in B,(z) and that ) < 2+/qdL~!
for all 0 < k < k.. The assertion holds for £ = 0 due to (3.66). Let us now assume
that it holds for k < k,. Using (3.67), (3.68), and (3.72) we now obtain that

o1 <20/ qdL18 ) Be(1 = Br(p — V/qd L)) < 2/qdL~".

Moreover, (3.66) and the monotonicity of {3} yield that 41 € B, (). This
already proves the rate result for the noise free case, since k,(0) = oco. The rate
for the noisy case follows from (3.57), since then 3,, < D~!6. O

Remark 3.18 We discuss the assumptions made in Theorem 3.17:

Since w < 1 and since Gy < %, positive parameters a, b, ¢, d always exist sat-
isfying conditions (3.65) — (3.67) as long as ||w|| and D in (3.57) are sufficiently
small.

To explain (3.68), we assume for the sake of simplicity that p — \/qd— 1L = 1.
If 3y, is defined by

Brt1 = Be(1 = Br) Bo< i,
then it holds that Bk N\, 0 and Bk ~ (k + 1)~'. Moreover, for any other monotoni-

cally decreasing sequence {3} satisfying

Brt1 > Br(1 = Br) Bo = Ho,

it holds that 3;, > ;. A possible choice is for instance given by
Br=(k+3)"".

Unfortunately, for sequences {(}} satisfying (3.68) it always holds that >~ 3%
is divergent. Thus, these sequences are not compatible with the general conver-
gence results of the iteratively regularized Landweber iteration above (cf. (3.61)).

Remark 3.19 In the proof of Theorem 3.17 it was nowhere used that ' has to
be an zp-minimum-norm solution. Mereley a solution in B,(xo) is needed that
satisfies the source conditions in Assumption 3.16 (i). However, if =z =
F'(x7)*w with L||w|| < 1, then T € B,(x) is already the unique zp-minimum-
norm solution as the following argument shows: let x € B,(x), x # zT, be such
that F'(z) = y. Then (3.71) implies that

lz —wol> =z — ") + fl2¥ — 20)|* + 2( F'(a")(z — &), w)
lz = 2¥)|% + flat = zo|* = 2 lw|| | F' () (2 — 2|
lz = &t 2(1 = Lllw]) + oo — 2|1 > oo — 2712,

Y

v
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Finally, we want to mention that an inspection of the proof of Theorem 3.17
shows that a convergence rate result can also be proven for iterates xi, where
ks is chosen according to the discrepancy principle (2.2), (3.56). Under similar
conditions as in Theorem 3.17 one obtains the rate

Iz, — 2l = O(\/Br.)

3.3 A derivative free approach

Based on an idea by Engl and Zou [47], Kiigler, in his thesis [108] (see also [107]),
developed a modification of Landweber iteration for parameter identification prob-
lems where it is not needed that F" is Fréchet-differentiable.

In this approach, the nonlinear operator F' is defined via an equation, i.e.,
F(x) = y is the solution of the equation

Cla)y=f (3.73)

where C(x) : Yo — ) and f € ) is a known right hand side. )} is a closed
subspace of the Hilbert space ) and )j; is the dual space of ).

The following assumption is essential for the analysis developed in [108]: there
exist positive constants «; and o such that

oz1||v—w||2§(C(m)v—C(m)w,v—w), v,w € Wy,
and
(C@)v - C@)w,y) <mlv—w| |y, vwyed

hold for all z € D(F') C X. The pairing (-, ) denotes the duality product.
Moreover, it is assumed that the operator C'(z) consists of an operator A(-)
depending linearly on x and a part B that is independent of z, i.e.,

C(zx)=A(x)+B and A()ue L(X,)]).

This assumption already guarantees the unique solvability of (3.73).
The assumption above is for instance satisfied for the parameter estimation prob-
lem

—div(aVu) +b(u) = f in Q,
u = 0 on 90,
with A(-) and B defined by
(A(a)u,v) := / a(s)VuVuds, (Bu,v) := / b(u)vds,
Q

Q
and X =Y = H'(Q), Y0 :=H}Q),D(F)={a€ X : a>aae}, a>0.
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In [108], the following modification of Landweber iteration is suggested (com-
pare (3.46)):

T = 2+ WL@) W — F@) + Bulmo —2f) . (74
The linear operator L(-) : X — ) is defined by
L(z)h = —JA(h)F(z),

where J : Jj — ) is the duality map. w is the usual scaling parameter (cf., e.g.,
(2.24)) and the parameters [, satisfy the condition

0<Bry1 <B <1 and B —0 as k— oo.

As for classical Landweber iteration the method (3.74) can only converge if the
iteration operator L(-)* is (locally) uniformly bounded and if the scaling parameter
w is properly chosen.

As stopping rule the discrepancy principle (2.2) is used. However, note that in
this modified case in general the data have to satisfy stronger conditions: for a
parameter estimation problem as the one above, usually the observation space is
chosen to be L?(€2). In this modification, the space Y = H'(£2), meaning that the
data have to be smooth and that the noise can be measured in the norm of the space
H'(€2), otherwise the method in (3.74) is not well defined.

Following the ideas in [144] (see Section 3.2), convergence of the iterates mi*
was proven in [108] provided that condition (3.61) is satisfied, i.e.,

o0
Zﬁk < 00.
k=0

To obtain convergence rates appropriate source and smallness conditions have to
hold as in the classical case. To obtain the rate O(+/4) in the classical case it is

needed that 27 — xg € R((F’(xT)*F’(xT))%) = R(F'(z")*). It turns out that the
appropriate source condition for the modified method (3.74) is given by

ol — o € R(L(zN)").

If ||zo — z|| is sufficiently small, if 7 in (2.2) is sufficiently large, and if the
parameters [y, satisfy a condition similar to (3.68), then it is proven that

lzg — ¥l = O(v/Bk.) -

For an a-priori stopping rule even the rate O(\/S) could be shown (see [108, The-
orem 5.2.1] for details). As already mentioned in Remark 3.18, the condition on
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the parameters (3 needed for the convergence rates results implies that

Zﬁk =0
k=0

and hence contradicts condition (3.61) needed for the convergence proof.

3.4 Steepest descent and minimal error method

In this section we consider iterative regularization methods of the form

o =aptelst,  sb=FEDG - F@),  keNy,  (379)
where the coefficients w are chosen as
512
e sl (3.76)

1F" ()31
for the steepest descent method and

5 Iy = Fad)?

g (3.77)
53112

for the minimal error method. Note that the choice w,‘i = 1 corresponds to the
classical Landweber iteration.

In [44] it has been shown that even for the solution of /inear ill-posed problems
the steepest descent method is only a regularization method when stopped via a
discrepancy principle and not via an a-priori parameter choice strategy. Therefore,
we will use (2.2), (2.14) as stopping rule.

In the following proposition we will prove monotonicity of the errors and well
definedness of the steepest descent and minimal error method.

Proposition 3.20 Assume that (2.4) holds and that F(x) = y has a solution
x. € By(wg). Let ky = k. (6, y‘;) be chosen according to the stopping rule (2.2),
(2.14). Then xi as in (3.75) with w,‘z as in (3.76) or (3.77) is well defined and

|2f 1 — 2l < [l —aall,  0<k <k
Moreover, mi € By(xy) C Bopy(wo) for all 0 < k < ky and

ke—1
D whlly’ = F@)|? < O |lzo — .| (3.78)
k=0
with
U= (1-2n)—27"'(1+7). (3.79)
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Proof. Let ﬂ:i € B,(x4) for some 0 < k < k,. To prove that xi 41 is well defined,
we have to show that 59 # 0 and that F”(29)s # 0.
Let us first assume that s = 0. Then (3.75) implies that

0= ()2} —z.) = (¢ =F@)),y’ —y)— Iy’ = F)
—(y° = F(20), F(x}) — F(z.) = F'(a3) (2], — x.) ) -
Together with (1.2) and (2.4) we now obtain that
ly* = F@)l* < Iy’ = F@) (6 +n(s + lly* = F(a)I])

and furthermore with (2.14) that

—_—

+n
ly° — F(z})|| < —0 <

I—=n
which is a contradiction to (2.2). Thus, si #0.
Now, assume that F’(x9)s = 0. Then obviously s} € N(F'(z3)). By the
definition of s, (cf. (3.75)) we also have that s € R(F'(z9)*) C N(F'(z9))*.
Consequently si = 0, which is a contradiction to what we just proved above. This
shows that F’(x,i)s,i # 0. Therefore, ng with wg as in (3.76) or (3.77) is well
defined by (3.75) and we obtain with (1.2) and (2.4) that

9,

Y

§ 6
21 = @all® = ok — 2.2

= 2ady —adah —z) + o)y — 2R

= 20p(y’ = F(a), F'(2)) (2 — @) + (@) 5217

< willy’ = FE)ll U +né— (1 =20y’ = F@)I)
—wp(lly’ = F@))* =« 15217

Together with (2.2) this yields the estimate

1201 = @all? + Tglly’ — F()l1?

(3.80)
<l — all® = w(lly’ = F()|1? =} llspll?)

with ¥ as in (3.79). Note that, due to (2.14), ¥ > 0.

We will now show that the expression in brackets on the right hand side of (3.80)
is nonnegative if wg is as in (3.76) or (3.77). For the latter it is obvious from the
definition that the expression in brackets is equal to zero. Let us now assume that
wg is defined as in (3.76). Then

(F'(x3)s3.y° = F(3))?

0110112
Wr ||S =

< lly* = F(a)lI.
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Together with (3.80) this shows that
6 2 S 10,,0 6\(12 6 2
[k = 2l + Qe lly® = Fap)l]” < llaf — ]
Noting that zg € B,(z,) the assertions now follow by induction. 0

For the classical Landweber iteration we used the scaling properties (2.3) or
(2.29) that make the computation of an estimate of || F”’(z)|| necessary. This is no
longer needed for the steepest descent or minimal error method. However, to be
able to prove convergence we need that F” is continuous and that

w:= sup |[F'(z)] <oo. (3.81)
x€By,(20)

This condition guarantees that w,‘z defined by either (3.76) or (3.77) is bounded
from below by w™2. Moreover, (2.2) and (3.78) then imply that k, < oo.

In case of exact data there are two possibilities. If k, < oo, then an exact
solution of F'(z) = y has been found. If k. = oo, then we will show below that
the iterates converge to a solution.

Theorem 3.21 Assume that the conditions (2.4) and (3.81) hold and that the equa-
tion F(x) = y is solvable in B,(xo). Let ky = ky(0,y) = oo. Then the iterates
xy, defined as in (3.75) with exact data (y5 = y) and wy, as in (3.76) or (3.77) con-
verge to a solution of F(x) = y. If N(F'(z1)) C N(F'(x)) for all x € B,(a1),
then 1, converges to x' as k — ooc.

Proof. The proof is analogous to the one of Theorem 2.4. ||y — F'(x;)||? has to be
replaced by w; ||y — F(x;)||? and we use Proposition 3.20 to conclude that

oo
> willy = Flag)|* < oo,
k=0

which together with (3.81) implies that ||y — F'(z)|| — 0as k — oo. O

The next result shows that the stopping rule (2.2), (2.14) renders the steepest
descent and minimal error method a regularization method.

Theorem 3.22 Assume that the conditions (2.4) and (3.81) hold and that the equa-
tion F(x) = y is solvable in B,(xo). Let k. = k.(3,y°) be chosen according to
the stopping rule (2.2), (2.14). Then the iterates mg* defined via (3.75) with w,‘z as
in (3.76) or (3.77) converge to a solution of F'(x) = y. IFN'(F'(z1)) c N (F'(x))
for all z € B,(z"), then mz* converges to x' as § — 0.
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Proof. First of all, we want to mention that it is an immediate consequence of
(2.2), (3.75) — (3.77), and Proposition 3.20 that for all 0 < k < k,(0,y) it holds
that for 6 > O sufficiently small

k«(0,9°) > k, ) is well defined, and

limaf = o, 0<I<k+1. (3:82)
Let now z, be the limit of zj, (cf. Theorem 3.21) and let {J,,} be a sequence
converging to zero as n — oo. Denote by 1, := 3" a corresponding sequence
of perturbed data, and by k,, = k. (J,,, yn) the stopping index determined from the
discrepancy principle for the Landweber iteration applied to the pair (&, ¥r)-
Ifk =k, (0,y) < oo, then (3.82) and Proposition 3.20 imply that k,, > k for n
sufficiently large and that

oy — 2| < a2 — @] = 22" — 23]l -0 as n— o0.

If k,(0,y) = oo, then k,, — oo as n — oo and the assertion follows as in the
proof of Theorem 2.6. a

For linear ill-posed problems, i.e., when F'(z) = F, the basic idea to prove
convergence rates for the steepest descent and minimal error method is to verify
that (F*F) "2 (2, — 21 is bounded if 2 — 29 = (F*F)20 (cf. [50]). This idea
can be carried over to nonlinear problems:

One can show that (F’(ﬁ)*F’(ﬂ))_% (xx — 1) is bounded if the source con-
dition (2.22) with p = 1/2 holds and if (2.23) is satisfied.

Theorem 3.23 Assume that the conditions (2.23) with c sufficiently small and
(2.22) with j1 = 1/2 hold and that ' € B,(zo). Then
1

lzy, —af|| = O(k~2),

where zy, is defined as in (3.75) with exact data (y‘S = y) and wy, as in (3.76) or
(3.77).

Proof. See [125]. O

So far, convergence rates have been proven only in the case of exact data.

Remark 3.24 For the solution of linear ill-posed problems it is well known that a
reduction of iteration steps may be achieved if instead of (3.75) one uses an itera-
tion procedure, where the search direction is different from the gradient direction,
ie.,

el =ad sl sli=Fl@) (v — Fad) + B 1sh 1, (3.83)
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k € Np. The coefficients wg and B,‘LI depend on k@i’xiq’ ..., x0,y°. The
most prominent representative is the conjugate gradient method.

When using iteration methods (3.83) for nonlinear ill-posed problems, one can
prove similar results as for the steepest descent and minimal error method provided
that the coefficients wg and 5271 depend continuoulsy on the iterates and satisfy
some additional conditions (cf. [142]). Unfortunately, conjugate gradient type
methods do not satisfy these conditions and to our knowledge no convergence
results exist for these methods when applied to nonlinear ill-posed problems.

3.5 The Landweber—Kaczmarz method

In this section we study the numerical solution of an operator equation F'(x) = y
where

p—1
Fi=(Fy,....F,my): () DF) c X — )P (3.84)
=0

and y = (yo,...,Yyp—1) With p > 1. For this problem the Landweber iteration
reads as follows

p—1

=2+ > F@) 'y - F()), keN.
=0

The Landweber—Kaczmarz method is defined by
Thyr =2} + F@) Wk — Fe(#)), k€ No. (3.85)
For simplicity of presentation, here and below we use the notation

F. .= F,

Tk

and ¢ := yfk with k=pl|k/p| +7 and

3.86
Tke{o,...,p—l}. ( )

With | x| we denote the biggest integer less or equal z, i.e., |[1] =1, |0.9] = 0.

The Landweber—Kaczmarz method applies the Landweber iteration steps cycli-
cally. It is obvious that the principal idea of Kaczmarz’s method, also called alge-
braic reconstruction technique (ART) (cf. [69]), can be used in conjunction with
any other iterative procedure, such as Newton type methods (cf. [22]).

The Kaczmarz algorithm has proven to be an efficient method for solving in-
verse problems with a bilinear structure (see, e.g., [122]). It is closely related to
the method of adjoint fields frequently used by engineers (see [19, 149]). Some
more references on Kaczmarz type algorithms are [6, 112, 113, 115].
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In order to prove convergence and stability of the Landweber—Kaczmarz method
(cf. [62, 101]), we basically require the same conditions on the operators F; as they
are required for F’ for proving convergence and stability of Landweber iteration,
1.e., we assume that

p—1
Bay(xo) C () D(F;) forsome p >0, (3.87)
=0

that the operators F; are Fréchet-differentiable in the closed ball BB, p(xo), and that
each of them satisfies the conditions (2.3) and (2.4).

In particular, it follows from these assumptions that (2.5) holds for every F;,
i=20,...,p— 1. This, together with N'(F'(z)) = ﬂf;ol N (F!(z)) implies that

F(z)=F(i) < z—i € N(F'(z))

holds for z,Z € By, (o). Under the above assumptions it follows that

p—1
Y IF@))* <1
=0

for all x € By, (o) and that

IF () = F(2) = F'(2)(z — 2)|?

p—1
= ) ||Fi(z) — Fi(&) - Fl(x)(x - 3)|?
=0

1
< ) IIF(2) - B@)II° = v’ ||F(2) - F(2)?
=0

for all z, & € By,(xo). Thus, the operator F'/,/p satisfies the convergence con-
ditions of Landweber iteration. However, the opposite is not true, i.e., if F'/ /D
satisfies (2.4), then it is not guaranteed that each F; satisfies (2.4). In this sense the
convergence conditions of the Landweber—Kaczmarz method are stronger than for
the Landweber iteration.

As for the Landweber iteration we need a stopping rule. Here it is convenient to
modify (3.85) as follows

2y = Th + W FL () (h — Fr(2))), k€N, (3.88)
where

wk; =

5 1, ifrd < Hyg _Fk(xli)Ha
0, else,
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with 7 as in (2.14). The iteration is terminated if it stagnates over a full cycle of p
successive iterates, i.e., the iteration is stopped after k. = k. (0, y5) steps with

Wi =0, i=0,...,p—1, and Wl =1. (389

Note that in case of exact data, the Landweber—Kaczmarz iterates (3.85) and its
modifications (3.88) coincide. The stopping rule (3.89) for the modified method
guarantees that zy, is a solution of F'(z) = y if k. = k. (0, y) is finite.

For comparison the Landweber iteration is stopped according to the discrepancy
principle (2.2), which for F' as in (3.84) reads as

ZH:L/Z LIP <pr <ZHyz I, 0<k <k

Obviously, for the case p = 1, the termination procedure for the modified Landwe-
ber—Kaczmarz method above results in Landweber iteration stopped by (2.2). If
p > 1, then the stopping rule (3.89) guarantees that

||yl (mk*)||<7'5 1=0,...,p—1,

since then xi* = xi*ii foralle =0,...,p— 1.

To prove local convergence, we will always assume that the equation F'(z) = y
is solvable in B,(xo). As already mentioned at the end of Section 2.1, condition
(2.5) implies that then there also exists a unique zo-minimum-norm solution zf
satisfying condition (2.9), i.e.,

ot —zg € N(F'(z1))*.

Analogously to Proposition 2.2 it can be shown that, if F'(z) = y has a solution
x4 in Bp(wo) and if the operators F; are Fréchet-differentiable in B;,(xo) and
satisfy the conditions (2.3), (2.4), and (3.87), then the errors of the iterates of the
Landweber—Kaczmarz method are monotonically decreasing for 0 < k < k,,
i.e., under these assumptions it can be shown that, if xi IS Bp(ac*), a sufficient
condition for xi 41 as in (3.85) to be a better approximation of x than xi is that

1
s
1—-2n

lyf, — ()l > 2

Moreover, it then holds that 24, 24 11 € Bp(xs) C Bay(wo). Following (2.13), one
can analogously show that for § = 0

k1 = 2l 4+ (1= 20) [lys — Fr(ap)||® < lag — ™).
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From this it follows by induction that

o0 1 i}
D llye = Fe(on)l* < 5 llao =117 (3.90)

We will now prove local convergence of the Landweber—Kaczmarz method
(3.85) in case of exact data.

Theorem 3.25 Assume that the operators F; are Fréchet-differentiable in sz(%)
and satisfy the conditions (2.3), (2.4), and (3.87). Moreover, we assume that
F(x) =y has a a solution in B,(xo), where F' is as in (3.84). Then the Landwe-
ber-Kaczmarz method applied to exact data y converges to a solution of F(x) = y.

If
N(F!(z")) C N(F/(z)) forall z€B,(z"), i=0,1,....,p—1, (3.91)
then x, converges to zl.

Proof. The proof is similar to the one of Theorem 2.4, but differs at a central
point. As mentioned above, we know that the unique xo-minimum-norm solution
o1 exists in B,(zo) and that {|lex||} is monotonically decreasing, where ej, :=
xj, — !, Thus, it converges to some £ > 0. For given k& < j we have

Now we can choose lp € Ny in such a way that |k/p] <o < [j/p] and

Z lys — Fs(zpiy+s)| < Z |ys = Fs(Tpig+s)l (3.92)

for |k/p] <o < |j/p]. Moreover, we select
Li=plo+ (p—1). (3.93)

Again, we have (2.18) and (2.19) and as in the proof of Theorem 2.4 it suffices to
show that (e; — ej,¢;) and (e; — e, e;) tend to zero for k — oo. Following the
lines of the proof of Theorem 2.4 we obtain together with (2.4) and (3.85) that

[(er —ex,er)| < (1+n) leyz— (@) || [lys — Fi(z)|

+2nz lyi — Fi(x)|)*
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In particular, from this and (3.90) it follows that (e; — ey, ¢; ) — 0 for k — oo if

Z lyi = Fi(@a)|l lyi — Fi(z)ll — 0.

To prove this, we will first derive an estimate for ||y; — F;(x;)||: since i = p |i/p|+
r; with r; € {0,...,p — 1}, we obtain with (2.5), (2.3), (3.85), (3.86), and (3.93)
that

lyi = Fi(z)ll = llyr; = Fr(@pigrp-1)|
p—2
< yr = Fri@pior) |l + Z [ Eri (@ptors+1) = Fri(@pigrs)
s=r;
1=
< Hyn - T‘z (wplo+n)H + 1— Z H T4 (wplo+s)(xplo+s+l - wpl0+8)”
s=r;
1=
< Hyn - T‘z(wplo+7“z)H + ﬁ Z prloJrerl wploJrsH
s=r;
1=
= My = Fri(@pior)ll + 77— Z 1Fs(@p o)™ s — F(@pigts))l
s ri
2-n
< Z 1ys = Fs(@pigrs)ll -
s=r;

Together with (3.92) this yields the estimate

Z 1y = Fi(za)ll llyi — Fi(z)|

lo p—1

< > D e = Fa@pire)lH lyr, — Fr (@)

io=|k/p| ri=0

lo
2—
< ] Z (Z Hyrz - 7"1 xmo-&-n H Z Hys - wplg+s)H>
ZO Lk/pJ T‘Z—O S=T4
2 2-1n b 2
< i X (5 lon — Futonn )

T io=lk/p) " ri=0
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0
p Z Z”yn_ i xplo—f—n)”z

=|k/p] r:=0

< —p Z ly: = Fi(:)|>.

i=k—rg

IN

Since kK — rp, — oo if K — o0, it now follows together with (3.90) that
(e —eg,e;) — 0 for k — oo. Analogously one can show that (e; —ej, ;) — 0.

Obviously (3.90) implies that ||y — Fx(x)|| — 0 as k — oo. Hence, (3.86)
yields that

hm llys — Fs(xpn+s)|| =0 for all s€{0,...,p—1}.

Now a similar argument as in the proof of Theorem 2.4 shows that {x} } converges
to a solution of F'(x) = y.

If (3.91) holds, then by definition of the Landweber—-Kaczmarz method (cf.
(3.85)) it follows with (3.86) that

p—1
Ty~ € R(F(x1)*) C N (Fy(a))t € N(Fi(zh)* < M /\/(F{(?CT)))l

1=0

and hence that
p—1 1
T — T € ( ﬂ ./\/(F,'(wT))) forall ke N.
i=0

Therefore, this then also holds for the limit of zj. Since xt is the unique solution
for which this condition holds (cf. (2.9)), this proves that x; — zhask — oo, O

The next theorem shows that the modified Landweber-Kaczmarz method (3.88)
in combination with the discrepancy principle is a regularization method.

Theorem 3.26 Let the assumptions of Theorem 3.25 hold and assume that
¢ — il < 6 foralli € {0,...,p — 1}. Moreover, let k. = k.(5,y°) be
determined according to (3.89). Then the modified Landweber—Kaczmarz iterates
wg* converge to a solution of F(x) = y. If in addition (3.91) holds, then wg*

converges to x' as § — 0.

Proof. The proof is analogous to the one of Theorem 2.6. O



4 Newton type methods

As can be seen from the previous chapters, Landweber iteration and its modifica-
tions are easy to realize numerically. However, the number of iterations needed can
be rather large. Therefore, one wants to find faster methods. For well-posed prob-
lems Newton type methods are the appropriate answer. The key idea of any New-
ton type method consists in repeatedly linearizing the operator equation F'(x) = y
around some approximate solution xi, and then solving the linearized problem

F'(a)(@hey —a3) =y’ — F(x})

for mi 41~ However, usually these linearized problems are also ill-posed if the
nonlinear problem is ill-posed (cf. [45, Section 10.1]) and, therefore, they have to
be regularized.

If we apply Tikhonov regularization to the linearized problem, we end up with
the Levenberg—Marquardt method that is treated in the first section of this chap-
ter. Adding a penalty term yields the well-known iteratively regularized Gauss—
Newton method introduced by Bakushinskii (see Section 4.2). Generalizations of
this method, where instead of Tikhonov regularization other regularization tech-
niques are used, can be found in Section 4.3.

One disadvantage of these Newton type methods is that usually operators in-
volving the derivative of F' have to be inverted. For well-posed problems a reduc-
tion of the numerical effort is achieved via Quasi-Newton methods, e.g., Broyden’s
method. In Section 4.4, a modification of this method is investigated that may be
applied to ill-posed problems.

4.1 Levenberg—-Marquardt method

The original idea of the Levenberg—Marquardt method was to minimize the squared
misfit, || F(z) — y°||?, within a trust region, i.e., a ball of radius 7, around 9 is
chosen and the linearized functional is minimized within this ball. This is easily
seen to be equivalent to minimizing

ly’ = F(a}) = F'(0)2)* + o ||| 4.1)

for z = zi, where ay, is the corresponding Lagrange parameter. Then this is
repeated with 1 = 2 + 2 instead of z¢ and possibly some updated trust
region radius 7y until convergence.
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Another justification for (4.1) is the regularization induced by adding the penalty
term ay, ||z]|? to the linearized problem. This is equivalent to applying Tikhonov
regularization to the linearized problem F'(z{)h = y° — F(x9) yielding the iter-
ation procedure

&1 = 2+ (F'(20) F'(23) + o))" F'(2)* (y° — F(a})), (4.2)

where as above y° are noisy data satisfying the estimate (1.2). The sequence of
iteration dependent regularization parameters oy has to be chosen appropriately.
Hanke [63] proposes to do so a-posteriori by the following discrepancy principle:
let &« = o be such that

ph(e) = lly* = F(ag) = F'(@2) (a1 (@) — 2|l = qlly’ = F(a)|  4.3)

with some fixed ¢ € (0, 1), where 2 41 (@) is defined as in (4.2) with ay, replaced
by a. Since

pi(e) = al|(F'(@R) F'(22)" + oI) ' (y* = (=),

it immediately follows that the function pi is continuous and strictly increasing if
Y’ — F(xi) # 0 and if F’ is continuous, which we assume througout this section.
Moreover,

lm pa) =y’ — P,
limpf(a) = P2 — FE)l < Iy = F(a) - Fad)@ - 2])|

for any x € D(F'), where P is the orthogonal projector onto R(F'(z¢))+. There-
fore, (4.3) has a unique solution «, provided

ly’ = F(aR) — F'(ap) (e’ — ap)|| < 2|y’ — F(a3)] (4.4)

holds for some v > 1, where z' denotes the zo-minimum-norm solution (see
the end of Section 2.1), which is assumed to exist in B,(xo) in the following.
It even holds that, among all z € X with ||y° — F(2?) — F'(29)(z — 29)|| <
qlly’ — F(@3)||, z = 28 41 With oy, determined by (4.3) is the one with minimal
distance to $2 (cf. Groetsch [53, p. 44]).

Following Hanke [63], we will now state some convergence results for this
method. First of all, similarly to Proposition 2.2 for nonlinear Landweber itera-
tion, monotonicity of the error can be established.
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Proposition 4.1 Let0 < q < 1 < v and assume that (1.1) has a solution and that
(4.4) holds so that oy, can be defined via (4.3). Then, the following estimates hold:

5 5 5 5
g — 2] — 251 — zt)* > [E A 4.5)

) )
g — 2¥)|% = Jlaf 1y — 27|

2(v — 1
> 202D bl - Pl -2 @6)
YO
2vy-1D(1 =q)q , 5 512
_F . (4.7)
EGpe e

Proof. Setting K, := F’ (xi) and using (4.2), we obtain analogously to estimate
(2.13) for Landweber iteration that

2941 — 2"[|* = flaf — 2|
= 2afy, —afap —al) + ||z, — 2|
= ((KpKi+ D)™ (y° = F(2})) , 2Ky (2], — 27)
+ (KK} + ap ) K K (Y — F(a7))
= =20 ||(Ku K5 + ad) ™ (v = F(a))II?
— [|(BG K, + o)™ Ko (y° — F(2)|1?
+2( (K Ki + a) ™ (y° = F(27)), y° — F(a) — Ki(a' — 7))

— kg —ajll? = 20 ly° — F(a) — Ki(agyy — )l (4.8)

(v = F(a) = Ki@ly — o) = v’ = Fa}) = K = )] )

IN

where we have used the Cauchy—Schwarz inequality and the identity
ap(Kp G+ o D)7y = F(a})) = y° — F(ag) — Ki(alyq —a3) . (49)
By (4.4) and the parameter choice (4.3), we have
ly’ = F(ag) = Ki(aT —af)| <77 ly* = F(a}) — Kilafy — 2]

Thus, (4.8) and v > 1 imply (4.5) and (4.6).
To obtain, (4.7), we derive an upper bound for ay: it follows immediately from
(4.3) and (4.9) that
ly’ = Flap)ll = onl|(BuK5 +anl) ™ (y° = F(a))l]
qly L ok g T Ok Y L

Qe 5 5
—— ||y = F(x

v
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and hence that
q
Qe S —1 HKk”z
—q

This together with (4.3) yields (4.7). O

Based on this proposition, and similarly to Theorem 2.4, convergence in case of
exact data can be proven if condition (2.7) holds in a closed ball around zo, i.e.,

|F (@) = F(@) — F(2)(@ = 2)|| < clle =2l |F) = F@I, 4 0,

T, T € sz(xo) - D(F) . )
Note that according to Proposition 2.1 this already yields the unique existence of
the x¢-minimum-norm solution = € Bp(xo) if the equation (1.1) is solvable in

Bp(xo).

Theorem 4.2 Let 0 < q < 1 and assume that (1.1) is solvable in Bp(xo), that
F' is uniformly bounded in Bp(ﬁ), and that the Taylor remainder of F' satisfies
(4.10) for some ¢ > 0. Then the Levenberg—Marquardt method with exact data
v’ =y, |lzo — 21| < q/c and oy, determined from (4.3), converges to a solution

of F(z) =yas k — oo.

Proof. Define y := q(c||zo —z||)~! which is greater than 1 by assumption. Then
(4.10) with © = 29 and 7 = ! implies (4.4), and hence, by Proposition 4.1,

k1 — 2 < Jlzy — 2T

for k = 0. By induction this inequality remains true for all ¥ € N showing
that during the entire iteration the assumptions of Proposition 4.1 are satisfied and
|z, — x| is monotonically decreasing .

The rest of the proof is similarly to the proof of Theorem 2.4 for Landweber
iteration: for arbitrary j > k we choose [ between k and j according to (2.17).
Hence, setting K, := F'(x) and n := c||lzo — 27| > ¢||z; — zT|| fori > 0, we
obtain together with (4.10) that

|Ki(z — 2l < |ly—F(a)| +cllz — 2 ly — F(z)|
+cllzg — x| | F (1) — F(zi)||
< (1 +5m)|ly — F(xs)l-
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Setting ey, := xp — z!, we now obtain together with (4.9) that

7—1
(e —epeen)] = | DU K + aa)™ K (y = Fa).er)
1=l
j—1
< DMK +aal) ™y = Fa) | [ Kiel
i=l

j—1
< (145 oy = Foi) = Ki(wirr — )|l |y — F(x)].

i=l

Due to (4.3) and (4.6), the right hand side is bounded from above by

(A +50) 22

Similarly, one can show that

v(1 +5n)
2q(y - 1)

Consequently, by (2.18), (2.19), and the fact that the monotone sequence { ||ex|| }
has a limit, we can conclude that {e;} and hence {xy} is a Cauchy sequence.
Since F” is uniformly bounded in B,(x"), by (4.7), |ly — F(zy)|| goes to zero as
k — o0, so the limit of x;, has to be a solution of (1.1). O

[(er —ex,er)| < (lexll? = lledll?) -

For noisy data the iteration has to be stopped after an appropriate number of
steps. If this index k. is determined by the discrepancy principle (2.2), i.e.,

Iy’ = F@ )l <76 < |ly’ = F@ll,  0<k <k,

with the constant 7 chosen larger than 1/¢, then we obtain convergence of the

iterates mg* towards a solution of (1.1) as the noise level § tends to zero.

Theorem 4.3 Let the assumptions of Theorem 4.2 hold. Additionally let k, =
k. (9, y‘;) be chosen according to the stopping rule (2.2) with T > 1/q. Then
for ||xzo — xT|| sufficiently small, the discrepancy principle (2.2) terminates the
Levenberg—Marquardt method with «. determined from (4.3) after finitely many
iterations k., and

k. (0,5°) = O(1 + | Ind|).

Moreover, the Levenberg—Marquardt iterates mi* converge to a solution of the

equation F(z) =yasd — 0.
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Proof. First of all, we show monotonicity of ||z¢ — x|| up to the stopping index
defined by (2.2). If k, = 0, nothing has to be shown. Let us now assume that
k. > 1 and that
—1
e AT
with ¢ as in (4.10), which by

ly’ = F(wo) — F'(wo) (" — o) || < 6+ cllwo — || ly — F (o)
< (Lclag =28+ ez — || Iy’ — F(zo)|
implies that (4.4) holds with v = ¢7[1 + ¢(1 + 7)||zo — zf||]~" > 1. Hence, we
can apply Proposition 4.1 for & = 0. An induction argument as in the proof of

Theorem 4.2 now yields the desired monotonicity result.
Summing up both sides of (4.7) from O to k., — 1, one obtains with (2.2) that

ky—1

ker?? < ley z)1?

Y ’ 2 112
sup ||F"(2) ]| [lzo — "]
2(v =D —q)q zeB,(zh)

Thus, k. is finite for 6 > 0.

Convergence of xz* to a solution of (1.1) follows now analogously to the proof
of Theorem 2.6 for Landweber iteration.

To show the logarithmic estimate for k., we use the triangle inequality, assump-
tion (4.10) and (4.3) to conclude that

ally’ = Fa)ll = lly* — F(aR) — F'(2p)(2f4y — 2|
> |y’ = Flag)ll = 1F(ary1) = F(aR) = F'(23) (@41 — 23]
>y = Fap)ll = ellapn — 2kl I1F(ahy) = Fap)]

§ § 6
(1= cllagy — 2Dy’ = Flag )l = cllzg i — 2zl ly° — F(aR)]

Y

and hence with (2.2) and (4.5) that

) ) ~11..0 1) ~Kw— 1)
70 < |ly° — F(ay, )l < qlly’ — F(ap, )l < d 'y’ — F(xo)|
with
g+l —a|
1 —cl|lzg — x|

If |wo — 2|| is sufficiently small, then § < 1, which yields the desired estimate
for k.. O
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Convergence rates under source conditions (2.22), i.e.,
at — xg = (F' (2" F'(z") o, p>0, wveN(F ()t
have been established by Rieder in [137] (see also [138]) for
0 < ftmin < p < 5, (4.11)
under the condition

F'(z) = R, F'(z") and || — R.| <crlz— 2T,

4.12)
x € By(xo) C D(F),

which is related to Assumption 2.7 (ii) in Section 2.3 above. The minimal exponent
Umin depends on the constant cr in (4.12) and is strictly positive. Saturation at
@ = 1/2 naturally arises from the combination of Tikhonov regularization, that
shows a well-known saturation phenomenon at ;4 = 1, with a discrepancy principle
as a stopping rule that has been proven to shift the saturation exponent (also called
qualification) of linear regularization methods by —1/2 (cf. [45]). We want to
mention that Rieder in [137] also considers the application of other regularization
methods than Tikhonov regularization in each Newton step. Generalizations of
this kind will be considered in Section 4.3 below. Due to the difficulty of showing
convergence rates, we will not follow the Levenberg—Marquardt approach there
but the method introduced in Section 4.2 below.

Using a-priori strategies instead of the a-posteriori choices (2.2) and (4.3) for
k. and o, respectively, we will show in Theorem 4.7 below, that almost opti-
mal rates can be obtained under the smoothness condition (2.22) for any w in the
interval (0, 1/2] provided that condition (4.12) holds. Compared to a-posteriori
strategies this has the drawback that p (or a positive lower bound on it) has to
be known to guarantee convergence rates, but also the advantages that (except for
strict positivity) no restriction like (4.11) on p has to hold and that one saves the
effort of computing o from the nonlinear equation (4.3).

If (4.12) holds, the range of the adjoint of the Fréchet-derivative, F’(x)*, and
hence of (F'(z)*F’ (m))% is locally invariant. By the inequality of Heinz, this also
implies range invariance of all powers of (F”(x)*F’(x)) smaller than 1/2.

Lemmad4.4 Let K € L(X,)) and R € L(),Y) with ||I — R|| < 1/2. Then for
any p € [0,1/2] it holds that R((K*R*RK)*) = R((K*K)") and that

I((K*R*REY)NE* K| < (1= |1 —R[)~*, (4.13)

I KN KR RE)!|| < (1= |IT = RI|)*(1 = 2|l = RI|)"**. (4.14)
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Proof. We use the inequality of Heinz (see, e.g., [45, Proposition 8.21]), which
says that for two densely defined unbounded selfadjoint strictly positive operators
L and A on a Hilbert space H with

D(A) CD(L) and |Lz| < ||Az| forallz € D(A),
it also holds that
D(A®) CD(L*) and |Lfz| < ||A"z| forallz € D(A"), (4.15)

forall € [0,1]. Setting A := ((K*K)2)T, L := (1— ||I — R||)((K*R*RK)2)1,
and H := N'((K*K)2)* = N(K)* = N(RK)* = N(K*R*RK)>)* C &,
with the norm of X', we obtain

D(A) = R(K*K)?) = R(K*) = R(K*R*) = R(K*R*RK)?) = D(L).

Note that, since || — R|| < 1, by the Neumann series expansion, R and R* are
invertible with

1 I - R

IR <———— and |I-R'|l<—/———. (416
1—|I-R| 1—|I-R|
Since the operators
T = (K*K):K*: N(K*)* — H,
T = (K*R)"Y(K*R‘RK)::H — N((K*R*)*

are isomorphisms, for any x € D(A) = D(L), i.e., x = (K*R*RK)%w for some
w € H, we have that

lAz|| = ITR*Tw| > (1~ [T - R|)) Jw| = || Lz||.

Therefore, (4.15) with k = 2u now implies (4.13).
The identity R((K*R*RK)*) = R((K*K)") follows from a further applica-
tion of (4.15) noting that one can show similiarly as above that also the estimate

2
[Az]| < ‘ | L]

1— || —R|

holds. Finally, (4.14) follows as above by interchanging the role of K and RK
using (4.16). Note that, since ||[I—R|| < 1/2, (4.16) implies that |[[—R~!|| < 1.0
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The idea of the convergence proof given below is now that if (2.22) holds with
@ < 1/2 for the initial guess x¢, then all the subsequent iterates also remain
in the range of (F’(2)*F’(2"))* and their preimages under (F'(z')*F'(x1))",
v) = ((F'(xt)*F'(21))") (2}, — «T), are uniformly bounded.

To prove this, we need the estimates given in the following two lemmata:

Lemma 4.5 Let K € L(X,)Y), s € [0,1], and let {ay} be a sequence satisfying
ap > 0and ap, — 0 as k — oo. Then it holds that

wi(s) = ) (KK + o D) (K*K)*v|| < s5(1—38)""5|jv]| < [lo]| (4.17)

and that

lim wg(s) = (4.18)

k—o0

{o, 0<s<l,

H"‘)Hv s=1,
for any v € N(A)*.

Proof. The assertions follow with spectral theory similar as in the proof of
Lemma 2.10. O

Lemma 4.6 Ler (4.12) hold and assume that wg € B,(xg). Moreover, we put
K = F'(2") and ¢} := 20 — z' and assume that ¢ = (K*K)"v} for some
0 < u < 1/2 and some v} € X and that cg||ed| < 1/2. Then there exists a
v,‘z 41 € & such that ei 4= (K"K )“v,‘z 1 and the following estimates hold:

5 S — s 5
gl < (1 =2crlleg]) ™ llopll + (1 = crllep])* (4.19)
—op, ()
(1 —2crllegl)) " a, " Gerlledll [ Kepl +9)
s 51— s
lepall < o (1 —crllerl) ™ [loll (4.20)
1
-3 5 5
+ 30 2 Gerllep| | Kepl +6),
§ Siy— Siy—2u Ht3 . s
[Kepall < (1 —crllegll) 1((1—63\\%!1) Hog 2 ol (4.21)

§ §
+3enllefll 1K} +9).

Proof. Denoting K, := F’ (xi), we can rewrite the error as follows,

eiH = ap(KiK, + o D) (K K) o)

(4.22)
+ (KK, + o) VK (Y2 — F(a8) + Kgel) .
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This, due to (4.12), (4.13), Lemma 4.5, and the Taylor remainder estimate

1F(z) = F(z) + F'(2)(x — 1)

_ H /OI(F’(xT iz —ah) = F'a)) (@ — oh) dtH

1
= H /0 (R:BTth(:vfmT) - R$)F/(xT)(x - xT) dtH
< 3erllz —af|| | F'(a¥)(z — 2] (4.23)
for z € B,(xo), as well as (1.2), implies (4.20). Note that
I = Rysll < crlledll < 3. (4.24)

By Lemma 4.4 and (4.12), the error representation (4.22) also implies that eg 4
is in the range of (K *K)*. Its preimage under (K * K )" can be represented as

Vit = ((K*K)“)T(KZKk)“(ak(KZKk+akf)’l((KZKk)“)T(K*K)“vi

(KK + D)™ (KK G (0 = P (o)) + Kiel)).

This together with Lemma 4.5, (1.2), (4.12), (4.13), (4.14), (4.23), and (4.24)
yields (4.19).

Finally, to derive (4.21), we apply K on both sides of (4.22) and use (4.12) to
obtain

Kel,, = R <akKk(K,i§Kk+akI)’1(K*K)“v,§

—1
=3
+ Ky (KK + o) K (0 = F(a}) + Kie])).

Now (4.21) again follows with Lemma 4.5, (1.2), (4.12), (4.13), (4.16), (4.23), and
(4.24). O

In order to deduce convergence rates from these estimates, here both o, and the
stopping index k. are chosen a-priori, namely according to

a, = apg”, forsome a9 >0, ¢e€(0,1), (4.25)
and
By o A 0<k<k

n = n(k +1)~0+e) forsome 7 >0, &>0.
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Theorem 4.7 Let a solution ! of (1.1) exist and let (4.12) as well as (2.22) hold
with some 0 < p < 1/2 and ||v|| sufficiently small. Moreover, let oy, and k. be
chosen according to (4.25) and (4.26) with ) sufficiently small, respectively. Then
the Levenberg—Marquardt iterates defined by (4.2) remain in B, (o) and converge
with the rate

=y, — 2| = O<(5(1 + \lnd])(lﬁ))%)_

Moreover,
1P (23.,) =yl = 0(5 (1+ ]1115])(”5))

and

ke =O(1 4+ |Ind]).
For the noise free case (§ = 0, n = 0) we obtain that
lzk — ¥ = O(a}),

and that
+
1E )~ oll = 0o} 7).

Proof. Let” > 0, ||v]|, and 7 satisfy the following smallness assumptions,

g H*yafy < m1n{3c 51 (4.27)
1 ! _
loll < ¢™"Fog 1K~ min{1, S¢™2aq [|K]| 7"}, (4.28)
and
12pucpye eyl -
exp (ﬁ) (H I+ Ey C— e | <7, (4.29)
1 49 2(1 = )
where c. is defined by
Ce = Z (G4 1)~ 0+, (4.30)

Note that this can always be achleved, e.g., by choosing first ¥ > 0 so small that
(4.27) is satisfied and that

g (1 —q*) 4q@) (1 — gm)

A\ |2

Then one chooses ||v|| so small that (4.28) holds and that ||v|| < 7/6. Finally, one
chooses 7 so small that nc. < 4/6. This yields (4.29).
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Moreover, let {vg} be a sequence defined recursively via

Yt = (L4 12ucrg " Jag) e 1
+(1+ 6,uch*“’yaZ)(%ch_(z“ﬁ)’yzaZ +n,), (430D
% = .

With the notation of Lemma 4.6, we will show by induction that

K)* gl <,

( v
o — 1y +
] < g hyal < £, |Kef|| < 3qtyal

)

e fr
k : (4.32)

hold for all k < k.. Note that ||e$|| < p/2 guarantees that 22 remains in B, ().
For k = 0, (4.32) follows directly from (2.22), vy := v, 70 = ||v]|, (4.27),
(4.28), and the estimates ||eo|| < ||K||?*||v|| as well as ||Keo < || K[>+ |v].
Assuming that (4.32) holds for some 0 < k& < k,, we now apply Lemma 4.6.
Together with (4.25), (4.26), (4.31), and the simple estimates

1\ 2
<1+ <1 43us,
1—s 1—s

1 2 4us
<1 <1412
(1—28) shty g =it

1—s\* 2 1
< S> <1+1”‘; <1+ 6ps, <

)

N W

1-—2s - —2s 1—s

that follow from the Bernoulli inequality provided that 0 < s < 1/3 and u < 1/2,
we obtain the estimates

A

il < (14 120erg™ 50,

2u+3)

+ (14 6,uch_“’yo/,;)(%ch_ ’yzag + M) = Vitis

led ]l < al[(1 4 3ucrg *Fa )y + L (Serg @920l 4 )]
< g Mo et
Jr
IKel |l < 3o 2[(1+3ucrg "3k + (3crq 2t )7k 4]

1
3 —pts T3
< 3¢ "o Pk

Note that, due to (4.25) and (4.27), ch*“’yaZ < 1/3. Thus, (4.32) holds for all
k < k, if we can show that

7<%  forall keN. (4.33)
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From the recursion formula (4.31) one immediately gets the representation

k—1 k-1 -
Ve = <H(l + l2uch*“’~yoz )’Yo + Z ( H 1+ 12M0Rq7“’~}’0#)>
j=0 j_O = j"rl
(1 + buerg "5af) (Gerg” 27 a) + )

which together with (4.25), (4.26), (4.29), (4.30), 7o = ||v||, and the estimate

k—1 k—
H(1+aj<exp( a> a; >0, 0<j<k—1,
j=0 =0

._.

<.

yields

k—1 k—1

i~ _ Ly
e < < H(l + 12ucrq uva;ﬁ)) (70 + Z(%CRQ (2u+2)72a? + nj))
j=0 j=0

k—1 k—1

exp <l2u03q_“ﬁz af) (70 + 3" (Gerg~ P2l + m))
7=0 7=0

12,ucR’yag> Icryral .
exp | ———2 + +ne. | < 7.
p(q/‘(l _qu) ’YO 4q(2u+%)(1 _qu) 77 € ’y

IN

IN

Thus, (4.33) is shown.
Since we obtain analogoulsy to (4.23) that

1F(x3) — F(a') = K&}l < jerlleqll | KeRll,

(4.27) and (4.32) imply that

by ptd
|F(23) —y| < 2g=r+2)505 2. (4.34)

This together with (4.32) implies the assertions of the theorem for the noise free
case 6 =0,n =0.

In case of noisy data, (4.32) with k = k,, as well as the stopping rule (4.26)
yield

lef. || = O(af,) = O (ome 1) 57). (435)
Now (4.25) and (4.26) imply that

ptg pt )k
5§77k04k 2 < nay A 2q(ﬂ+2)
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for k < k. and hence that
ke =O(1+|Ind|).

This together with (4.26), (4.34), and (4.35) proves the assertions for the noisy
case. a

4.2 TIteratively regularized Gauss—Newton method

In this section we deal with the iteratively regularized Gauss—Newton method
@hyy = @+ (F' (@) F'(27) + aw]) ™ (F' (23)" (v — F(}))

(4.36)
+ag(zo — 7)),

where, as always, a:g = Iy is an initial guess for the true solution, oy, is a sequence
of positive numbers tending towards zero, and y° are noisy data satisfying the
estimate (1.2). This method is quite similar to Levenberg—Marquardt iterations
4.2).

Note that the approximate solution wg 1 minimizes the functional

o(z) = Iy’ — F(ap) — F'(23) (@ — 2Q)II” + g llz — o] .

This means that mi 41 minimizes the Tikhonov functional where the nonlinear
function F' is linearized around mi (cf. [45, Chapter 10]).

We emphasize that for a fixed number of iterations the process (4.36) is a stable
algorithm if F”(-) is continuous.

This method was introduced by Bakushinskii. In [3] he proved local conver-
gence essentially under the source condition (2.22) with g > 1 assuming that F”
is Lipschitz continuous. For the noise free case he even proved the rate

20 — 2|l = O(au).

In [11] it was shown that convergence rates can even be obtained if 4 < 1 and
also for the noisy case. A convergence analysis for a continuous analogue of the
iteratively regularized Gauss—Newton method was derived in [92].

As for Landweber iteration (cf. Chapter 2), Lipschitz continuity of F” is not
sufficient to obtain rates if © < 1/2 in (2.22). Similarly to Assumption 2.7 (ii) we
then need further conditions on F” that guarantee that the linearization is not too
far away from the nonlinear operator F'. However, for the case 1 > 1/2, Lipschitz
continuity of F” suffices to prove convergence rates for the iteratively regularized
Gauss—Newton method as for Tikhonov regularization or the iteratively regularized
Landweber iteration.

For our convergence analysis we need an assumption similar to Assumption 2.7.
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Assumption 4.8 Let p be a positive number such that B3,,(x¢) C D(F).
(i) The equation F'(x) = y has an zo-minimum-norm solution z' in B, (o).
(i1) x' satisfies the source condition (2.22) forsome 0 < p < 1, 1i.e.,

at —xg = (F' (") F'(z")Hv, veN(F ()t

(iii) If p < 1/2, the Fréchet-derivative F” satisfies the conditions

F'(z) = R(Z,2)F'(z)+Q(F,x) (4.37)
II - R(z,2)| < cr (4.38)
Q)| < c|lF(x") (@ — )| (4.39)

for x, & € Ba,(xo), where cg and cq are nonnegative constants.

If 4 > 1/2, the Fréchet-derivative I is Lipschitz continuous in B,,(xo),
iLe.,

|F'(z) — F'(z)|| < L|z—=|, x, & € Bopy(xo) (4.40)
for some L > 0.
(iv) The sequence {ay} in (4.36) satisfies

ap >0, 1<-2 <4 limay=0, (4.41)

QL] k—oo

for some r > 1.

We show in the following proposition that the conditions (4.37) — (4.39) imply
that F is constant on = + N (F’(27)) N B,(x") assuming that p, cg and ¢ are suf-
ficiently small (compare (2.5)). Note that these conditions are slightly weaker than
(2.26) and (2.27) for Landweber iterates. Moreover, we prove that the condition
xt — 29 € N(F'(2"))*, which is an immediate consequence of Assumption 4.8
(ii), is not restrictive. It is automatically satisfied for the then unique xo-minimum-
norm solution (compare Proposition 2.1).

Proposition 4.9 Let 27 € B,(v0) C D(F) be a solution of F(z) = y and let the
conditions (4.37) — (4.39) hold.

(i) Ifz—at € N(F'(2")) and x € B,(x0), then F(z) = F(x') = y. Moreover,
ifcr + pcg < 1, then

z—zl e N(F'(z1)) <= F(z)= F(z')
holds in B,(xo).
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(ii) If 7 — 29 € N(F'(2"))* and if cp + pcg < 1, then z' is the unique
xo-minimum-norm solution in By(xo). On the other hand, if xt is an
xo-minimum-norm solution in B,(z¢), then =¥ — zo € N (F'(z))*.

Proof. (i) Let x € B,(xp). Then conditions (4.37) — (4.39) imply the following
estimate

IF () = F(z") — F'(z") (@ - T)]|
1
= H / (F'(z' + t(z — 21)) — F'(z"))(z — ) dtH
= H/ 4tz — 2h),21) = DF' (21

+ QG +ta — 2, 2D (@ — 2T dtH

< (er+ zeqllz =t |1 F' (") (@ — 2T
and hence
IF(z) = F)| < (1+cr+ zeqlle =t D |IF N (@ — 2Nl @42)
and
IF(z) = F@@")|| > (1 = cr — jeqllz — &t D |F' ") (@ — 2Nl 4.43)

Since ||z — 2| < 2p, both estimates imply the assertions.
The proof of the assertions in (ii) is similar to the one of Proposition 2.1. a

Before we can prove convergence or convergence rates for the iteration process
(4.36) we need some preparatory lemmata. In the first lemma we derive an estimate
S é : S
for |le} || and ||Ke) || assuming that z{ € B,(z").

Lemma 4.10 Let Assumption 4.8 hold and assume that xi € Bp(ﬁ). Moreover,
set K := F'(z1), €9 := 2 — a, and let wy,(-) be defined as in (4.17).

(i) If0 < p < 1/2, we obtain the estimates

5
lersrll < ofw,(n) + crabw, (u+ 1)
1
telKelllof > (Juy(w) +w(n+3) @44

1
~3 5 5 5
+oy, (crllKepll + 3eqlleqll 1K ekl + 30),
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41
IKef il < (14 2cp(1 + cp))al P w,(u+ 3)
+ 1K} (cq(l + cr)al (wy (1) + Suwy (i +3))

+ cqerahw, (1 + %)
+(1+ cr) 2er + 3eqlef) (4.45)

02—

+ 1K€ eq (ol * (b () + wy(u+ 1)

=

+ay Her+ Feq )
_1
—i—(l—i—cR—i—%cQaszKeiH)é
(ii) If 1/2 < p < 1, we obtain the estimates
lefill < afwg(n) + Ll (5o Ty () (4.46)
+ KK ) ) + Sag P L[] + 0)
v 20% ) ek s
* _1
K]l < axll(K K20
1 y 1
Ywy () + (KK ) (4.47)
1 1
2wy () + 4 [[(K K30

~2 1,0 6
+(3Lay, *Jled] + D(Lllex]l* +6).

1 H—

+ L2 eI (3ey,
n—
—|—L0zk||ek||( k

Proof. We set K, := F’ (xi) Due to (2.22), we can rewrite (4.36) as follows
ey = —ap(K*K + o) (K*K)v
— (KK + o) (G (K — K) (4.48)
+ (K — K;;)K) (K*K + ap D)™ (K" K"
+ (KK + o) T KGi(y" = F(a}) + Kiep)

(i) Let us first consider the case that 0 < p < 1/2. Since 2§ € B,(z') C
B5,(x0), the conditions (4.37) — (4.39) are applicable. By reasoning similar to that
in the proof of Proposition 4.9, we obtain that

|F(f) = F(ah) — Kyl < e+ deqllef ) IKE)ll. @49
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The well-known estimates (see (4.17))

1
(KR + ard) 7| < ot I(KEK g+ ard) T KR < 50,2,
and
Ki(K — K) + (K* = Kp) K = Kj(R*(2!,2}) — R(a}, 2")K
Q(T )K KkQ(xka )
imply that

low (K Ky + o)™ (KE(K — K3)
+ (K" = Kj))K)(K*K + Oékl)il(K*K)“vH
1
< (i IR @, o) - Riad, o))l + Q" o)l )
NE(K*K + o )™ (K K)o
1
+ 302 1Q@d, 2| I(K*K + axd) ™ (K"K )"v|l.

This together with (1.2), (4.17), (4.48), and F(z") = y yields the estimate (4.44).
Note that

1

K (K*K + o D) " (K K)o = o 2w, (u+1).

Since, due to (4.37), K = R(z',20)K) + Q(z', ), we obtain together with
(4.48) that

Ke), = —apK(K'K+ D) (K*K)"
—ap(R(zt, 2) Ky, + Q" e )V (KK, + o D) ™!
(Ki(R* (', 0d) = Riaf,a)K + Q" (! ad) K
~KQl, xT)) (K*K + og )~ (K* K '
— (R(at,20) Ky + Q(at, 20)) (K Ky + ap I) ' K,
(F(z}) — F(a") — Kxe) +y —¢°) .

Now the estimate (4.45) for HKeiJrl || follows together with (1.2), (4.38), (4.39),
(4.17) and (4.49).

(ii) Let us now consider the case that 1/2 < p < 1. Then the following esti-
mates

IK - Kl <Ll and  [|F(af) - Fa®) - Kped]| < 3L ]
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are valid. This together with ||K(K*K + akI)_l(K*K)% | <1, (1.2), 4.17),
and (4.48) implies (4.46) and (4.47). O

In the next lemma we show a general asymptotic result on sequences defined by
quadratic recursions.

Lemma 4.11 Let {ag} keny 0 2> 0, be a family of sequences satisfying

0< ai <a and lim sup ai <a’
6—0, k—oo

for some a,a’ € Rg . Moreover, let 7;(2 be such that
0<p <al+bl+cqp)?, 0<k<hk(d), A= 50

holds, where b, c,~yo are nonnegative constants, k.(0) € Ny for any § > 0, and
ki (6) — kx(0) := 00 as § — 0.

(i) If ¢ >0, b+ 2v/ac < 1, and v <7(a), then
vg < max{v0,7(a)}, 0 <k <k).
If in addition a° < a, then

liI;l S(l)lp 7/(3*(5) < l(ao) , lim sup vy < l(ao) .

k—o0

Here ~(p) and 7(p), where p € [0, a, denote the fixed points of the equation
p+by+cy: =1, ie,

v(p) = 2

1—b++/(1 =02 —4pc’
) 1—b+4+/(1—=0b)%—4pc
B 2¢ '

(4.51)

and
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Proof. Let us first assume that ¢ > 0, b + 2y/ac < 1, and v < 7(a), i.e., we
consider case (i). Since fyg g <a+ b'y,‘i + c('y,i)2 and since

pHby+er’ =v+cly —ap)y =70@),  pe0.d, (4.52)
it follows by induction that
7 < max{ro, (@)} <7(a), 0 <k < k(0).

Let us now assume that a° < a and that 0 < ¢ < a — a°

Then there is a () > 0 and a k(e) € Ny such that

is arbitrary, but fixed.

VO <8 <d(e), k>k(e) : a) <a®+¢.

We define the sequence {aj }; oy, via

and the sequence {7} }; <y, recursively via
Vor =0 0% + (3R, keNo, A5 =10
Then it follows by induction that
W<T  0<k< k().

provided that 0 < ¢ < 5 (¢) which we will assume in the following. Moreover, it
follows as above that

¥ < max{yo,y(a)} <7(a) < F(a® +¢), k€ Np.

Let us first assume that 75 < (a’ + ¢) for all k > k(). Then it follows with
(4.52) that 7;, is strictly monotonically increasing for k > l;:(e) B

Let us now assume that y(a” +¢) < 7% < 5(a® 4 €) for some k =1 > k(e).
Then it again follows with (4.52) that

0 _ 0 0 0 2 ~& <€ ~E€\2
V(e +e) = (@' +e)+by(a” +e) +ey(a’ +¢e)° < af + by, + (%)
= Fin < H < A0 +e).

Hence, l(ao +e) <A < F(a® + ¢) for all k > [ and 4% is monotonically
decreasing for k& > .
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These arguments show that 7 is convergent. Since J(a) < F(a’ + ), the only
possible limit then is v(a° + ). Hence,

lim sup 'y,‘z*(é) <~ +¢), limsup 7y < y(a® +¢).
6—0 - k—o0 -
Since € > 0 was arbitrary, this proves the assertion.
Let us now assume that c = 0 and b < 1, i.e., we consider case (ii). It follows
by induction that

k—1
W<+ alth T 0 <k < k(0).
§=0

The assertions now follow with the limsup condition satisfied by ai. O

It is well known that in the noisy case convergence can be only expected if the
iteration is stopped appropriately. Besides the discrepancy principle (2.2), which is
an a-posteriori stopping rule that was successfully used together with Landweber
iteration (cf. Chapters 2 and 3), we first want to study an a-priori stopping rule.
The reason is that even in the linear case O(v/0) is the best possible rate that can
be achieved for (4.36) with (2.2) (cf., e.g., [45]). However, with an a-priori rule
the best rate will be 0(5% ).

We will consider now the following a-priori stopping rule, where the iteration is
stopped after k., = k. (9) steps with

pts pts
no < < na , 0<k<ky, O<pu<sl,
ke k (4.53)

1
ki(6) o0 and n>da;? —0 as 6—0, p=0,

for some > 0. Note that, due to (4.41), this guarantees that k,(d) < oo, if
d > 0 and that k,(J) — oo as § — 0. In the noise free case (0 = 0) we can set
k«(0) := oo and n := 0.

We will show in the next theorem that this a-priori stopping rule yields conver-
gence and convergence rates for the iteratively regularized Gauss—Newton method
(4.36) provided that ||v|, cg, cg, and 7 are sufficiently small.

Theorem 4.12 Let Assumption 4.8 hold and let k. = k.(0) be chosen according
to (4.53).

(i) If0 < p < 1/2, we assume that the following closeness conditions hold:

b+2yac<1l and ~y<7(a), cg>0,
b<1, CQZO,
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o (1+ cr + Seqeyag) o]l + ey (cr + §pcQ) +31m) < o,

where
a = (ol + (1+ cr)2er vl +n)),
b= i (Legoh (3 +Se)loll +n) + (1 + er)(2er + 30cq))
¢ = ' rcqal(Gegal [v] + cr + 2pcg),
= ag TP o — o),
| max{y0,7(a)}, cg >0,
“ = {70%-&, =0,

and y(a) and ¥(a) are as in (4.51).

(ii) If1/2 < p < 1, we assume that the following closeness conditions hold:

b+2vac <1, Y <7(a), and ofjcey <p,
where

a = (ol +3m),
_1

b= rAL(dal ol + |(F @) F )l
p—i

c = r“%LaO 2

= aptllro — 2],

¢y = max{y,y(a)},

and y(a) and ¥(a) are as in (4.51).
Then we obtain that
o(1), p=0,

9 T =
. —x'|| =
[, — ="l 0(52%), o<u<1.

For the noise free case (§ = 0, n = 0) we obtain that

; ofaf), 0<p<l,
lag — '] =

O(ak)’ H = 17
and that
0 O/H_%) 0<pu<i
|PGg) —yl = O\ ) O=K=a
O(ak)’ 2 <p<l1.
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Proof. Let K and ei be defined as in Lemma 4.10. Let us first assume that 0 <

()
{1 < 1/2 and that the conditions in (i) hold. Moreover, let 79 := a, (b+2) | Kedll.
We will show by induction that fyg satisfies an estimate (4.50) with b, ¢ as in (i) and

5 . ,u,+l 1 7(:“'4’%)
ap == 1""2(1 + 2eg(1 + cr))wy(p+ 3) + (1 + cR)éak*—l

and that mi € Bp(ﬁ) for all 0 < k < k,. Note that, due to (4.17), (4.18), and
(4.53), az satisfies the conditions in Lemma 4.11 with a as in (i) and

0 P (L4 cr)n, >0,
a =
0, u=0,

and that, due to Assumption 4.8 (i), o € B, (). Let us assume that m? € B,(z")
for all 0 < j < k and that

Va1 < a + b7 +e(7))? (454)

forall 0 < 5 < k and some 0 < k < k,. Then it follows with (4.17), (4.41),
and (4.45) that (4.54) is also satisfied for j = k. Due to the first two closeness
conditions in (i), it follows as in Lemma 4.11 that

7,‘2 <cy.
Together with (4.17), (4.41), (4.44), and (4.53) we obtain the estimate
ef41 1l < ab (1 + cr + 3eqeyab) vl ey (cr + FpcQ) + 3n) -

Due to the third closeness condition in (i) this implies that 2, | € B,(z"). Due to
(4.53), these induction steps are possible up to k = k, — 1.
Now (4.18), (4.41), (4.44), Lemma 4.11 and (4.53) imply that

o) = o (k)™ 1) = o(5757), >0,
o(1), u=0.

le.,

Note that ¢ = 0 if 4 = 0 and that in all interesting cases 0 < a. The case
a = a® = 0 corresponds to the trivial noise free case with ), = 7.

For the general noise free case, 6 = 1 = 0, the assertions follow as above
with Lemma 4.11 noting that then a® = 0 also for ;z > 0. The last assertion on
| F'(zx) — y|| follows together with (4.42).

Let us now assume that 1/2 < p < 1 and that the conditions in (ii) hold.
Moreover, let 79 := o, " |ed||. Using (4.17), (4.41), (4.46), and (4.53), it follows
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with induction as in case (i) that 7,‘3 satisfies an estimate (4.50) with b, ¢ as in (ii)

and
5

ay, == r#(wy, (1) + 37)
and that wg € Bp(wT) for all 0 < k < k.. Note that, due to (4.18), a,i satisfies the
conditions in Lemma 4.11 with a as in (ii) and

Due to Lemma 4.11 we now obtain as in case (i) that

2 o O['u R 1 < < 1’
||ei*|| = O(&Til) and |e|| = ( k) L
O(ak)7 M= 1.

Note that for the non-trivial noise free case 0 = a’ < a if 4 < 1. Together with
(4.47) we now obtain that ||Kex|| = O(«y) and, hence together with the estimate
1F () = yll < 1K egll + Lile} |1 /2 that [|F(zx) — | = O(aw). O

The closeness conditions in the theorem above cannot be checked for a real
practical problem, since they involve the exact solution. One can see, however,
that the conditions are satisfied if ||v|, cg, cg, and 7 are sufficiently small.

Since oy, can be chosen as oy, := 27, the iteratively regularized Gauss—Newton
method converges much faster than the Landweber iteration method. However,
each iteration step is more expensive due to the fact that one has to invert the
operator (F'(2)*F'(x9) + axI).

Unfortunately, the a-priori stopping rule (4.53) has the disadvantage that one
needs information on the smoothness of the exact solution, i.e., the parameter p.
A-posteriori stopping rules only need available information. Thus, we will now
study the discrepancy principle (2.2), i.e., ks = k. (9) is chosen such that

Iy = F@i )l <76 < |ly’ = F@pll,  0<k <k,

with 7 > 1 sufficiently large. As mentioned above already, one cannot expect
to obtain a better rate than O(+/3) with this selection criterion even if (2.22) is
satisfied with p > 1/2.

As for the a-priori stopping rule, (4.53), we can prove convergence rates for
p < 1/2if ||v||, cr, and cq are sufficiently small.

Theorem 4.13 Let Assumption 4.8 hold for some 0 < p < 1/2, where we assume
that (4.37) — (4.39) also hold for p = 1/2, and let k, = k.(J) be chosen according
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to (2.2) with T > 1. Moreover, we assume that the following closeness conditions
hold:

b+2yac<1l and ~ <7(a), cg >0,
b<1, CQZO,
ag (1 + cr + 3eqeyag) [oll + ¢ (cr + Fpcq + B) < p,
rqg <1,

1+ 263(1 + CR)

+ (14 op M| F'(2N)]1?)re* < 2,

1—rq
where
a = r“"_%(l—l—zCR(l‘f’CR))”U”?
1
b = 13 (Jeqal (3 +Ser) o]l + (1+cr)(2er + dpcq +268).
¢ = rhicqal(Begal vl + ek + 2peq + B),
5 o Ltentarc
' 2(r—1)

(-t
0= oy I @ o — 2N

max{70,7(a)}, cg >0,
C pr—
7 Y0 + ﬁ7 CQ = 0’
g = r Db+ oo al (Gegal vl| + cr + 2pcg + B),

and y(a) and 75(a) are as in (4.51). Then we obtain the rates

Proof. Let K and ei be defined as in Lemma 4.10. We may assume that v 7 0 in
Assumption 4.8 (ii), because otherwise (1.2), (2.2), and 7 > 1 would imply that
wg* =20 = 2.
()
Let ) := o, (bt2) | K€l Then one can show similar to the proof of Theorem
4.12 (case (1)) that fy,‘z satisfies an estimate (4.50) with b, ¢ as above and

af == v (1 + 2ep(1 + ) Jwy (1 + )
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and that 7§ € B,(z7) forall 0 < k < k, noting that, due to (1.2), (2.2), and (4.42),
the estimate

(1—1)6 < (1 +cr+Lpco)|Kebll, 0<k< ks, (4.55)
holds and that, due to (4.17) and (4.18), ai satisfies the conditions in Lemma 4.11

with a as above and X
0 { 07 M < 2>
a’ =

—

a, M= 7 -
Thus,
W<ey, 0<k<k. (4.56)

Now (4.41), (4.17), (4.44), and (4.55) imply that

lef. Il = O (ot s () + w0y y(ut D 9L D). @)

We will show that all three terms in the estimate above converge with the desired
rate. In a first step we show that

1+2CR(1 +CR)
1 —rq

_ +3
IKel il < ( + (14 a5 |KIP)a) ol 2w+ d)  458)

for all 0 < k < k. Note that (4.41), (4.17), (4.45) and (4.56) yield the estimate
1
K]l < (1+2er(1+cr))al 2w (u+ 1) + (1 4+ cr + Lege,all)s
13 2
+ [ Kei | (%(1 + cr)cqag vl + coeraf vl + 3cheyag [[v]]
+ (2¢cr + %pCQ)(l +cp+ %CQCVO/L)).

Together with (4.55) we obtain that

IRl < (1+2cr(1 + er))al 2w (u+ 1)+l Kel  459)
and hence by induction that
k 1
1K el |l < (142er(1+er) Y of 2w (nt1)d" 7+ | Keol ¢!, (4.60)
7=0

Let { £} denote a spectral family of K*K. (4.41) and (4.17) imply that

o Fwg ) = /OO (25t Yy g o)
k+1 “k+1 2 o ak+1+)\

1 mts
> rlal Fw(u+ )
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and hence that

1 . 1
o w3y < PPl T (kb)) 0< <k (4.61)

This together with (4.60) and

|[Keol| = (/000 (ak+)\)2< i )2)\2“+1OlHEXUHz)é

g ag + A

(1+ ag K2l 2w, (u+ )
k k kM T 5

IN

—_ pti
(1+ ag ' K1I2r¥)ag 2w (u+ )

IN

yields
k .
IKel ]l < ((1+2er(1+cr) > (ra)
j=0
_ +1
+(1+ ag IK12r)d ) ol 2w, (e + 1)

Since r > 1 and rq < 1, this proves (4.58).
An inspection of the proof of Lemma 4.10 shows that analogously to the esti-
mate (4.59) one obtains that

Bt 5 s
(1 = 2er(1 + cr))al Fuwy(u+ 3) < K€l | +gllice

for 0 < k < k,. This together with (4.58) and (4.61) implies that

41
IKe) | > (1—2cr(l+cr))ay Zw, _ (n+3)

_ pti
+(1+ ag 1K1 )a) ol 2wy, + 3)

1+2CR(1 +CR)
1 —rq

(2_ 1+2CR(1 +CR)
1—rq

_ puti
— (1 ag IF @12 oy 2wy, (n+ ).

Since b < 1, we also have that cg + pcg/2 < 1. Therefore, using (1.2), (2.2),
(4.43), |led_|| < p and the fifth closeness condition, we get

+l
o 2w, (u+ ) = O(|K€, ) = 09). (4.62)
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Due to (4.41) and (4.17), this implies that
ki =ki(0) 00 as d—0. (4.63)
This together with (4.41), (4.17), (4.62), and the Holder inequality yields

W, -1 Wy, -1 (1)

- ([ <<a,:*ﬁzg> O R P N

+1 Qo e
(ag*_zlwk* 2/,1.+1 /0 _— )\) dHE)\UH2> dpt2

[SIE

IN

— o(67).
Moreover, (4.58) and (4.62) imply that
|Kep, 1]l = O(9).
Together with (4.57) and (4.62) we finally obtain that
= o(0%) + (g g+ 5)) "+ 5y

2p 1
K e, ]| 55 (3, )7

B
||€k*

= o(07) + O (555 (wy_y (u+ )+, )77
The assertions now follow together with (4.17), (4.18), (4.56), and (4.63) noting
that, due to Lemma 4.11,
w.=o(l), 0<p<i,

since a® =0 < a for u < 1/2. O

4.3 Generalizations of the iteratively regularized
Gauss—Newton method

In this section, we will study generalizations of the results in the previous sections
into several directions:

First of all, we will consider regularization methods other than Tikhonov regu-
larization for the linear subproblems in each Newton step. Such modified Newton
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type methods for solving (1.1) have been studied and analyzed in several recent
publications, see, e.g., [37, 64, 79, 83, 135]. The in general unbounded inverse of
F’(x) in the definition of the Newton step is replaced by a bounded approximation,
defined via a regularizing operator, i.e.,

Ro(F'(2)) ~ F'(z)'.
More precisely, o > 0 is a small regularization parameter, and R, satisfies

Roy(K)y — K'y as a—0 forall yeR(K),
[Ra(K)|| < @(c), and [[Ro(K)K| < ek, (4.64)
forall K e L£(X,Y) with |K]| <cs,

for some positive function ®(«) and some positive constants cg, c¢s. Note that,
especially in view of operators K with unbounded inverses, ®(«) has to tend
to infinity as « goes to zero; we assume w.l.o.g. that ®(«) is proportional to
1/y/c. A possibility of defining regularization methods satisfying (4.64) is given
via spectral theory (cf., e.g., [45]) by choosing a piecewise continuous real func-
tion g, : [0, \] — R, A > 0, satisfying

ga(A) = A1 as a—0 forall X\e(0,)],
sup [Aga(N)| < ¢y,  and sup |ga(M)] < (@), (4.65)

AE[0,)] AE0,A]
for some positive constant ¢, and some positive function c(«), and by setting

Ro(K) = go(K*K)K*. (4.66)

Then R, satisfies (4.64) with ®(a) = (ce(a))}, cxx = ¢y and ¢, = X2,

Within the so-defined class, many well-known regularization methods such as
Tikhonov regularization, Landweber iteration, and Lardy’s method can be found.
Note, however, that the slightly more general concept (4.64) additionally includes
regularization by discretization, which we will also take into consideration below.

Using a monotonically decreasing sequence oy \, O of regularization parame-
ters, one arrives at a class of regularized Newton methods

i1 = @0 + Ry (F' (@) (v — F(a) — F'(a}) (w0 — 7)) (4.67)

As in the previous sections, y° are noisy data satisfying the estimate (1.2) and
the superscript d is omitted in the noise free case. Note that in the limiting case
o, — 0, sothat Ry, (F'(x)) converges pointwise towards F”(z)1, this formulation
is equivalent to the usual Newton method. The special choice

Ray (F'(23)) = (F'(3)" F'(a}) + D)~ F' ()"
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corresponds to the iteratively regularized Gauss—Newton method discussed in Sec-
tion 4.2.

As a further generalization, we will not only consider Holder type source con-
ditions (2.22), but also logarithmic source conditions that are more appropriate for
severely ill-posed problems (cf. [77, 79]), i.e.,

ot~ = fHF ) P, p>0, ve NP,

4.68
FEO) = (), e > (368

with ¢, as in (4.64). As in the Holder type case f, ;f(K *K) is defined via functional
calculus (cf., e.g., [45]).

Note that a generalization to logarithmic source conditions is possible also for
the nonlinear Landweber iteration discussed in Chapter 2, see [37].

In order to obtain convergence rates under regularity conditions (2.22) or (4.68),
in analogy to the assertions of Lemma 4.5 for Tikhonov regularization with source
conditions (2.22), the regularizing operators R, have to converge to the inverse
of K at some rate on the set of solutions satisfying the regularity conditions. The
appropriate conditions are

|(I = Ra(K)K)(K*K)!|| < ¢ 0t and (4.69)
|K(I — Ro(K)K)(K*K)H|| < cz,uoz‘”% (4.70)
forall K € L(X,)) with |K| <c¢s
in the Holder type case and
I(I = Ra(K)K) fY(K*K)|| < e3p|In(a)] ™ and (471
IK(I = Ra(B)K) [ (K K| < eqoz| @) 472)
forall K e L£(X,Y) with |K]| <cs

in the logarithmic case. Here, ¢y ;,, ¢2 4, €3 4, C4,,, are positive constants and o < @
for some & < 1 in (4.71).

To make all these methods well defined, we assume the forward operators F' to
be Fréchet-differentiable with derivatives being uniformly bounded in a neighbour-
hood of xy. This uniform bound has to be such that applicability of the respective
regularization method can be guaranteed. We assume that

| F'(z)]| < cs forall = € By,(x0) C D(F), 4.73)

with ¢, as in (4.64). This can always be achieved by proper scaling.
Newton type methods rely on the local validity of the first order Taylor approx-
imation, i.e., the linearization of the nonlinear operator equation to be solved. In
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classical convergence proofs of Newton’s method, a local Lipschitz condition on
F,

|F'(z) — F'(z)|| < L||z— |, x, T € Bypy(xo), (4.74)
is used implying a Taylor remainder estimate being quadratic in terms of the differ-
ence between x and . As we have seen in Section 4.2, unless a source condition
(2.22) with g > 1/2 is satisfied, stronger assumptions on F' are required in a
convergence analysis.

The nonlinearity conditions considered so far, see (2.4), (2.25), (4.10), (4.12),
and (4.37) — (4.39) enable an estimate of the Taylor remainder in terms of differ-
ences between function values of the forward operator. Similar to the analysis of
the iteratively regularized Gauss—Newton method (compare (4.37) — (4.39)), we
assume that

F'(z) = R(Z,2)F'(z) + Q(Z, z), |R(Z,z)F'(2)] <cs,

i ) i L (4.75)
I = R@,2)|| < crllE—all, and [Q(&2)]| < cq|F' ()@ - o)

hold for z,Z € B),(r0), where cgr and cg are nonnegative constants with
cr + cg > 0. Note that for investigating the general case, we here use a slightly
stronger estimate on ||/ — R(Z,x)|| than in (4.38). In case c¢g = 0, this means
local range invariance of the adjoint of F'(z).

Alternatively, we will show that the convergence proofs for the iteratively regu-
larized Gauss—Newton method, and more generally, Newton type methods induced
by regularization methods according to (4.64) can be carried out under local range
invariance of F’(x), namely

F'(z) = F'(z)R(z,z) and I — R(z,z)|| <cr|z— (4.76)

for x,Z € By,(xo) and some positive constant cg. This does not extend to the
part of the convergence analysis for the a-posteriori stopping rule according to the
discrepancy principle: it is intuitively clear that when using this principle, which is
based on information on function values of F only, also a Taylor estimate in terms
of values of F', and hence an assumption of the type (4.75), will be required for
analyzing a Newton type iteration.

Condition (4.76) is closely related to the so-called affine covariant Lipschitz
condition in [38], which will be considered in more detail in Section 4.4 below.

To illustrate condition (4.76), we give the following simple example of parame-
ter estimation from exterior measurements.

Example 4.14 Let Q C R with d € {1,2,3} be some bounded domain with
smooth boundary and consider the problem of estimating the coefficient c in
—Au+cu = f, in ),

4.77)
u = g, on 0f2,
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from measurements of u outside Q* C Q, where f € L?>(2) and g € H %(Q)
In this example, the forward operator I’ is the composition of the parameter-to-
solution mapping G for (4.77) with an observation operator 7, i.e.:

F:=ToG:D(F)— L*Q\Q),

G:DF) — HX(Q) T:HXQ) — LAQ\ Q)

c — G(c) =ulc), u - uQ\Q*.

One can show (cf. [32]) that there exists v > O such that GG and hence F' is well
defined on

D(F)={c € L*(Q) : ||c—¢&||2 < forsome ¢ € L*(Q) with ¢ >0 a.e.}.

It can be argued that the Fréchet-derivative of F' is given by F' = T o G’, where
G'(c)h = —A(e)[hu(c)], forc € D(F) and h € X = L?*(R), and

Ale) : HH Q)N HY(Q) — L*Q)

u — —Au+tcu.
Consequently, if
lu(co)(x)] > k>0 forall z e

holds for some ¢y € D(F) so that |u(c)(z)] > k/2 > 0 is satisfied for all
c € Byy(co), x € 2, and some p > 0 sufficiently small, then (4.76) holds with

R(,c)h = (u(c)) ' A(c)A(&) " Hhu(e)].

Note that the same reasoning would go through when considering measurements
of u on the boundary of Q* only instead of the full dimensional set 2 \ Q*, i.e., T
would be replaced by some trace type operator, mapping the solution u(c) to the
measured boundary values. However, then, in general, ¢ would not be uniquely
identifiable from these measurements. For further parameter identification prob-
lems of similar type see, e.g., [22].

In order to be able to carry out the estimates in the proof of Theorem 4.16
below, we have to make some additional assumptions on the regularization param-
eters ay, and the regularization methods R, in view of the respective nonlinearity
conditions (4.74), (4.75), or (4.76). All conditions needed are summarized in the
following assumption.
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Assumption 4.15 Let p be a positive number such that B,,(x) C D(F).

(i) The equation F(z) = y has an zo-minimum-norm solution z' in B, (7o)
satisfying the condition = — 29 € N (F'(z'))*. Moreover, F is Fréchet-
differentiable and satisfies the scaling property (4.73).

(i) Let R, be a regularization method satisfying (4.64), where ®(«) satisfies
1
O(a) = cpa™ 2 (4.78)
for some positive constant cg.

(iii) The parameters ay, in the iteration procedure (4.67) satisfy condition (4.41),

ie.,
«
ag >0, 1< k <r, lim ap =0,
(77| k—o0

for some r > 1. In case (4.68) holds, we will assume that oy < 1.
(iv) Let one of the following three conditions hold:

(a) The nonlinearity condition (4.76) holds together with
|R.(KR)KR — Ro(K)K|| < c1||I — R|| (4.79)

for all operators K € £(X,Y) and R € L(X,X) with | K| < cs,
|IKR|| <csand || — R|| < ¢ < 1.

If the source condition (2.22) or (4.68) holds for some p > 0, we also
assume that R, satisfies (4.69) or (4.71), respectively.

(b) The nonlinearity condition (4.75) holds and R, satisfies (4.69) and
(4.70) for all 0 < p < o for some 19 > 1/2. (Note that (i is called
the qualification of the regularization method, cf. [45]). Moreover, we
assume that

IKRL(K)| < (4.80)
and that either cg = 0 in (4.75) or

IRo(K)K — Ro(K)K|| < o||K —K|a™2, (481)
|EK(Ra(K)K — Ro(K)K)|| < o |K — K| (4.82)

IN

hold for all K, K € L(X,Y) with || K|| < ¢, | K| < cs.
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If the source condition (2.22) holds, we assume that 0 < pu < 1/2.
In the logarithmic case, i.e., when (4.68) holds, we assume that R,
satisfies (4.71), (4.72), and the conditions

|Ra(RK)RK — Ro(K)K|| < e|[I-R|,  (4.83)
|K (Ro(RE)RK — Ro(K)K)|| < cjo2|[I-R| (4.84)

for all operators K € L£(X,)) and R € L(Y,Y) with ||K| < ¢,
|KR| <csand ||[I — R| <e¢r<1.

(c) The Lipschitz condition (4.74) holds. The solution z' and the reg-
ularization method R,, satisfy (2.22) and (4.69) for some p > 1/2,
respectively. In addition, R,, fulfills the condition

~ ~ 1 ~
|(Ra(E)K — Ra(K)K)(K*K)} || < ei|K ~ K| (4.85)
forall K, K € £L(X,Y) with |K||, || K| < cs.
Here ¢y, ¢;, and ¢y are some positive constants and ¢, is as in (4.64).

Now we shall state and prove convergence as k — oo in the noiseless case, as
well as convergence in the situation of noisy data, using an appropriate a-priori
stopping rule. In the general case, convergence can be achieved if the stopping
index k, = k. () is chosen such that (compare (4.53))

(STl

k, — o0 and n>da,?—0as §—0. (4.86)

If additional source conditions hold, an appropriate choice is
mgj% <5< nozZJr% . 0<k<k,, (4.87)
in the Holder type case, i.e., when (2.22) holds, and
naé*Hn(ak*)r“ <i< naé | In(ayg)|#, 0<k<k,, (4.88)

in the logarithmic case, i.e., when (4.68) holds. In all cases 7 is some sufficiently
small positive constant.

Theorem 4.16 Let Assumption 4.15 hold and let xz be defined by the sequence
(4.67). Moreover, let ) and ||z — xT|| be sufficiently small. Then, in the noise free
case (6 = 0,1 = 0), the sequence xy, converges to z as k — oo. In case of noisy
data and with the choice (4.86), xz* converges to zhasé — 0.
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If in addition the source condition (2.22) or (4.68) holds with ||v|| sufficiently
small and if k, = k.(0) is chosen according to the stopping rule (4.87) and (4.88),
respectively, then we obtain the convergence rates

2
) —af| = O<5ﬁ>, in the Holder type case ,
) O((1 + |In(d8)|7*), in the logarithmic case .

In the noise free case, we obtain the rates

; O(ak), in the Holder type case ,
o — '] =

O(|In(ag)|™#), in the logarithmic case .

Proof. To derive a recursive error estimate, we assume that the current iterate mi
is in B,(x") and that k¥ < k.. Note that k, = oo if § = 0. This guarantees that
mT,mi IS sz(aco). Moreover, as in the previous section, we set eg = xi — zf,
K = F'(z1), and K}, := F'(22) and assume that cg|lel| < c;, so that the
conditions of Assumption 4.15 are applicable to K. Then ei 1 may be rewritten
in the form

e)y1 = (I — Rop(K)K)(zo — )
+ (Ray (K)K — Rg, (Ki)Ky)(x0 — 27) (4.89)
— R, (Kp)(F(2}) — F(21) — Kie}) — Ra,, (Ki)(y — ")
and hence, due to (1.2), (4.64), and (4.78)

leg il < wp+ [[(Ray (K)K — Ray, (K3)Kp) (2o — 1) @.90)
_1 .
+ || Ray, (Ki)(F(2)) — F(a1) = Kyed)[| + caday,?

where
wy, = ||(I = Ry (K)K)(zo —27)|[| =0  as k — oo, (4.91)

since o — T € N(F'(z1))* (see Assumption 4.15 (i)). In the Holder type or log-
arithmic case, i.e., when (2.22) and (4.69) or (4.68) and (4.71) hold, respectiveley,
by (4.73) we even obtain that
e ok v, in the Holder type case ,
§ 1u kH H yp (4'92)
3| In(ag)|#||v]| , in the logarithmic case .

Let us first consider case (iv)(a) of Assumption 4.15. Due to (4.76), the third term
on the right hand side of (4.89) can be rewritten as

1
R, (Kip) Ky / (R(z + ted, x2) — el dt
0
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which together with (4.64), (4.73), (4.76), (4.79), and (4.90) yields

_1
ledall < wi + crcrllzo — 2| legll + jererlled] + cadey * . (4.93)

Due to (4.41), (4.64), (4.86), and (4.91), we can now apply Lemma 4.11 to the
sequence 79 := ||e3 | with

_1

ay == wy + da, * for 0 <k <k, a:=n+ |lzo — ' (1 +cx),

a’ =0, b:=cicr|xo — 7|, c:=leger.
If n and |lzo—x|| are sufficiently small, then a, b, and ¢ satisfy all the conditions of
the lemma. Moreover, max{~o,7y(a)} can be made smaller than min{p,cr/cr},
so that we can guarantee that x§ remains in B,(z') and cg|led|| < ¢ for all
k < k.. Thus, wg converges to 2t as k — oo in the noise free case, and as § — 0
in the noisy case, respectively.

To prove convergence rates under source conditions, we consider the sequence
7 = p(ag) e, where

(4.94)

ot in the Holder type case ,
P(a) =

|In(a)|~#, in the logarithmic case .

Then (4.41), (4.92), and (4.93) imply that

_ 1
Vo1 < éley vl + ererllzo — |7 + Sexeri(ar) (7)) + cadey, > (o)),

where ¢ := 7#, ¢, := ¢, in the Holder type case and ¢ := (1+In(r)| In(ag)|~")*,
¢y := c3,, in the logarithmic case, respectively.
Hence, due to (4.87) and (4.88), Lemma 4.11 is again applicable with

_1
ay := &(cy|Jv|| + coday, *(ay)™t) for 0 <k <k,
a’:=aqa:= c(epllvll +can), b:=écicrllzo — zt, c:= %EcKch(ao) ,

provided ||lv|| and 7 are sufficiently small. Thus, ~? is uniformly bounded for
k < k., and hence

el <Avlar),  0<k<k,

for some positive constant 7. This together with (4.94) immediately yields the
convergence rate result in the noise free case. In the noisy case, the error estimate
in terms of § follows together with (4.87) and (4.88), respectively.
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We now consider case (iv)(b) of Assumption 4.15. Note that, due to (4.75), the
first two terms on the right hand side of the error decomposition (4.89) may be
rearranged to

(I = Ray, (K)K)(wo — 2') 4 (Ra,, (K)K — Ra, (K)Ky) (2o — 2)
= (I = R, (RYK)RYK ) (o — 1)
+ (Rak (RiK)RiK - Rak (Kk)Kk)(xO - mT) )

where R? := R(z¢,z1), and that
1
F(al) — F(al) — Kpel = /umﬁ+@wh—%mﬁ
0

+(Q(z +te, xT) — Q(a3, x1))ed | dt .

Thus, we obtain together with (4.64), (4.73), (4.75), (4.78), cg = 0 or (4.81), and
(4.90) that

lefrl < I = Ray (REK)RIK) (20 — 2|
+crcgllao — alfla ? Kl (4.95)
+ 3(cr + cq)enay el IKeL| + cadar?
Since (4.69) holds,
|(I = Re, (ROK)ROK ) (w9 —2')|| =0 as k — oo. (4.96)

This can be seen as follows: since, due to (4.64) and (4.75), the operators
(I = R, (RYK)RYK) : N(K)*+ — X are uniformly bounded, by the Banach—
Steinhaus Theorem it is sufficient to show that (4.96) holds for all zg — z' from a
dense subset of N(K)*, e.g., the set {(K*K)*v : v € X} forsome 0 < pu <
1/2. But this is satisfied, since

I = Roy (RYE)RRE) (KX K| < ex (1 =) Ma (497

due to (4.13), (4.69), and (4.75).
If (4.83) holds, we obtain together with (4.75) and (4.91) that

I(I = R (RRE)RLK) (w0 — a)|| < wy + ercr [lzo — 2| ||}

which together with (4.95) yields the estimate

1
§ § 2 &
el < witenla - ol erliell +cqu* KD oo

1 1
+ %(CR + cg)copary, Hei” HKeiH + cpdoy, * .
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Since o, : shows up in the second and third term of the estimates (4.95) and (4.98),
we can only get a proper bound by making direct use of the fact that || Kel|| can
be expected to converge faster to zero than [|e2||. For this purpose, analogously
to the proof of Lemma 4.10, we derive a separate estimate also for |[Kel| by
applying K to both sides of (4.89). Thus, we obtain together with (1.2), (4.64),
(4.73), (4.75), (4.78), (4.80), and c, = O or (4.82) that

IKef |l < |K(I = Ray (RYK)RYK) (w0 — 1)
+ercq(l —cr) ™ mo — 2| || Ke| (4.99)

_1
+((1+ erlled ez + cqeaa, * | Kefl)

(3(en +c@)lefll 1K} + ),

where we used the representation K = R(x!, 20) K}, + Q(x',29) and the estimate
IR < (1 —ep)™

Again, similarly to (4.96) and (4.97), we obtain together with (4.13), (4.70),
(4.75), and the Banach—Steinhaus Theorem that

_1
oy 2| K(I = Ry (ROK)RYK ) (9 — 2')|| =0 as k—oo  (4.100)
and that
1
— lig <cyu(l—cr)” « (4.101
K(I — R, (RIK)RVK)(K*K )" " @utl) kT2 (4.101)

for some 0 < p < 1/2.
If (4.84) holds, we obtain together with (4.75) that

1K (I = Ra, (RRE)RYE) (o — 2T)l| < K] = Ry (K)EK) (2o — 21)]|
+arcnllo — ot ]|
which together with (4.99) yields the estimate
IKetpill < K = Ra, (K)K)(wo — )]
+erlloo = afll (enag ef| + el — er) ™ [Kel) @.102)
+ (01 + erlllles + cqeaag 1K)

(3len+ca)liedll 1K€l +9).
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Note that
1
IK(I = Rey (K)K)(zo — 2)|| < cq o |In(ag)| ™ |Jv]] (4.103)

if (4.68) and (4.72) hold.
Similarly as above, we now apply Lemma 4.11 to

1
1) § -2 §
e o= maxg [leg ||, e * [ Kep ] }

to show that 9 remains in B,(z") and cg||e}| < ¢ for all k& < k, and that ¢
converges to 2t as k — oo in the noise free case, and as § — 0 in the noisy case,
respectively, if  and ||zo — 2T || are sufficiently small, by combining (4.41), (4.86),
(4.95), (4.96), (4.99), and (4.100).

The convergence rates are obtained by applying Lemma 4.11 to

1
5 - 9 2 0
Yo = ¥(ag) max{|leq, a; * | Kepl },

where () is as in (4.94). Here we have to combine (4.41), (4.87), (4.95),
(4.97), (4.99), and (4.101) in the Holder type case, i.e., when (2.22) holds for some
0 < p < 1/2. In the logarithmic case, i.e., when (4.68) holds, we have to combine
(4.41), (4.88), (4.92), (4.98), (4.102), and (4.103). In all cases ||v|| and 7 have to
be sufficiently small.

Finally, we treat case (iv)(c) of Assumption 4.15. Using (2.22) with © > 1/2,
(4.64), (4.73), (4.74), (4.78), (4.85), (4.90), and (4.92), we obtain the estimate

=

1
) _ 5 -3 _
et < erpaflloll + e LIE > ol [legll + 3 Lesay,  leg]| + caday, .

As above, an application of Lemma 4.11 to 7 := a; " ||lel|| yields the desired
rates provided that ||v|| and 7 are sufficiently small. O

Now we will apply this theorem to some special regularization methods R,, that
are defined via spectral theory as in (4.66) with a function g, satisfying (4.65).
We consider three methods: Tikhonov regularization, iterated Tikhonov regular-
ization, and Landweber iteration.

Tikhonov regularization is defined via g (\) := (A + «)~! yielding
Ro(K) = (K*K +al)'K*, I — Ry (K)K = o(K*K +al)"'. (4.104)

As mentioned in the beginning of this section, this choice yields the iteratively
regularized Gauss—Newton method that was extensively studied in Section 4.2. A
generalization for this method consists in treating logarithmic source conditions
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and the nonlinearity condition (4.76). The results concerning logarithmic source
conditions can be found in Hohage’s thesis [79].

It is well known (cf., e.g., [45]) that R, as in (4.104) satisfies (4.64) and (4.78)
with cx = cp = 1. ¢ can be chosen arbitrary; according to (4.73) the best choice
then is ¢ = SUp,cp, (2 17 (2)]-

Iterated Tikhonov regularization is defined via
n n
ga(N) =) B T[BO+8)7",
J=0 I=j

where {(3;} is a bounded sequence in R such that also 6;:1 (3; is bounded. This
yields

Ro(K) = S 87 (TI A0 K + aa) ") K,

=0 = (4.105)

I-R(K)K = [[8i(K*K+8I)".
j=0

The calculation of w,, := R, (K)z is done iteratively via
wy, = (K*K + B,1) Y (K*2 4 Bown_1), w_y:=0.

The effective regularization parameter « in (4.105) is given by

a=q = <§:BJ_1>_I.
j=

Thus, the method is only defined for a sequence of regularization parameters. The
number of inner iterations, ny, has to be chosen such that (4.41) (cf. Assump-
tion 4.15 (ii1)) is satisfied. In view of Theorem 4.16, oy, should decay as fast as
possible so that less Newton steps are needed for fixed 9.

We will restrict the choice of 3; to the special sequence

B = B¢, (4.106)

with g € (0, 1] and some positive constant (3. If ¢ = 1, the choice is stationary and
becomes Lardy’s method, otherwise it is non-stationary, which is more attractive,
since less iteration steps are needed. For the effective regularization parameter it
then holds that

ar=Bmnp+1)7"if =1 and  ap~g™ if ¢<1. (4.107)

This means, for Lardy’s method nj should grow exponentially, while in the non-
stationary case ny ~ k.
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Iterated Tikhonov regularization also satisfies (4.64) and (4.78) with arbitrary
cs (cf. [65]).

Landweber iteration is defined via

n—1
ga(X) = (1 =N
j=0
yielding
n—1 ‘
R.(K) = Z(I —K'KyYK*, I—-R,(K)K=({-KK)", (4.108)
j=0

with the effective regularization parameter
a=ap = (np+1)7",

where, as for Lardy’s method, ny should grow exponentially.

It follows with Lemma 2.10 that this regularization method satisfies (4.64) and
(4.78) with cx = cgp = 1 if ¢ = 1. Note that one could also choose a larger
scaling parameter, namely some ¢, < /2. Then the estimates in Lemma 2.10
remain valid for some larger constants. However, we will assume in the following
that c; = 1.

Corollary 4.17 Let Assumption 4.15 (i) and (iii) hold and let xi be defined by the
sequence (4.67), where the regularization method R, is defined by either (4.104),
(4.105) with (4.106), or (4.108). Moreover, let one of the following three conditions
hold:

(i) The nonlinearity condition (4.76) holds.

(ii) The nonlinearity condition (4.75) holds and we assume that 0 < p < 1/2 if
the source condition (2.22) holds.

(iii) The Lipschitz condition (4.74) holds and the solution ol satisfies (2.22) for
some j1 > 1/2.

Then the convergence and convergence rates results of Theorem 4.16 hold for the
appropriate smallness and source conditions as well as the appropriate stopping
rules, where in case of Tikhonov regularization, i.e., (4.104), i < 1 has to hold in
(2.22).
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Proof. Since we have mentioned above that the three regularization methods un-
der consideration satisfy conditions (4.64) and (4.78) and hence fulfill Assump-
tion 4.15 (ii), the proof follows immediately with Theorem 4.16 if we can show
that R, satisfies the appropriate conditions of Assumption 4.15 (iv).

It is well known that all three methods satisfy (4.69), where in case of Tikhonov
regularization the restriction p < 1 holds (cf. (4.17), [65], and (2.33), respec-
tively). Due to the fact that the following symmetry condition

(K*K)? (Ra(K)K) = Ro(K)K (K*K)?

holds for all regularization methods constructed via (4.66), this already implies

(4.70) with ¢, = ¢, el where in case of Tikhonov regularization the restriction
’ 2

< 1/2 holds. Moreover, it also implies (4.71) and (4.72) (see [80, Lemma 4]).

Since
KRy(K)=Ry(K*)K™

holds for all regularization methods constructed via (4.66), condition (4.80) fol-
lows from (4.64) with ¢ = ck. Since also

(Ra(K)K)* = Ra(K)K

holds for all regularization methods constructed via (4.66), condition (4.85) fol-
lows from (4.82). Thus, it remains to show that the conditions (4.79) and (4.81) —
(4.84) hold for the specific regularization methods.

First we show them for Tikhonov regularization, i.e., (4.104). Using the decom-
position

Ro(R)K — Ro(K)K = o(K*K +al)™! (K*(f{ _K)

_ RO 4.109
+(K*—K*)K>(K*K+a1)*1, (109

it immediately follows with (4.17) that (4.81) and (4.82) hold.
Let us now assume that R € L(X, X)) with || — R|| < ¢; < 1. Then (4.17)
and (4.109) imply that

IRa(KR)K R — Ro(K)K|| < |1 = Rl (1 + |[R7]])

and hence (4.79) is shown.
Finally, we assume that R € £(),Y) with || — R|| < ¢; < 1 to obtain together
with (4.17) and (4.109) that

|Ra(RK)RK — Ro(K)K||

IN

=R+ R,

1K (Ra(RK)REK — Ro(K) K| I =R+ |R7Y)

A
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which yields (4.83) and (4.84).

For the iterative methods, iterated Tikhonov regularization and Landweber iter-
ation, we make use of the formulae

ﬁAJ—ﬁBj:i<ﬁAl)(Aj—Bj)( ﬁ Bl>, (4.110)
=0 =0 j=0 =0 I=j+1
p j—1 n
S (ITa)u-ape( I1 5
j=m =0 I=j+1
— zp: (ﬁAl>C(I—Bj)< ﬁ Bl) 4.111)
j=m " 1=0 I=j+1
~(T1a)e(118) - (TTa)e( 1T )
1=0 I=m 1=0 I=p+1

that hold for linear operators A;, B, C for 0 < m < p < n, with the usual
conventation Hj;lo Aj =TI and H;L:n 41 Bj = 1. The second formula follows
with a telescope sum argument and the first formula is actually a special case of
the second one.

Using (4.110) with A; := (I — K*K) and B; := (I — K*K) we obtain for
Landweber iteration the representation

Ro(K)K — Ry(K)K = (I - K*K)" — (I — K*K)"

= S U - KKV (K (K - K) (4.112)

|
—_

.
Il
=)

(K - K*)K) (I — K*Ky"1.

This together with (2.34) yields

n—1
~ o~ ~ . _1 N—1
|Ra(B)K = Ra(K)K] < K =K Y (G+ D72+ (= j)77)
7=0
< 4n?|K - K],
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hence (4.81) holds. Moreover, we obtain
IK (Ra(K)K — Ro(K)K)|
n—1 ' ~ o ‘
< H S (- KK*VEK*(K - K)(I - KKy H
§=0

n—1
-~ . _1 N1
+HIK =KD (G+1) 2 (n—j)2
7=0

Since, due to Lemma 2.9, the sum in the second term is bounded, (4.82) is shown
to hold if we can show that also the first term can be estimated from above by
|K — K| times a constant. To achieve this we split the sum into two parts and
use formula (4.111) with A; := (I — KK*), B; := (I - K*K),C := K — K,
and m := 0 as well as (2.33) to obtain

H nzl(f ~KK*YKK K - K)(I - K*K)"*I*J’H
=0
< H Ep:(f CKEKY(K - K)K*K(I — f(*[{)”*HH 4.113)
=0
+ (K - K)(I - K*K)"|

+ (I = KKK = K)(I = K*K)" 77|

+| nzl (I - KKV KK (K - K)(1 - KKy

J=p+1
_ p n—1
< JR-KI(2+ 30—+ 3 G+,
j=0 j=p+1
This together with
p n—1
(n—5""+ Z G+ '<2mn2, pi=1%], (4.114)
3=0 j=p+1

yields the desired estimate.
Let us now assume that R € £(X, X) with || — R|| < ¢; < 1. Using (4.112)
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with K = K R yields

n—1
Ro(KR)KR - Ry(K)K = Y (I—-K'K) <K*K(R — 1)
=0

+ (R — I)(R—l)*f?*f{) (I — KRy,
Applying formula (4.111) twice and using the same sum splitting trick as in esti-
mate (4.113) it follows as above with (4.114) that (4.79) holds.

To show that (4.83) and (4.84) hold we have to use (4.112) with K = RK,
where R € L(Y,Y) with || — R|| < ¢; < 1, and obtain

n—1
Ro(RK)RK — Ry(K)K = > (I-K*KVK* ((R ~ DR
=0

(R — I))f{([ ~ KRy

This together with (2.34) yields

I\)I>—‘

n—1
|Ro(RK)RK — Ro(K)K|| < [T =R (1 + |[R7')D G+ 1) 2(n—4)"
7=0

and hence (4.83) holds due to Lemma 2.9.

Applying K from the left side and using formula (4.111) and the sum splitting
trick similar as in (4.113), we obtain together with (2.33) (which also holds for
s = 3/2) and (2.34) the estimate

| K (Ra(RK)RK — Ro(K)K)|

< =R+ HR”H)((H D74+ (n—q)

p

3

+> (n—j)2 4+ § (+1 n—j)_%)-
3=0 J=p+1

Choosing p := [n/2]|, Lemma 2.9 and (4.114) imply that

| K (Ra(RE)RK = Ro(K)K)|| < e[l = Rl[(n+1)"2
for some ¢; > 0 and thus (4.84) holds.

Finally, we turn to iterated Tikhonov regularization, where the proofs are quite
similar to the Landweber case. Using (4.110) with 4; := 3;(K*K + 3;I)"" and
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B; = B;(K*K + 3;I)~" we obtain the representation
Ro(K)K — Ro(K)K

n

— Hﬁj K*K + B;I) HB] K*K + 3;I)7!

Jj=0 =

n J
= > (oK + 505" (KR -K)  @1s)
=0

§=0
+(K* - K )(Hﬁl KK+ 81I)” )
This together with

H(K*K)Sﬁﬁl(K*KJrﬁlI)_lu < (supA(ﬁ(l—i—)\ﬂl_l))_l)S

l=m

INA
(=
=
N
o
[en)
A\
V)
A\
—_
—_
~
J—
—_
o)

where 0 < m < p, yields
|Ra(K)K — Ro(K)K|

5 ||R—K||§%ﬁjl((l§j% V(S

1

c ||I~( —KHoz,;z ,

I\)I'—‘

)

IN

where n = ny and c; is a positive constant, and hence (4.81) holds. For the last
estimate we used the special choice (4.106) for {3;} and (4.107).

To obtain an estimate for || K (Rq(K)K — Ro(K)K)|| we proceed as for the
Landweber case and use the sum splitting trick as in (4.113). Combining (4.111)
and (4.116), and noting that I — 3;(KK* + 3;I)"! = (KK* + 3;1)KK*, we
obtain that

1K (Ra(K)K — Ra(K)K)||

< Ik - K| (2+ Zjl(zﬁl) Zﬁ (Z )_1

j=1 l=5—1 Jj=p+1 =0

+§ﬁjl(l§%ﬁll)%(§;ﬁﬂ)%)-
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Since, due to (4.106), the term in brackets is bounded if we choose p := |n /2] for
the case ¢ = 1 and p = n for the case ¢ < 1, this shows that (4.82) holds.

The proofs for the estimates (4.79), (4.83), and (4.84) follow the lines of the
Landweber case. Note that for the estimate of (4.84) one needs an appropriate
bound like in (4.116) also for s = 3/2. This is in fact possible, since

p
H(K*K)S [[ (& K+ B! H
l=m
P N
< (g (1L as) )
p—1 p s
< (XX a8 7 0<s<2,
l=m i=l+1
where 0 < m < p. O

The methodology proposed in this section can also be applied to regularization
methods outside the class defined via (4.66). Among those is regularization by
projection, where the infinite-dimensional linear operator equation is projected to
a finite-dimensional subspace ), of the data space )/, where we assume that

VCHhC)C...C R(K), 4.117)
and is solved in a best approximate sense, so that
Ro(K) = (QuK)'Qi = (QK)" = RKT, (4.118)

where (); and P, are the orthogonal projectors onto ), and & := K*)/;, respec-
tively. Note that |Ro(K)K| = ||P| = 1 and that PKTy — Kiyasl — oo
(cf. [45, Theorem 3.24]). Moreover, it holds that (cf. [45, Lemma 5.10])

I(I = Ra(E)K) (K K)*|| = (1= P)(K* K[| < F(I-QOE|* (4.119)
for . € (0, 1] and hence also that

1K (I = Ro (K)K)(K"K)"||

IN

K (I = P)| I(I — P)(K*K)"|
(I — QK|+, (4.120)

™

IN

where we have used that Q; K (I — P;) = 0.
Let us assume that the spaces ); have the property that

I = Quyll < éhy llylly,
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forally € Y, C Y, where p,¢; > 0. Such properties are for instance fulfilled
for finite element spaces ) and Sobolev spaces Y, (cf., e.g., Ciarlet [30]). i; usu-
ally plays the role of a mesh size parameter of the discretization, with A; — 0 as
I — oo, which is only a suggestive notation, though, and does not exclude mesh-
less discretization methods. If K has the smoothing property that R(K) C Y,
then we obtain an estimate

11 = QK] < & | Kllxp,h - 4.121)

On the other hand, inverse inequalities (cf. [30] in the context of finite elements)
yield an estimate for (; /)T in terms of the mesh size, i.e.,

(QE)T|| < &by ? (4.122)

for some p, ¢; > 0 and all linear operators K satisfying

KelL,Y), |Klvy, <co, RE) =Y. (4.123)

With the correspondence
a=ay =’ (4.124)

for the regularization parameter, (4.117) — (4.123) imply that (4.64), (4.69) and
(4.70) hold for . € (0, 1], where we additionally restrict the opertors K to those
satisfying (4.123). An inspection of the proof of Theorem 4.16, however, shows
that the results remain valid, as long as (4.123) holds for all operators K = F”(x)
with z € Ba,(20).
If the additional condition
p=0p (4.125)

holds, (4.122) and (4.124) imply that R, defined by (4.118) satisfies (4.78).

To reduce the number of Newton steps, as for the methods in Corollary 4.17, the
discretization level [, should grow as fast as possible still satisfying that hy, /hy, |
remains bounded so that (4.41) holds.

It turns out that (4.121) — (4.123) and (4.125) are natural conditions in the con-
text of parameter identification and discretization by finite elements. For instance,
for the parameter estimation problem of Example 2.14 the conditions are satisfied
with p = p = 2 if u(ap)s is bounded away form zero and if quadratic splines are
used for the subspaces Vs, (cf. [87, 88]).

With these preliminaries, we can prove convergence and convergence rates un-
der Holder type source conditions if " satisfies the nonlinearity condition (4.75)
with cg = 0.
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Corollary 4.18 Let Assumption 4.15 (i) and (iii) hold and let xi be defined by
the sequence (4.67), where the regularization method R, is defined by (4.118),
(4.124) and satisfies (4.121) and (4.122) for all operators as in (4.123). Moreover,
we assume that the nonlinearity condition (4.75) holds with cg = 0, that (4.125)
holds, and that (4.123) holds for all K = F'(x) with x € By,(zo).

If n and ||xo — || are sufficiently small, then, in the noise free case (§ = 0,
n = 0), the sequence xj, converges to zl as k — oco. In case of noisy data and
with the choice (4.86), xi* converges to zhasé — 0.

If in addition the source condition (2.22) holds for 0 < u < 1/2 with ||v||
sufficiently small and if k. = k. (0) is chosen according to the stopping rule (4.87),
then we obtain the convergence rates

laf, —afl = o(s%).
o =2 = Ofa).

Proof. 1t follows from the considerations above that the results are an immediate
consequence of Theorem 4.16 if we can show that (4.80) is satisfied. However, it
follows from (4.118), (4.121) — (4.123), and (4.125) that

1K Ra(K)|| < |QkK(QrE) || + I = Qo) K(QrE)|| <1+ &

So far we have dealt with a-priori stopping rules. In Section 4.2, we have seen
that convergence rates results can be obtained for the iteratively regularized Gauss—
Newton method also when stopped via the discrepancy principle (2.2) if z' satisfies
the Holder type source condition (2.22) with ¢ < 1/2. Results on convergence
rates under logarithmic source conditions can be found in [77] for the iteratively
regularized Gauss—Newton method, in [37] for the nonlinear Landweber iteration,
and, in a very general setting in [79].

For general methods of the form (4.67) convergence rates as in Theorem 4.13
have been proven in [85] for the modified discrepancy principle

max{||[F(z}, ;) — y°||, 0.} < 76 < max{[|[F(z}_,) — ¢°||,0n},
1 <k < k,, where
5 5 ) 5
o = ||F(xy_y) + F'(zp_y)(x) —xp_y) — ¥°]

provided that the nonlinearity condition (4.75) and Hdlder type source condition
(2.22) hold and that 7 > 1 is sufficiently large. Moreover, it was shown that
k. (8,9°) satisfies the logarithmic bound O(1 + |In d]) if oy, ~ ¢.
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In [8], Bauer and Hohage consider a different a posteriori stopping rule and
show optimal convergence rates also under Holder type source conditions (2.22)
with > 1/2. Acceleration of Newton type methods by preconditioning is pro-
posed and analyzed by Egger in [40]. Burger and Miihlhuber in [23, 24] formulate
parameter identification problems for PDEs as constrained minimization problems
and consider their solution by sequential quadratic programming.

4.4 Broyden’s method for ill-posed problems

As mentioned above, Newton’s method exhibits very good convergence properties,
namely local quadratic convergence for well-posed problems. However, the need
for calculating and inverting the derivative F’(z) in each Newton step means a
considerable effort in some applications. Therefore, certain modifications of New-
ton’s method try to reduce this effort by approximating F’(x) and its inverse in
such a way that fast convergence can be achieved. A very successful class of such
Quasi-Newton methods are those that produce approximates for F”(x) and its in-
verse by updating with operators of finite rank, usually rank one or two. Among
them Broyden’s method stands out, which works with rank-one-updates and, un-
der certain conditions, yields superlinear convergence. It was first studied in the
finite-dimensional setting in [17, 36] and later on also in general Banach- or Hilbert
spaces (see [52, 139]).

In this section we will consider Broyden’s method as a regularization method
for nonlinear ill-posed problems (1.1). An advantageous feature additional to those
mentioned above is that, due to the finite rank also of the inverse update, it suffi-
cies to regularize only one linear operator, namely the operator By defining the
first quasi-Newton step. For all subsequent steps, we can apply the usual Broyden
update. Of course, as in the previously studied iterative methods, also in Broy-
den’s method an appropriate stopping index has to be chosen, due to the noise
propagation.

First of all, we will introduce Broyden’s method and state some of its important
properties for well-posed problems. Then we derive an iterative method for (1.1)
based on Broyden’s method, where the regularization is achieved by mollifying
the data and by stopping the iteration at an index k = k,. Under conditions related
to (4.76) we show convergence, convergence rates (under source conditions), and
superlinear convergence under a compactness assumption.

We wish to mention that an alternative approach to the one we are using is to
apply Broyden’s method to a regularized version of (1.1) (see Haber [57]). An
advantage of the methodology proposed there is that compactness of the differ-
ence between F’(x') and its initial approximation By used in the method, as it is
required for obtaining superlinear convergence, naturally holds for ill-posed prob-
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lems. On the other hand an advantage of the method we propose here is, that an
appropriate regularization parameter only for a linear problem (see (4.132) below)
and not for the fully nonlinear problem (1.1) has to be found.

Broyden’s method was first defined in [17] for finite-dimensional regular prob-
lems, i.e., problems F'(x) = y with F' : R™ — R having an invertible derivative
F'(x), by the following recursion:

sk = —B. ' (F(z) —y),
Tyl = T+ Sk, (4.126)
Sk
Bii1 = Bp+ ﬁ (F(zg+1) — y)

as long as By, is regular and F'(z)) — y and hence also s; does not vanish. Here
T is an initial guess assumed to be sufficiently close to x', By is some regular
and sufficiently good initial approximation to F”'(z") (e.g., By := F'(x)), and
x' denotes a solution of F(x) = y. Note that By, satisfies the so-called secant
condition

1
Bk+18k = F(.%'k+1) — F(wk) = / F/(.%'k + Hsk)sk df ~ F’(mk)sk,
0

i.e., it approximates the derivative F’(xy) in the direction si. For directions or-
thogonal to s, there is no change in applying By compared to By, since

(Bg+1 — Br)s =0 forall s.lsg.

It is well known, (cf., e.g., [36],) that under a Lipschitz condition on F” (see (4.74))
the operators By and B, ! stay uniformly bounded and Broyden’s method con-
verges locally not only linearly

k1 — 2| < qllzy, — 2| (4.127)

with a convergence factor ¢ that can be made the smaller, the closer xg, By are
to xf, F'(z"), respectively. This would be also the case for the frozen Newton
method replacing F’(zy) by By. For Broyden’s method, however, convergence
occurs even at a superlinear rate, i.e.,

gt
lowp =2l _ (4.128)

lim sup ;
k—oo |2k — 1|

Moreover, due to the Sherman-Morrison formula

<U7Bil'>

(B+ (v, )u) ' =B~ - T (0.5 w)

B, (4.129)
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which holds for regular matrices B as long as 1 + (v, B~'u) # 0 (cf., e.g., [36,
Lemma 4.2]), By, is regular for all k € N with H, = B, ! satisfying the recursion

(8K, Hy -)
(g, Hp(F(zg41) — F(zi)) )

where the denominator does not vanish for all £ with s; # 0 and x;, sufficiently
close to z1, since by the linear convergence (4.127), and uniform boundedness of
the operators H, (cf. [36]),

(Sky He(F (1) — F(x1))) = llskll® + (g Ho(F(2r41) — 9)))

Hk-i—l = H; — Hk(F(xk—H) - y),

> sl (llzw = ot = 0+ IR sup [ F'@)) agsr - 2T)])
z€lrt,xp]
> sl (1= a(U+ [ Hil sup [1F'@)])) o 2|l >0,

I€[$T7Ik+1}

for ||xg — 27|, ||[Bo — F'(x")||, and consequently ¢ > 0 sufficiently small.

In the form (4.126), Broyden’s method can be immediately defined for regular
problems, i.e., continuously invertible F’ (xT) and By, also in general, not neces-
sarily finite-dimensional Hilbert spaces ([52, 139]). Moreover, it can be shown
that with (4.74) the local linear convergence rate and, if By — F’ (mT) is a compact
operator, also the local superlinear convergence rate (4.128) remain valid (cf. [52]).

For ill-posed problems, however, no continuous inverse of F’(x) exists in gen-
eral. Therefore, the results in [52] cannot be applied directly to ill-posed problems.

It will turn out that nonlinearity conditions like (4.76) are appropriate for analyz-
ing Broyden’s method for ill-posed problems. More precisely, the range invariance
assumption (4.76) implies that

F'(2)TF'(z) exists for all Z,x € Byy(zp) and
HF’@) F(a + (3 — ) — F'@)(@ - )| <Lt )7 -, @130
€0,1], Z,z € Byy(xo),

with L = (1 + 4pcr)cg, where we assume that B, (o) C D(F). This is related
to the affine covariant Lipschitz condition,

IF" (&) [F'(z + (% — 2)) = F'(2))(Z — 2)|| < Lt ||z 2],

(4.131)
te0,1], Z,x € Byy(xo),

introduced by Deuflhard, Heindl and Potra in [38, 39] for proving convergence of
Newton’s method for well-posed problems. Condition (4.131) can be seen as a
generalization of the local Lipschitz condition (4.74) on the Fréchet-derivative F”
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as it is usual in the proof of quadratic convergence of Newton’s method. In [39] it
is shown that the assumption that F’(x)~! exists on the domain of F' together with
(4.131) is sufficient for proving a locally quadratic convergence rate for Newton’s
method. In [118] Nashed and Chen use a related condition, namely

IF" (0)H(F' (%) — F'(2))]| < c|& - |
to prove quadratic convergence of a Newton type method
Trp1 =z — F' () F (21

with outer inverses F’(x;,)" of F'(x}). (Here an outer inverse of a linear operator
A is a linear operator Af with AP AA = Af)

An important consequence of (4.130) is that for exact data, the Newton step
F'(z)T(y — F(zy)) exists, even for an ill-posed problem (1.1). In fact, it can
be shown that under condition (4.130) or (4.76), the result in [39] on quadratic
convergence of Newton’s method remains valid in the ill-posed setting with exact
data, see [83, Lemma 2.2]. Thus, in case of noisy data, it suffices to replace y5 by
a mollified version y2, that lies in the range of F, to apply Newton’s method, and
to stop the iteration at an appropriately chosen index.

We will now show that in this way, one can also adopt Broyden’s method for
ill-posed problems and preserve superlinear convergence in case of exact data, if
some closeness and compactness assumption on Bj is satisfied. In an asymptotic
sense, this fast convergence can also be proven in case of noisy data.

For ill-posed problems one could think of replacing the Broyden step sj in
(4.126) by

sk =—(BON(F(axr) — "),
where y° are nosiy data satisfying (1.2), i.e., ||y — ¢°|| < 6. However, due to
the possible non-closedness of the range of B,‘z, this step will in general not exist
for noisy data. Therefore, some regularization technique has to be applied. As
mentioned above, we do so by smoothing the data before starting the iteration. For
this purpose, we replace y° by the mollified version

Y0 = F(xg) + MRy (M)(y° — F(x)), (4.132)

where M is a linear bounded operator and R, is some regularization operator
satisfying (4.64), (4.78) and

MTMRo(M) = Roy(M) = Ro(M)MMT. (4.133)

Note that this condition is fulfilled by any regularization method R, defined via
spectral theory as in (4.66) as well as for regularization by projection (see (4.118)).
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If « = «(J) is an appropriately chosen regularization parameter (see, e.g., [45]),
which we will assume in the following, if (4.76) holds, and if R(M) = R(F'(z))
(see (4.139) below), then 310 — y as § — 0.

The modified Broyden method is now defined as follows:

spo= —(B)U(F()) —v2),
. = a)+sd, (4.134)
5 5 <Si,'> 5 5
Bk+1 = Bk+ H36||2 (F(‘TkJrl)_ya)a
k

with a:g := xp. The linear bounded operator Bg may depend on . In the noise
free case, yg is replaced by y and the superscript ¢ is omitted, i.e.,

sk = —Bl(F(zx) - ),
Tkl = Tk + Sk, (4.135)
Sk *
Byy = Bk+<||SkH2>(F(l“k+1)—y)-

In order to guarantee stability of the method, we have to make sure that
(B)Y(F(29) — y2) can be computed in a stable way. Since B{ differs from B]
only by an operator of finite rank and since we have mollified the data according to
(4.132) such that the difference to F'(z) lies within the range of M, it suffices to
have a method for a stable evaluation of (B3)!(F(z)—F(z)) forany z € Ba,(z0)
and of (BJ)TM R, (M)z for any z € Y.

If (4.76) holds and if we choose

By =By=M = F'(T) forsome T € By,(zy) C D(F), (4.136)

then
1
F @) () - Flzo) = F'(7) F' (@) /0 Rlzo + t(z — 20), ) (@ — 20) dt .

In applications, an explicit expression for the integral can usually be derived sim-
ilarly to condition (4.76) itself (see the examples in [84]). Note that the operator
F'(z)'F'(T) is the orthogonal projector onto N (F'(Z))*. If

N(F'(z)) = {0}, (4.137)

then F'(z)TF' (%) = I.
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Example 4.19 Let us consider the same parameter identification problem as in
Example 4.14, namely the identification of ¢ in
—Au+cu = f, in Q,
u = g, on 052,

from measurements of u outside (2* C (2. Then we obtain
1
/ m@+w@—mf»@—mwu=ma1A@mmm—u@»
0
provided u(¢) is bounded away from zero, since in this example

Aleo + (e — )™ [(e — co)ulen + te — )] = — (e + e — co)).
In case u can be measured in all of 2 (i.e., T = I in Example 4.14), condition
(4.137) is satisfied.

Assuming that 7" = I, there is also another possibility for choosing M, By, and
Bg than the one in (4.136), which is more advantageous concerning the conver-
gence of the iterates xi, namely

Mh := F'(¢)h = —A©) ' [hu(@)],

Boh = =A@ hu(ch)],  Bjh:=—A@)'[hul]. (4.138)

Here, u = u(cl) are the exact data and u‘sa are mollified data as in (4.132) using
the measured data u° instead of °. Assuming that u(c') and u, are bounded away
from zero, we get

(B)'MRa(M)z = (u)”'u(@)Ra(M)z,

«

B{MR,(M)z = (u(c")™"u(@Ra(M)z.

The next lemma will be helpful to show that the sequence {mg} is well defined
by (4.134) for all & up to a certain index provided the condition

R(F'(x)) = R(By) = R(Bo) = R(M),  x € Byy(z0) C D(F) (4.139)

holds. Note that this condition is trivially satisfied for the choice (4.136) if (4.76)
holds.

Lemma 4.20 Let (4.76) and (4.139) hold, let xi € Bay(xo), and let us assume
that R(B)) = R(BY). Then x}., , is well defined by (4.134).
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If in addition $2+1 € Byy(xo) and

(3, (B (F(2)4,) — F(x3))) #0 (4.140)

holds, then BY. | is well defined by (4.134), R(B}. ) = R(B]), N(Bj.,) =

N(BY), and the operators Hk+1 and HlCJFI are well defined on R(BY) and R(BY),
respectively, and satisfy the recursion formulae

) J
Hy,, = H}- <sk,H6(f§'((9£;i)'> F($g))>Hk(F(xk+l) W),
Al = - oL L
(s, HYF' (xP)T(F(af,,) — F(x)))
HYF' () (F(2)41) — 2)
where
H) = (B))', Hl:=(B)", Bl:=F("'B}. (4.141)

Here, z: denotes a solution of (1.1), which is assumed to exist in Bp(wo).

Proof. First we show an analogon to the Sherman-Morrison formula (4.129),
namely

N(B+ (v, )u) =N(B), R(B+ (v, )u)=R(B), and
<v,BT>
+ (v, Blu)

if veN(B)?t, ueR( ), and 1+ (v,BTu)#0,

(B+ (v, )u)l = BT — B'u, (4.142)

for any B € L(X,)), by just checking the Moore—Penrose equations
T'T = Pyrye,

TT! = Pgrv D(TH) = R(T) + R(T)*
Rty (1) = R{T) +R(T) (4.143)
TT'T = T,
Tttt = T,

that uniquely characterize the generalized inverse TTof T (cf., e.g., [45, Section
2.1]). Here, Py denotes the orthogonal projector onto the closed subspace H.
Note that the first identity automatically implies the third one. The first identity is
satisfied, since

<UaBT'>

(BT_I—F(?} B I - B'B]-)

+ (v, Btu)

B'u)(B+ (v, )u) = BTBJr< B'u = B'B,
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which also implies that V(B + (v,-)u) = N (B). The second identity holds,
since

<U’BT'>

(B+ (v, )u)(B" - T+ (0, Blu)

Biu)

.i_
_ i (wB%Y) o oo oo
BB + le(vaM[I BB'lu = BB,

which also implies that R(B + (v,-)u) = R(B). Finally, the fourth identity
holds, since

BT.> (v BT.>
BT_LBT B . pt—_— >~ 7/ pt
( 1+ (v, Btu) u)(B+ (v, Ju)( 1+ (v,Btu) v)
BT.> (v BT.>
— BB BT_LBT — gt _\2" /7 pt,.
( 1+ (v,Blu) v) 1+ (v, Bfu) "
Thus, (4.142) is shown.
Since (4.76) and (4.139) imply that
F(z0)—y® = F(2%)— F(xg) + MRy (M) (F(x) — y°
(k) Yo (k) (o) (M)(F(z0) —y°) (4.144)

€ R(BJ) = R(K),

where K = F’(x'), it follows together with R(B?) = R(B]) that miH is well
defined by (4.134). Moreover, (4.139), (4.141), and (4.143) imply that the opera-
tors BY and (B?)' are bounded and satisfy

(Bg)T = (Bg)TK7 (Bg)TKT = (Blg)T7 4.145)
NB)=NB),  RBY=RE)=NE

Let us now assume that wi 41 € Byy(wo) and that (4.140) holds. Then sg #0
and hence B,‘z T well defined by (4.134). Since (4.144) now also holds for £+ 1,
since s{ € NV(B2)* and since (4.140) implies that

L+ [[s2ll 72 (si, (BR) T (F(240) —92) ) #0,
the remaining assertions follow with (4.134), (4.141), (4.142), and (4.145). O

In the following theorem we will prove a result on local linear convergence of
Broyden’s method provided that

zo — 21 € N(BY)* = N(Bo)* (4.146)
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holds and that ||zo — 2| and Hﬁg — K'K]|| are sufficiently small.
Due to the propagation of data noise during the iteration, k has to be appropri-

ately stopped. We will show in the next theorem that everything works well until
k.« = k.(0) defined by

<TAL < |spll,  0<k <k, (4.147)

I,

for some 7 > O sufficiently large, where Ag is a computable expression satisfying
0<Ad—0, 7> [My—y)A)™ -0 for §—0, (4.148)

where we assume that « is appropriately chosen in dependence of § and 7 is some
positive constant. If 7AS < ||s¢|| for all k € Ny, then k. := oo. We will give a
criterion in the next theorem that guarantees that k, < oo. In the noise free case,
we choose k. (0) via (4.147) by setting A2 = 0.

If the regularization method R, used in the definition of yg (cf. (4.132)) fulfills
(4.64), (4.78), and (4.133), then

1My =)l = (M = Ra(M))(y — F(x0)) + Ra(M)(y — 4°))l|
(I — Ro(M)M)M'(y — F(z0))|| + O(6a”2)  (4.149)
O(|M(y — F(xo)| + 6a77).

IN

Note that ||MT(y — F(x0))|| < oo if (4.76) and (4.139) hold. Moreover, it holds
that M (y — F(xg)) — 0as § — 0.
If R, also satisfies (4.69) and if the source condition

MT(y — F(z)) = (M*M)*v, veX,
holds for some p > 0, then it follows with (4.149) that
2w
1M (y = y2)|| = o(671)

provided « is appropriately chosen. In this case,

2p

AS = §zutt (4.150)
would satisfy (4.148) and would hence be an appropriate choice in (4.147).

Note that the constant v in (4.148) need not be known explicitely, which is
practically relevant, since 7 has to contain an estimate of the typically unknown
norm of the source element v appearing in the source condition. The choice of
A above, however, still relies on the knowledge of the exponent 1 or at least on
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a positive lower bound of . If no such bound is available or if 4 = 0, then the

heuristic estimate 1

Al = a2
can be used, where « is chosen via an a-posteriori selection criterion (cf. [45,
Section 4.3]). Of course, instead of the Holder type source condition above also
logarithmic source conditions (4.68) can be considered.

Theorem 4.21 Let (4.76), (4.139), and (4.146) hold and let us assume that
|zo — 21| and || By — KTK|| are sufficiently small and that T > 0O is sufficiently

large so that

- 1y q
c(8,q) + A |M|| < —— 4.151
(6,q) +47 | M]| T+ (4.151)

holds for some q € (0,1/3], where

1+¢?
1—q)?’

(

¢(8,9) == | B — K'K|| + Leg||wo — 27| (4.152)
Bg = KTBg, M:= KM, K = F’(xT), xl denotes a solution of (1.1), which is
assumed to exist in B,(xo), cg is as in (4.76), and 7 is as in (4.148).

Then the sequence {x3} is well defined by (4.134) in B,(x") C Ba,(wo) for all
0 <k <ki+ 1, where k, = k.(0) < oo is defined as in (4.147). Moreover,

|25, — 2t < qllzg — 2f| < ¢ ||z — 27| (4.153)
and A
|Bpos — K'K| < c(d,q) (4.154)
hold for all 0 < k < k, and
l2d, —2f| = 0(AY),  af, oy — =l = 0(AY), (4.155)
and
ke =0+ |InAd)). (4.156)

Proof. We will use an induction argument to show that for all 0 < k£ < k, the
following assertions hold:
2} € Byp(z0), R(BY) =R(BY), af —a' e N(BY) =N (B, (4.157)
2} — =¥ < ¢"llao — 2T, (4.158)
|1B) - KTK| < |B—-K'K| (4.159)
(1+¢H(1 —¢")
(1-g)?

+5crfleo — ot
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Note that, due to (4.139), Eo and M are bounded.
Since xg = xp and (4.146) holds, the assertions are trivially satisfied for £ = 0.
Let us now assume that the assertions hold for some 0 < k < k.. Then
Lemma 4.20 implies that wg 41 is well defined by (4.134).
It follows with (4.134), (4.141), (4.143), (4.145), and = — 2t € N(BY)* that

thy —al = o —al - KN (F(a}) - yp)
—- q ((Bg ~ KT8 — o) (4.160)
~ KN (F(}) —y - Ko} - 2h) - Ky = )
and that R R
HK'K=H). (4.161)
Therefore,
L= [[HRBI| = |} — Hp(K'K = Bl > [HII(1 - [|1BY - K'K]))
which yields the estimate
5 1

Hi|| < _ : (4.162)
V=

The image of the Taylor remainder under KT can be estimated by means of (4.76):
IKT(F(2}) -y — K (2}, — 2"))|
= K [ Gl o)~ K -t )
< legllz) — 2% (4.163)

For the data error effect one gets with (4.139), (4.141), (4.143), (4.147), and
(4.148) the estimate

1K (y=y2)ll < M| M (y—y2)ll < FIMIAL <A~ M| [[s3]]. (4.164)
Since (4.152), (4.158), and (4.159) imply that
1B = K'K|| + jerllap — «'| < c(b.q), (4.165)
we obtain together with (4.134) and (4.160) — (4.164) that

(1= (e, q) + A IMID) |2y — 2| < (e(8,q) + 77 M| [l — 2]
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and hence with (4.151) that
lzhy, — 2Tl < qllzf — 2T (4.166)

Thus, miH € Byy(x0) and (4.158) also holds for k + 1.
We will now estimate (59, (Bg)T(F(miH) — F(22))) from below. Using
(4.134), (4.139), (4.141), (4.158), and (4.162) — (4.166), we obtain

(82, (BYT(F(a)41) — F(x0))
= [s21%+ <5k7HkKT(F(xk+l) o))

= sl (sl = IR0 oy — o)
K (P af) - 08 - K(@hy —2D)))
1
2 st (12 = Ty (leker =t + denlladir -T2
I sg)
> HS(SHZ(I — q-+ %CquJrszO - xTH + (1 + Q)'?T_l HMH >
- (1=¢c(3,9)(1+9q) ’

where we have used the estimate

lafe —a'l _ 4

< . (4.167)
s3] I—q

Since under the assumption that ¢ < 1/3 and that (4.151) holds, the expression in
brackets is larger than 0, we may apply Lemma 4.20 to conclude that Bg 41 iswell

defined, that R(B)_,) = R(B5) and that N'(BY_ ) = N(B}). The last identity
together with (4.134) and 2 — 2T € N(BJ)+ = N(B)* implies that

miﬂ —ate N(Bg)L = -/\/’(B/g)L = N(BgH)L-

To show (4.159), we define

1)

~ ~ Sy, - A

B, =B+ <||s% ||2> (KTK — B))s? (4.168)
k

for which it obviously holds that

iy ' (B) - K'K)s, if sls),
(BY,, — K'K)s = _ S (4.169)
0, if s € span(s)).
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Together with (4.163), which also holds for £ + 1, we now obtain the estimate

<82">

53112

o) 0
”Bk+1—Bk+1” = ‘

((KTK _ Bg)si - KT(F(wngl) - yg)) H

H (st ) (Ki(F@) - Pt - K(af - 21))
Bk ‘ '

— KV (F(2),) — F(a") = K(a,, — xh)) H

cr (|lzg — 2T + [l — 2TII?)
2 ([l = 2t = [l 4y — )

(4.170)

Thus, the difference between Bg and KTK satisfies the bounded deterioration
condition

(e = 2TI% + [l2g 1y —=T1?)

(l2g = 2t =l — 2TI])

Note that, due to (4.166) the denominator does not vanish. Together with (4.158),
(4.159), and (4.166) we now obtain that

~ A Cc
1Bi1 — KK < |1B] - K'K|| + =

18Ry — KK

(1+¢*)(1—g"
(1-q)?

< ||Bo— K'K|| + Leg||zo — 27|

crllzg — =21+ %)
2[|2, — 21| (1 - q)

(1+¢%)
(1—q)?
which implies that (4.159) also holds for &£+ 1. This finishes the induction. The es-

timates (4.153) and (4.154) now follow with (4.152), (4.158), (4.159), and (4.166).
Since (4.134) and (4.166) imply that

< 1By — K'K| + eglzo — 2| (1=d"+d"(1-q)),

Is?ll < (1 +a) lla, — 2T, (4.171)
we obtain together with (4.147) and (4.158) that
0 <Ay < [l < (14 ) [laf — 2| < (14 q)q" |zo — 2T .

This implies that k£, < oo and that the estimate (4.156) holds.
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Since (4.157) holds for &k = k., also mi* 41 1s well defined. Now (4.154) and
(4.160) — (4.165) imply that

5 5 FIMI s
g, 1 — &'l < qllag, — 27| + mﬁa-

This together with (4.147) and ||mi* —zf| < ||aci*+1 —at|| + ||si* || immediately
yields (4.155). O

Note that for the rate in the theorem above it is necessary that | B — K1K|| is
sufficiently small for all §. This is always satisfied at least for sufficiently small &
if | By — KTK]|| is sufficiently small and if || By — By — 0as § — 0.

If AY is as in (4.150), then (4.156) implies that k, = O(1 + |Ind]) as for the
previously considered Newton type methods.

For the proof of asymptotically superlinear convergence, we need the follow-
ing lemma, where we estimate the influence of the mollified noisy data. We will
assume that BJ and By satisfy the condition

1B = Boll < ear M (y — )| (4.172)
for some positive cyy.

Lemma 4.22 Let the assumptions of Theorem 4.21 hold and assume that (4.151)
also holds for § = 0. Moreover, assume that (4.172) is valid. Then there exists a
constant ¢ > 0 such that for all k < min{k.(9), k.(0)}

lzg — zx|| < c|MT(y — 32| (4.173)

where mg and xj, are defined by (4.134) and (4.135), respectively, and k. is chosen
by the stopping rule (4.147).

Proof. First of all, we want to mention that {x} is also well defined, since an
inspection of the proof of Theorem 4.21 shows that the assertions (4.153) and
(4.154) remain valid for z, for all k& < k,(0). Omitting the superscript ¢ in B9,

H ,‘z, etc., should reflect the noise free case.
Since (4.145), (4.146), (4.157), and Lemma 4.20 imply that

R(BY) = N(K)*" =R(By) and N(B}) = N(B}) = N(Bo) = N(By),
we obtain together with (4.143) and (4.161) that

Hy(BR — By)Hp = Hy — H} = H{(B{ — By)Hy. .174)
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This together with (4.160) yields
Thiy — ke = HR(BR — K'K) (2 — o) = Hy(By — K'K)(ay, - 2)
— Hy(K(F () = y3) — K'K (a3, — 21)
+ Hy (K (F(ag) —y) = KK (2, — ')
= Hy(B) — By)H}(x}, — =) + Hy(By, — K'K)(a}, — z,)
+ HY(BY — By) Hy (KT (F(xy) —y — K(z — z7))
— HY(K(y = 42))
— Hy(K(F(a) = Fay) = K(z — ax)),
where we assume that k& < min{k.(9), k«(0)}. Due to (4.154) and (4.162),
H < ;
T 1—cbq)’

where (0) means that it holds with and without 0. Since (4.158) and (4.165) imply
that

iR (4.175)

1By — KK || + Leg|lz), — zp]| < ¢(0,q) + terd® ||lzo — =T,

we obtain together with (4.163), which also holds for al replaced by xy, (4.164),
(4.175), and the representation above that

)
”karl |

1
< g (€0.0) + Jend o — ) e = (4.176)
MM (y -,
T 1M = 92)
1

+— Bé—ék ( — —|—lchk $0—$T xk—aﬂ ),
(1—c(q))2” k I{ =z — 2"l + 3erd”| I |

where
é(q) == max{c(d,q),c(0,q)} . (4.177)

We will now derive an estimate for HB,‘zH — Bkﬂ”- Using (4.76), (4.134),
(4.141), (4.143), (4.157), (4.168), and (4.169), we obtain the representation

Bl =B = (Bl — Biyr) = (Bitr — Bi)
53
+ (Bk-H - KTK)(Pspan(si)J- + Pspan(si))

- (BkJrl - KTK)(Pspan(sk)J- + Pspan(sk))
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5 5 _
- <S’i; >K*K(Ri—1) Sk _ sk, >KTK(Rk—I)—Sk
sl Ispll llswll skl
+ (Bg - KTK)Pspan(si)J- - (Bk - KTK)Pspan(sk)J-
= <<Sié'> - <Sk">>KTK(Ri—I) i
1A skl [EAl

, §
()t gy
sk [EAl

, 5
+<5ka >KTK(Rk—[)< S? Sk )
s Isgll lskl

+ (Bg — Bk)P (s3)+

span

_|_

+ (B, — K'K)(P, P

span(s$)+ — span(sk)l) ’
where we have used the notations
1
R = / R(x) +t(xd, —ad),2")dt,
0, (4.178)
R, = / R(.%'k +t(.%'k+1 —.%'k),.%'T)dt.
0

This together with the estimates

P,

H span(s{)L+ — span(sk)lH

[t -

el = Iy~ v
m - = -

152 = s llsg 1| + st lsill = N3 )]
[EANEA|

2|}, — skl

max{||s} ], [lskll}

and

)
I1-RO| < lep(lz0), —at| + 1|z - 2f)),

1
IKTE(R] — Ry)| < / | KK Ray, + (s — 1), 27)
0
(R(x) + t(xh4) — 20), % + t(pps — a1)) — I)|| dt
< cr(llat s, — ol + N2t — 2ll)

(3 + Senlllann — ot + w21 |
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which follow with (4.76) and (4.178), yields

2||sp, — skl

max{||s} | [[s«ll}

1By — Bl < (1B - K|

0
+3er(llafr =2l + lowe — ]
+ llof ot + Jlow — ")) (4.179)
2% » 4 )
+11BY = Bell + er(llafr = wrrl + llof — al)
(4 + SenClmns — 1) + o~ #11)).

Since (4.76), (4.134), (4.141), (4.145), (4.164), (4.174), (4.175), and (4.177) imply
that

sy — skl = |HRKN(F(2}) — yd) — HyK'(F(x) — y)|
1 .
EEOE 1B = Bill (1 + ser o — 2| g — 7|
1
T4 <(1 + ger(||af, = at|| + [l — 2¥)) af — @il

ATy = w21 ),
we now obtain together with (4.153), (4.152), (4.159), (4.167), and (4.179) that
”karl - xTH ”Bngl - Bkﬂ”
2q
< -

(1—=q)(1 —cq))

(1 + Serg ||zo — 2|

1—¢(q)
+(1+ crg® e — 2| [l — @l + (M| | M (y — yi)ll)

(3er(l +@)g" [lzo — 2| +¢(0,q))

1B — Byl |log — 27| (4.180)

+erg™lzo — 27| (3 + der(1 + @)d" |20 — 2T|)
6 A A~
(lfyr = zasall + e — 2el)) + qllzy — 2t |1BL - Bl
Let us now define
v o= max{} ||z} — ax|, |2} — 2| 1B} — Bil, llzx — 2| | B — Byll}.
Then we obtain with (4.176) and (4.180) for all k¥ < min{k.(d), k.(0)} that

Ve < max{er, e2}y + max{es, ea} | M M7y — gl
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where
00+ denllzo —atl 1+ fenllao —af|
1 = p p )
1 —¢(q) 2(1 —é(q))?
14 Leg ||z — ot
o = o T o0 el 211)) 4 g b1+ er),
1 —¢(q)
1
C3 = — = % s
2(1 —¢(q))
c4s = a+bes,
0 = 20 (0(0,q) + (1 + q)erllzo — 2]
(1 -¢)(1—¢(q))
b = 2qenllro — 2| (3 + 11 + )enllzo — 2T])).

Note that max{c;,c;} < 1if ||zg — 2T||, | By — KK and ||By — KTK|| are
sufficiently small, which we assume in the following. Note that this also implies
that ¢(q) defined by (4.177) becomes sufficiently small.

Thus, we obtain for all & < min{k,(9), k.(0)} that

2max{cs, s}

23, = @k ]| < 279 < 290 max{er, e2}" + IV M (y = y2)ll-

1 — max{cy, 2}
This together with vo = ||z — 27| || B — Bo|| and (4.172) proves the assertion. O

Essential for the proof of the next theorem is also the following result by
Griewank [52]:

Proposition 4.23 Let {C} }ren, {C’k}keN C L(X,X) be sequences of positive
semidefinite selfadjoint operators, {si}tren C X\{0}, {Vk}reny C R, and ¢, o
nonnegative constants such that for all k € N

dim(R(Cy, — Co)) < o0, ICx41 = Cronall < ey
Ch155 = 0 5, (v,Crp1v) < (v,Cpv)  if vLsy,
)\*(C())EO', Z,YK<OO7

k=0

where \(C) := inf{||C = T|| : T compact}. Then

Jimn sup ( Sk, CiSk )

msup o < M)

Proof. See [52, Theorem 3.2]. O
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Theorem 4.24 Let (4.76), (4.139), (4.146), and (4.172) hold and let us assume
that ||xo—2'| and || By— KT K || are sufficiently small and that T > O is sufficiently
large. Moreover, let us assume that By — KK is compact. Then

=2, — =]

lim — k2 1 . (4.181)
0=0 [l _y — 27|

Moreover, if k.(0) is finite, then xy, = xt, otherwise

.
Jim sup 125 =2 _ g

: , (4.182)
koo ||Tk — 27|

where $2 and xj, are defined by (4.134) and (4.135), respectively, and k. is chosen
by the stopping rule (4.147). z' denotes a solution of (1.1), which is assumed to
exist in Bp(xo).

Proof. First of all, we assume that (4.151) holds for all § > 0 sufficiently small
and some g € (0,1/3] so that then the results of Theorem 4.21 are applicable.
Note that this is possible due to the fact that we assumed that ||zg — 2| and
|By — KTK]|| are sufficiently small and that 7 > 0 is sufficiently large and since
(4.172) holds.

We will first consider the noise free case. If £.(0) = k < oo, then it follows
with (4.147) that s% = 0 and hence that z = T Since an inspection of the
proof of Theorem 4.21 shows that (4.166) in the noise free case also holds for
k= if, this shows that zj, = af.

Let us now assume that k.(0) = oco. We will show that (4.182) holds. By
(4.134), (4.141), (4.168), (4.169), (4.170), and Theorem 4.21, the assumptions of
Proposition 4.23 are fulfilled for

W=z -2, =0, Cy=(By—KK)B,—-KK),
Cir1 = By — KTK)*(Bjyy — KTK), and X,.(Cy) =0.
Thus, R
lim sup 1By — KTK)Sk” = (4.183)
k—o0 (B

Now (4.134), (4.141), (4.145), (4.154), (4.163), and (4.175) imply that
|zper — 2t = || Hi(By — KTK)(211 — )
+I:Ik(Bk - KTK)(I'k - warl)
— Hy (KT (F(zy) —y — K (21, — 2)))|
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1 .
——(c(0 —af By, — K'K
oo gy (0D ews =l + I(Be— K1)y
+denlor - 2t)1?),

where we have used the fact that (I — HyBy,) (), — ) = 0, which follows from
(4.143) and (4.157).
This estimate together with (4.183) and (4.171) (6 = 0) yields

[(Br — KTK) sy
skl

|41 — 2] !

lim sup < ——— limsup < 1+4+¢
P o] S 120, e (1)

+ Senlla, —2f|) = 0.

Note that, due to (4.151) and (4.152), ¢(0,q) < 1/2.

Let us now turn to the situation of noisy data. Note that, due to (4.148) and
(4.173), 2 depends continuously on ¢ for all & < min{k,(5), k.(0)}.

Let us first assume that £, (0) = k < co. Then we now from above that z P = ot
Due to (4.147), this also implies that

lil(rsn i(l)rlf ko (8) > k. (4.184)

Moreover, we obtain together with (4.147), (4.153), and (4.171) that

ey —atll _ (1 +a)llag — gl
[Eradl TAY

forall k — 1 < k < k.(8) and § > 0 sufficiently small. This together with (4.148)
and (4.173) implies the assertion (4.181).

Now we assume that k,(0) = oo. Then (4.184) implies that k. (J) — oo.
Moreover, (4.147), (4.148), (4.153), (4.173), and (4.171) imply that

|23, — =] O+Hd—wm)WM4—ﬁn |3 1 = @ |
g — 2t~ |2 — 2t/ [k — aT]] |l — |
lensr —afll | e+ M @y — wd)]
2k — 2] A,

for all k < k. (9). Thus, assertion (4.181) follows with (4.148) and (4.182). a

Remark 4.25 Note that if we choose M, Bg ,and By as in (4.136), then the oper-
ator By — KTK will in general not be compact, hence yielding only linear but not
superlinear convergence.
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If we look at Example 4.19 with the assumptions that 7 = I and that u(c'),
ug, and u(<) are bounded away from zero, and if we choose M, Bg ,and By as in
(4.138), then the operator Bo — K'K is compact. This can be shown as follows:
using the formula

Ale) 'z =A@z + (6—)A(e) 4],
one obtains that
(By — KTK)h = u(ch) (e —2)A@)  hu(c)].

The compactness now follows from Sobolev’s Embedding Theorem, since A ()~}
maps L?(€2) into H?(Q2) N H}(£2). Using this argument one can also show that
(4.172) holds. Since it was already shown earlier that (4.76) holds and since obvi-
ously (4.139) and (4.146) hold, Theorem 4.24 is applicable for this example.



5 Multilevel methods

It is well known from the solution of partial differential equations and optimiza-
tion problems that multilevel methods have a high numerical efficiency. This is
achieved by combining the information on different levels of discretization. Espe-
cially multigrid methods play an essential role that use appropriate combinations
of smoothing steps on fine grids with coarse grid corrections.

In Section 5.1, we introduce regularization by discretization, which provides the
basis for the multigrid methods that will be investigated in Section 5.2.

The main result of this chapter concerns the full multigrid method, i.e., a multi-
level iteration with multigrid preconditioning, that can be established as an iterative
regularization method for nonlinear ill-posed problems.

For combinations of previously presented regularization methods for nonlinear
ill-posed problems with discretization on different levels of refinement, we refer to
[143] and [37, Section 4].

5.1 Regularization by discretization

Regularization methods for ill-posed operator equations (1.1) are usually defined
in an infinite-dimensional setting and have to be discretized for calculating a nu-
merical solution. Since finite-dimensional problems are always well-posed in the
sense of stable data dependence one could also think of stabilizing an ill-posed
problem by discretization.

Projection methods for the regularization of (usually linear) ill-posed problems
have been studied and analyzed in a number of publications, whereof we can only
cite a short list (cf., e.g., [7, 18, 46, 55, 96, 119, 129, 132, 151]).

An analysis of discretization methods for linear ill-posed problems (cf., e.g.,
[45, Section 3.3]) shows that, while discretization in the preimage space does not
generically converge (cf. a counterexample by Seidman [147]), finite-dimensional
projection in the image space always yields a regularization method. Therefore,
when considering regularization purely by discretization, we prefer the latter ap-
proach. Note that in Section 4.3 we have considered the combination of regular-
ization by projection for linearized problems with a Newton type iteration (see also
[86]). Now we apply regularization by image space projection directly to nonlinear
problems.

The main purpose of this section is to provide preliminaries and results that will
be required for the analysis of multigrid methods in Section 5.2.
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A straightforward generalization of regularization by projection to nonlinear
problems, F(z) = v, is to approximate an exact solution ' by a solution x? of the
finite-dimensional problem

QF(2) =Qu’, 2} €mo+ X :=a0+ K}, (GRY

where (); is the orthogonal projector onto the finite-dimensional subspace ),

Nchcyc...cRK), |J=R(EKy, (5.2)
keN

and K is a known bounded linear operator that can be seen as some approximation
to F’(x) and that is needed in the numerical computations. As always zg is an
initial guess for the solution z'. The results of the linear case can be carried over
to the nonlinear setting if one of the following two nonlinearity conditions on the
operator F'is satisfied: either the tangential cone condition (cf. [141])

[F(z) = F(2) = Ky(z = 2)|| < crellKy(x =TI, 2,7 € Byp(xo),  (5.3)
or the range invariance condition

F(z) - F(&) = K4R(z,%)(z — &) ,

— 7
N (5.4)
|R(z,%) — I <cr, x, € Bayl(xo),

where c¢;. and cg are positive constants and sz(xo) denotes a closed ball of ra-
dius 2p around zy. The last condition means that the range of divided difference
operators DF'(z, %) in

F(z) — F(Z) = DF(z,2)(x — %)

remains unchanged in B,,(xo). The divided difference operators D F'(x, ) are not
uniquely defined by this equation. If F is Fréchet-differentiable in B2, (o), then
one may set

1
DF(z,%) = /0 F'(Z+t(x — 7)) dt.

If Ky is set to F'(x4) for some xy € B),(xo), then (5.3) can usually be verified
similarly to (2.4). For the alternative nonlinearity condition (5.4), the previously
considered condition (4.76) is sufficient as long as p is sufficiently small.

We will here and in the section on multigrid methods concentrate on condition
(5.4) and refer to [87, 88, 93] for corresponding results under condition (5.3).

For the convergence analysis of this projection method we need assumptions
similar to (4.121) — (4.125):
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Assumption 5.1 Let {h;};cn be a real sequence with h; \, 0 as | — oc.
(i) Smoothing and approximation property: let Y be a Banach space such that
Wwcy, Ky € L(X,)), I — Qillyr,y §51h§),
for some p, ¢; > 0.

(ii) Inverse inequality:

for some ¢, > 0, where
7= QKT = inf{ || Kyl : yll =1 AyeN}. (55

(iii) Bound on h;: let

for some r > 1 (compare (4.41)).

It has been mentioned already at the end of Section 4.3 when dealing with pro-
jection methods that this assumption is satisfied for parameter identification prob-
lems like the one in Example 2.14 if finite elements are used for the spaces )
(cf. [88]).

As usual for nonlinear problems, the initial guess x has to be sufficiently close
to xf. Moreover, we assume that the difference xo — xt s orthogonal to the
nullspace of K3, i.e.,

zo — ol € N(Ky)* (5.6)

so that it can be expected to be well approximated by functions in X; = K, gyl
(compare (2.9) and (4.146)). This condition together with (5.4) also uniquely se-
lects a solution of (1.1) in By, (xo) if cg is sufficiently small. Moreover, condition
(5.4) also guarantees that problem (5.1) has a solution x? for all [ up to some index

7 depending on the data noise level. In addition, the approximations x? satisfy
error estimates similar to the linear case (cf. [45, Theorem 3.26]):

Proposition 5.2

(i) Let (5.4) with cr < 1/2 hold and assume that x, % € By,(xo) are such that
F(z) = F(%)and x — & € N(Ky)*. Then x = i.



Section 5.1 Regularization by discretization 137

(ii) Let (1.2) and (5.4) with cg < 1 hold and let ||xo — x¥|| be sufficiently small.

Then there exist positive constants c’l‘d, cgd, and cgd independent of | and §

such that problem (5.1) has a solution ﬂ:? in By, (o) for all | < "4 and
l2f — 2t < (17 = P)(zo — 2¥)| +69,7"), (5.7)
where "% is defined by
"= max{l : &% ||zo — zT|| + c§d51l_l < pforalll <I}, (5.8)
7, is asin (5.5), and P, is the orthogonal projector onto X; = K g‘ V.
Proof. First we prove (i). It is an immediate consequence of (5.4) that
0= F(x) - F(z) = KyR(z,2)(x — 7).

This implies that R(z,Z)(x — Z) € N(Kj) and hence together with z — Z €
N (Ky)* that

R(2,%)( — #) = Py, R(2,8) (¢ — #) = Py, (R(2,&) — D)z - 7).

from which we conclude with (5.4) that

- - - - CR -
le = &l = | R(z, )™ Pxey (R(w, &) = I)(w = 3)|| < o 1* =2l

Thus ||z — Z|| =0, since 22— < 1.

For the proof of (ii) see [87, Theorem 2]. The essential part of the proof deals
with existence of a solution of (5.1). This part is quite similar to the verification of
solvability of the coarse grid equation in the proof of Proposition 5.4 below. O

Convergence or convergence rates can be achieved if the iteration is appropri-
ately stopped. We suggest to choose the stopping index [, = [,(d) such that

l, — 00 and n> 6hl:p —0as 6—0 (5.9)

or via
nhPHP <5 <P 0 <<y, (5.10)

if the source condition
wo—al = (KfK)Mv,  p>0, veN(E)" (5.11)

holds. In both cases 7 is a positive constant.
Assumption 5.1 and (5.6) together with the estimate (5.7) and the stopping cri-
terion (5.9) immediately yield convergence of x?* tozfasd — 0.
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Moreover, if the source condition (5.11) holds for some p € (0, 1] and if the
stopping criterion (5.10) is used, then Assumption 5.1, (4.119), and (5.7) imply
that

2
|2 — 2l[| = O(s5241) .

Note that [, < [ (cf. (5.8)) if n is sufficiently small.
See [87] for results on optimal convergence rates where instead of (5.9) and
(5.10) the discrepancy principle (2.2) (with k replaced by 1) is used.

5.2 Multigrid methods

Multigrid methods (MGM) are well known to be extremely efficient solvers for
large scale systems of equations resulting from partial differential equations and
integral equations of the second kind and have been extensively studied in the
last years (see, e.g., [13, 14, 56, 59]). A well-known application of multigrid
operators is the full multigrid method (FMGM), i.e., the simple nested iteration
scheme starting at the coarsest level and consisting of multigrid preconditioned
fixed point steps on gradually refining levels.

For ill-posed problems the behaviour of MGM is not so well understood, yet.
The main problem lies in the definition of smoothing operators. The crucial effect
of smoothing out the higher frequency part of the error, that the usual iterative
schemes such as Jacobi, Gauss—Seidel, or SOR show in discretizations of PDEs
or second kind integral equations, gets lost for first kind integral equations, due
to their adverse eigensystem structure: here high frequencies correspond to small
singular values of the forward operator and are therefore strongly amplified by
inversion.

An analysis of multigrid methods for (Tikhonov) regularized ill-posed prob-
lems, with possibly small but positive regularization parameter « and a discretiza-
tion in preimage space can be found in [68, 136] (see also [58]). We here concen-
trate more on the aspect of regularization solely by discretization, and therefore
apply projection in image space for the reasons mentioned above, still including
the possibility of additional regularization (see [88]).

The simplest case of a two grid method is sketched in Figure 5.1 and can be
used to recursively define a multigrid method by replacing the exact solution on
the coarser level again by a two grid step.

The nonlinear multigrid method (cf. [59], see also [14] for a different variant)
for the approximate solution of the projected equation (1.1) with noisy data 7°,
ie.,

QiF (x) = Quy’ =: fL € V)



Section 5.2 Multigrid methods 139

fine level —@ o ® pre-smoothing .S,

O post-smoothing .S (optional)
< solution By

| restriction

/" prolongation

coarse level

Figure 5.1 The two grid method B,

inxzy+ X = x9+ Kg Vi, with K as in (5.3) or (5.4), can be inductively defined
as follows:

Algorithm 5.3 (Nonlinear Multigrid Method, NMGM)
Let zinit € (w() + Xl) N Bp(x()), fie V.

(i) Set NMGM(1, Zinis, f1) := ®1(@init, f1) € zo + A

(il) Assume that NMGM(l — 1, s, d) has been defined for all s € (xo + Xj_1) N
B,(z0) and d € Y,—; and that it maps into o + &j_;. Moreover, let
T1-1 € (zo + X1—1) N By(x0) and f—1 := Qi1 F'(F;1) be given.

(iii) Pre-smoothing: Set o := Si(Tinit, f1)-

Coarse grid correction: Set d;_; := Q;—1(F(Zsmo) — f1)
Choose \;_; € RT
Setd;_1 :== fi—1 — N—1di—1
Set sgg)l =T
Fore=1,...,m:
Set st = NMGM(I — 1,5V, di_y)

Set NMGM(Z, Tinit, fl) = Zsmo T+ Aﬁll(sl(inl) — .’2'171).

Here @ (xinit, f7) is a (typically iterative) solution method on the coarsest grid
that is supposed to approximate a solution of QF(x) = Q;f; in zp + X in a
sense to be specified below (see (5.22)).

The damping parameter \;_; must in principle be chosen at each level such
that certain closeness requirements (see (5.20) below) are satisfied. The auxiliary
values T;_1, fl,l, that are used for constructing starting points for the coarse grid
iteration, are here preliminarily assumed to be a-priori fixed. In the nested iteration
(see Algorithm 5.5 below), where the operators NMGM are used, they are defined
in the course of the iteration.

To simplify notation, we use a cycle regime m that is constant over the dis-
cretization levels. Of course, also a level dependent cycle regime m = m(l) can be
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used, e.g., the alternating cycle with m(l) = 1+ mod(/,2). For the V-cycle m = 1
and the alternating cycle in the linear case we refer to [89] and [88], respectively.
Note that Algorithm 5.3 is well defined only if NMGM ([ —1, sl(l:ll) ,d;_1) remains
within B, (zo). This will be guaranteed by the conditions in Proposition 5.4 below.

As mentioned above, the smoothing operators S; have to be carefully chosen.
In [94], King shows that an appropriate choice in the linear case, F'(x) = Ky, is
the operator

SiM =K (I — Q1) Q (5.12)
with & ~ ||(Q,K3)T||%, more precisely,

7, <1 and gy >c>0, (5.13)

where e is as in (5.5) and 7; is defined by

Vo= (I = QK- (5.14)
Note that
v, = mf{{|QKp] : ol =1 Ave A}
< inf{ QK] ol =1 A ve Xt nx)
= mf{[|Qu — Q) Epl| : ol =1 AveXT NnX} <7,
since

N(Qi-1Ky) = R(K;Qu-1) = &, (5.15)

and hence ¢ < 1 has to hold in (5.13). If Assumption 5.1 holds, an appropiate
choice for &; is given by
&~ h

We mention in passing that to achieve optimal convergence factors one should
choose &; as large as possible subject to the constraint (5.13). Thus, for computa-
tional purposes, it sometimes pays off to precompute (an approximation of) 7,_;
and set

& = 71__2 1

The operator Sl“n acts as a stabilized rough approximation of the inverse of
Q1K on the high frequency part (I — @Q;—1)Y); of ), while just removing the low
frequency part Q;_1Y; = Y;_1, leaving its treatment to the coarse grid correction.

The operator I — SlhnK 4 is symmetric with its spectrum contained in (0, 1): note
that Sl“nK y =& K, tT(Ql — Q1) Ky, where we use the fact that in nested spaces )
Q1-1Q; = Q;—1 = Q;Q;—1 holds. Moreover, (5.13) and (5.14) imply that

(I =S5 Kyo,0) = |[v]|* = &llQuI = Qu-1) Kzl > (1 = &77_1) o> > 0
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for all v € X and hence
II-S"Ky| <1 and  [|SIKy| <1. (5.16)

In addition, it can be shown as in [94, Lemma 2.5] that 1 — Sl“nK 4 is a contraction
on lel N &z using Qi—1 K4(1 — P—;) = 0 (cf. (5.15)), we obtain that

(I—-SP"K)P(I~Pry) = (I—S"Ky)(I— PP
= (I -&GK;QKy)P(I — Py)
and for all v € A] that
(I = &K QK)o v) = ol = & QK] * < (1= &a7) ol
This together with (5.13) implies that
|1 = S K P(T — Py < /T (5.17)
Generalizing the smoothing operator (5.12) to the nonlinear situation, we set

Si(@imit, f1) = Tinit — GG — Q1) (QuF (@init) — f1)

(5.18)
Tinit € A7, f1 € VI,

with & chosen according to (5.13).

The uniform contraction property of I — SllinKﬁ on the high frequency part
of level [, in combination with the coarse grid correction, enables us to prove a
uniform contraction factor estimate for I — NMGM(I, xinit, Q1 F).

Proposition 5.4 Ler (5.4) with sufficiently small cp < 1 hold and let NMGM be
as in Algorithm 5.3 with S defined as in (5.18), where & satisfies (5.13). Moreover,
we assume that the cycle regime m is chosen such that

cm > 1 (5.19)
and that the sequences {\;}, {Z;} are such that

(1+cr)?

AN Nl =l <5 (5.20)

for alll € N, where p > 0 satisfies

(3+2cr)p < 2p. (5.21)
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In addition, we assume that

@1 (Zinit, Q1 F (x)) — x| < €||Tinie — 2| (5.22)
for all Tinie, x € (xo + X1) N Bs(xo), where
S
g:= (em) xm-D (5.23)
and cis as in (5.13).
Then NMGM has the level independent contraction factor ¢, i.e.,

| NMGM (I, Zinit, Q1 F (z)) — || < €||Tinit — || (5.24)
foralll € N and all iy, x € (xo + &) N Bs(xo).

Proof. The proof is done by induction. For [ = 1, (5.24) trivially holds by (5.22)
and Algorithm 5.3 (i). Let us now assume that (5.24) holds with [ replaced by [ — 1
and ¢ as in (5.23), and let xinit, € (2o + A7) N Bjs(xo) be arbitrary but fixed.
Denoting by
Tsmo = Sl(wini‘m QlF(x))

the result of the smoothing step, it follows with Algorithm 5.3 (iii) and (5.18) that
NMGM(I, zinit, @ F (z)) € xo + A and that we can decompose the error into its
relatively high and relatively low frequent contributions as follows

NMGM(laminitanF(x)) - = (I - B—l)(msmo - 1')

1
€eX—,

+ Py (o — ) + AL (s = F1m1)

(5.25)

N

€X—

Due to (5.4), (5.12), and (5.18), the difference between xgy, and x can be written
as

Tsmo — T = Tinit — T — §KG[I — Q1] Qu(F (init) — F(z))
= (I = S"Ky) (@inie — @) + )" Ky (I = R(Tinit, ) (Tinie — @) ,

and hence, using the properties (5.16) and (5.17) of Slhn, we get the estimates

|Zsmo — x| < (14 cr)||zinit — ]|, (5.26)
(I = P—1)(®smo — @) < (V1 —c+er)l|zme — |  (5.27)

Moreover, we obtain together with (5.21) that ||zgmo — Zo|| < 2p and hence (5.4)
is applicable to Zgpyc.
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To make the induction hypothesis applicable, we now show that the coarse grid
equation
Qi-1F(s) =di— (5.28)
with
di—y = Qi1 (F(F1-1) — -1 (F(Zemo) — F(2))), (5.29)

has a solution 5,1 € (29 + &j;—1) N Bj(xo) (that is supposed to be approximated

by 31(?1 as given in Algorithm 5.3 (iii)): consider the sequence

=g, I =8 = (QUK) (QuaF(sT) = di), (5.30)

which obviously remains in x¢ + AX;_1. Then we obtain together with (5.4), (5.26),
and (5.29) that

Is' =% < Qi1 KT Qi (F(F1-1) — dii |
< Aot Qo1 KT Qi (F(#mo) — F ()|
< A1 [[R(Zsmo, ) (Tsmo — )|
< N (T4 er)? @i — 2| < 20-1(1 4 cg)?p,

which together with (5.20) implies that s°, s! € B;(z¢) C Ba,(20). It now follows
with induction, (5.4), (5.20), the estimate

s = &7 = s’ =TT = (Qua KT Qi (F(s7) = F(s')
1(Qi- lKﬁ)TQl 1Ky (I = R(s7, 7 )(s) — /7))
erlls’ — 57U < 26N (14 er)p,

7) -
D

IN

and the triangle inequality that the sequence {s’} remains in B;(o). Moreover, it
follows that {s’} is a Cauchy sequence and, therefore, converges to some ;| €
(2o + Xi—1) N Bs(xo), which, by taking limits j — oo in (5.30), solves (5.28), i.e.,
Qi1 (N (FGi1) — F(@1-1)) + F(wsmo) — F(z)) = 0. (5.31)
We can now apply the induction hypothesis to obtain that
o - —
||Sl(f)1 =5l < ellzi-r =Sl

Thus, it follows together with the estimate

1 ~ ~ _
15, = zoll < I@1—1 — woll +2|E1—1 — 511l
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and (5.20) that 51(17)1 € Bj(xo). By induction we obtain that sl(i)l remains in B;(xo)
and that

1™ =511 < e™||F1 — B (5.32)

Due to the nonlinearity of the problem, there is a non-vanishing discrepancy on the
coarse grid, namely

9s == N, (Gi_1 — #1-1) + P—1(@smo — ) - (5.33)
(Note that in the linear case ds = 0.) This Os also enters into the total error, and

can be estimated as follows: by (5.4), and applying (Ql,lKﬁ)T to (5.31), we can
write

0= Pl—1(>\l__11R(§l—lajl—l)(gl—l - jl—l) + R(xsmo, x)(xsmo - x))
and, therefore,

0s = P 10s = P 1R(5-1,%1-1)0s + P_1(I — R(51-1,%-1))0s
= - PlflR(wsmm w)(wsmo - 1’) + PlflR(glfh -%lfl)(wsmo - .%')
+P_(I—R(5-1,%1-1))0s,

which yields
10sl| = (I +P—1(R(S1—1,81-1) — 1)) " Py
(R(glflvi'lfl) - R(wsmowr))(xsmo - 1’)“
2c
< T lweme — 2l

and, by the triangle inequality, also

N EC =5l = 1105 = Poi(%smo — )|

2CR

1 Hxsmo_wH + H]lel(wsmo_w)u'

Together with (5.25), (5.32), and (5.33) we finally obtain the estimate

| NMGM(I, Zinit, Qi F (z)) — ||

(5.34)
< (I = P1)(@smo = 2)I[, [[2smo — [])
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with

o(a,b) = a*c; + by + b(b* — az)%@ , (5.335)

o = 1—gm,
4¢3
2m R m\2
= —t (1 5.36

(6] 3 +(1_CR)2( +e )7 ( )
3 = 4cr em™(14e™)
3 1 —cn .

Obviously ¢ is monotonically increasing with respect to b. Since

g—i(a, b) = a(2¢; — b(b* — a?)"2e3),

¢ is monotonically increasing for all 0 < a < b if
4cta? < 52(4c% —d).
According to (5.26), (5.27), and (5.34) — (5.36), this means that
INMGM(l, init, Qi F (z)) —

< o((\/1 = c+cr)||zmit — 2|, (1 + cr) | Timit — z]|)
< (1 —§+€2mQ+ECR)||ﬂJimt —ﬂsz (5.37)

for some ¢ > 0 independent of [, ¢, and cr provided that
4ch(1+ cp)?e®™(1+e™)? < (1 —cp)*(1 — ™) (c + 2cr(1 — /1 —¢)).

This can always be achieved if cp is sufficiently small which we will assume in
the following.
Now, by our assumptions

1—c<e(m):=(1— L) (cm) 7, (5.38)
which can be seen as follows: for
(1) = 1=t = (1= ) mt)

it holds that ¢(-L) = 0 and that ¢/(t) = —1 + (mt) =1 < 0 for all ¢ > 1/m.
Thus, it follows with (5.19) that ¢)(¢) < 0, which proves (5.38). Together with
(5.23) we can conclude that

l—c+ec+ceg=1—c—c(m)+CGcg+e> <&

for cp sufficiently small. Now the assertion follows with (5.37). O
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We now consider the application of the nonlinear multigrid operator of Algo-
rithm 5.3 in a nested iteration (cf. [59]) for finding an approximation 55? to a solu-
tion m? of (5.1). For simplicity of notation, we consider only one iteration on each
level:

Algorithm 5.5 (Nonlinear Full Multigrid Method, NFMGM)
(i) Seti§ := (w0, Q1Y°).

(ii)) For k = 2,...,1: Set ji = NMGM(kz,fciil,Qkyé), where Zj_; as in

. . ~5
Algorithm 5.3 is chosen as 1 _,.

In the simple situation of V-cycle multigrid operators, this can be schematically
represented as in Figure 5.2.

level k=4 4 ® smoothing S}
k=3 Z3 / < solution B
L —2 o / \ restriction

; \ / \/ /" prolongation
k = 1 A\ A4

Figure 5.2 The FMGM withm =1

To prove convergence and convergence rates we assume a geometrically de-
creasing mesh size, i.e.,
hy = hoa (5.39)

with some hg > 0 and o € (0, 1).
As always, the iteration has to be stopped appropriately. We suggest to choose
the stopping index . = () as in (5.9) or via

no' A, (1) <6 <noF(p),  0<I<l, (5.40)
if the source condition (5.11) holds (compare (5.10)), where
et, £ > g?PH,

() = Lo, & =o%H, (5.41)
g2l e < g2
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Theorem 5.6 Let (1.2), (5.39), Assumption 5.1, and the assumptions of Proposi-
tion 5.4 hold with condition (5.20) replaced by

(1+cr)?
1—cp

16 N <. (5.42)

Moreover, let zt be a solution of (1.1) satisfying (5.6) with ||xo — x¥|| sufficiently
small.

If I, is chosen according to (5.9) with n > 0 sufficiently small, then .’Z’? is well
defined by Algorithm 5.5 and converges to z' as 6 — 0.

If the source condition (5.11) is satisfied for some € (0,1], if I, is chosen
according to (5.40), and if ¢ < o*P*, then we obtain the convergence rate

2
17, — 2t = O(577)

In the noise free case (6 = 0), &; converges to 2t asl — oo and, if (5.11) holds
with i € (0, 1], the rate

12 — 21| = O(Fu(w))

is obtained.

Proof. First of all, we want to mention that we may assume that the solution x? of
(5.1) not only exists in By,(xo) but also in Bj(wo) with possibly slightly adjusted

constants ch, cgd, cgd and level bound ["¢ in Proposition 5.2.

We will now show by induction that i“? satisfies (5.20) for all [ < ™9 where
M9 = max{l <" : ] ||lzg — x| + 5960~ < Lpforalll <}  (543)
with

mg _ max{l, (I + &T)CTd} mg (14 5)chE2

= and &Y= —1—
! l1—¢ 2 hy(1 — eoP)

(5.44)

pisasin (5.21), hg and o are as in (5.39), ¢; is as in Assumption 5.1 (ii), and € is
as in (5.23). Note that, due to (5.19), ¢ < 1. Thus, Proposition 5.4 is applicable
then.

We only show the general step: using Algorithm 5.5, (5.1), and Proposition 5.4,
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we obtain the estimate

~5 ~6 1) 6
120 =2t < & —afll + llap — 2T
~0 1) 1) 1) §
< e(llEoy =2y | + gy — g ) + llaf — 2T
-1
l 6 k|..0 6 6
< elao — a9l + Y eMllaiy — 2|l + lla? — 2|

k=1
< (IR0 — 2N + [P (] —2h)])
-1

k(|0 5 5
+ > ey — 2Tl + gy — 2Tl + ll2f — 2T
k=1

< e Piwo—al)| + (1 +e Zakaz g

and hence Proposition 5.2 (ii), Assumption 5.1 (ii), (5.39), (5.43), and (5.44) yield

120 =t < P (o — )|
-1

) "I = Pg)(zo—ah)|  (5.45)
k=0

+ c;ng(sa_lp

< " wo — 2| + 50 < 1p. (5.46)

Since ||zg — x| is sufficiently small, we may assume that ||zq — zT|| < p/4,
which together with (5.46) implies that || — zo|| < 35/4 and further with (5.42)
that (5.20) is satisfied which makes Proposition 5.4 applicable.

Note that, due to (5.8), (5.39), and (5.43), I, as chosen by (5.9) or (5.40)
satisfies I, < 19 if ||z — | and > O are sufficiently small, which we
will assume in the following. This together with (5.45) and the fact that, due to
(5.6), [|(I = P)(wo — a')|| — 0 as ! — oo already yields convergence of # and
#; towards .

Let us now assume that (5.11) holds for some p € (0, 1]. Then we obtain with
(4.119), Assumption 5.1 (i), (5.41), and (5.45) that

1 — 2|l = OGu(u) +6077),
which proves the rate in the noise free case. In the noisy case, (5.40) implies that

1%), — 2" = O(. (1)
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since ~
Y. —1(1)

= <c
Y. (1)

2
for some positive constant c. If ¢ < o?P# this finally implies the rate O(§ Bt T ). O

Under the tangential cone condition (5.3) optimal convergence rates can also be
achieved by means of the discrepancy principle (2.2) (see [93, Theorem 3]).



6 Level set methods

Level set methods have been applied successfully for shape design, shape recov-
ery, and free boundary value problems (see, e.g., Burger and Osher [25] for a
survey on level set methods for inverse problems applications).

Typically level set methods for the solution of inverse problems are based on
evolutionary equations that are solved via a time marching scheme. The solution
of this scheme at an appropriate time is considered an approximation of the inverse
problem. For a-priori given time stepping the marching scheme can be considered
as an iterative method.

In this chapter we derive in a systematic way iterative level set methods, iterative
regularization techniques, and evolutionary equations for level set problems. All
three concepts are formally linked, but it is notable that the analysis of the three
concepts is significantly different.

In shape recovery, one is faced with the problem of finding the shape 0D of an
object D satisfying

F(x(D)) =1y, (6.1)

where x (D) denotes the characteristic function of a set D.

Shape design consists in minimization of an energy functional f(D) over a suit-
able class of objects D. Previously, shape recovery in inverse problems has been
implemented by recovering parametrized shapes. There is rich literature on this
subject: some relevant work on inverse problems applications can be found in
[71, 72, 73, 74, 75, 78, 81, 95, 103]. The approach is limited to applications,
where the number of connected components of D is known a-priori. Topological
optimization is used for shape design where the number of connected components
of the optimal shape is not specified a-priori (see, e.g., [9]).

Level set methods are capable of handling splitting and merging topologies and
are currently a strong research topic for the numerical solution of inverse problems
without a-priori specified numbers of connected components.

The basic idea of level set methods is to represent 0D as the zero level set of a
function ¢, i.e., we have

0D ={p=0} and D= {¢>0}. (6.2)

For some background on level set methods we refer, e.g., to Osher, Sethian, and
Fedkiw [126, 127, 148].
We recall that for any measurable set D # () satisfying

int(D) =D,
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0D can be represented as the zero level set of a W function (see, e.g., Delfour
and Zolesio [35]). A level set function with 9D = {¢ = 0} is given, for instance,
by the signed distance function

¢=—dp+dep

where dﬁ and d@ denote the distance functions to D and CD, respectively. Here,
CD denotes the complementary set to D. The functions d; and d;7; are uniformly
Lipschitz continuous and satisfy |Vdpy| < 1 and |Vdz5| < 1 (see [35]).

Let 2 C R” be a bounded domain with Lipschitz boundary, in which the object
to be recovered is contained, then from the above considerations it follows that

dg, deiy € WH(Q) ¢ W2(Q).

We consider level set functions in the Hilbert space W!2(Q). In particular, all
signed distance functions are contained in this space.
We define the discontinuous projection operator

P:WR(Q) = L¥(Q), ¢~ x({¢=0}).

In level set methods for shape recovery the problem of solving (6.1) is replaced by
the problem of solving

F(P(¢) =y. (6.3)

In the sequel we assume that the operator F' is continuous from L!(€) into the
Hilbert space L*(€2). The operator F'(P(-)) is difficult to deal with analytically,
since it is the decomposition of a continuous operator and an operator that is
not weakly closed on the set of functions with binary range {0, 1} with respect
to the L*-topology. Note for mstance that the characteristic functions p, =
le 1 X((2i—1)/27 2i/2n) of the set UZ (24 — 1)/2™,2i/2") are weakly conver-
gent to 1/2, which is not a function with binary range {0, 1}.
For noisy data y°, we use the energy functional

J(¢) = 3 IF(P(9)) = 4| }2q) - (6.4)

In general, the functional J is not Fréchet-differentiable, but the subdifferential of
J can be defined, at least in a formal setting. The concept of a subdifferential is
outlined below. Formally, it reads as

0J(9) = P'(¢)"F'(P(¢))" (F(P(9)) —¢°). (6.5)

where F’(z)* is the formal adjoint with respect to the spaces L?(2) and L?(Q),
ie.,
<F/(Z)h7 g >L2(Q) = <h7 F/(Z)*g >L2(Q)



152 Chapter 6  Level set methods

for all h € L2() and g € L*(Q). Moreover, for ¢, ¢, ¢ € W2(1),

(P'($)$,0)r2(0) = (6. P'(6)" 8 )w12q) -

The functional F'(P(¢(t)))P’'(¢(t)) can be considered as the shape derivative of
the functional F' with respect to the interface given by the support of P’(¢). The
right hand side of (6.5) is of a complex nature, since the functional derivative P’
of P only exists in a distributional setting.

The Landweber iteration for the solution of (6.3) is given by

Prt1 € o — 0J (¢) - (6.6)

We use the symbol €, since, in general, 0J(¢y) is set-valued. Therefore, for a
practical realization of (6.6) a single element of 0.J (¢ ) has to be selected.

In the level set community, it is more convenient to base the consideration on a
continuous regularization method instead of (6.6), namely

9¢
E(t) € —-0J(p)(t), t>0, and ¢(0)= ¢, (6.7)
and consider (6.6) as a method for numerically realizing (6.7).

Currently, for inverse problems applications, there is neither a convergence or
stability analysis of (6.6) available nor results for existence and uniqueness of a
solution of (6.7). However, as we will show below, the implicit time steps of
(6.7) are well defined. It is worth noting that implicit time stepping methods lead
to Newton type level set regularization models as they have been introduced by
Burger [20].

In the remainder of this chapter we proceed as follows: we give an overview
on existence results of time-dependent processes based on the concept of maxi-
mal monotone operators. By this argumentation we can highlight the difficulties
in performing a rigorous analysis of equations of type (6.7). Moreover, the the-
ory of maximal monotone operators and evolutionary processes reveals some syn-
ergies with the analysis of the Landweber iteration. This is expected, since the
Landweber iteration can be considered as an explicit time stepping algorithm for
the solution of the according parabolic process.

6.1 Continuous regularization

Continuous regularization for the solution of the nonlinear operator equation (1.1)
consists in solving the time-dependent equation

ox

51 = F'(z(t)*(y° — F(z(t))), t>0, and z(0)=xz0,  (6.8)
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up to a certain time 7". For inverse and ill-posed problems, under certain assump-
tions, z(T") is a stable approximation of the solution of (1.1). The stopping time T’
plays the role of a regularization parameter.

The explicit Euler method for approximating (6.8) at time ¢ + At is given by

z(t + At) = z(t) + AtF' (x(t))* (y° — F(z(t))), (6.9)

which can be considered as an iteration step of a Landweber iteration, where At
plays the role of w (see (2.24); cf. [10]).
The implicit Euler method for solving (6.8) consists in solving the Euler equa-
tion
(x — 2(t)) — AtF'(2)*(y° — F(z)) =0 (6.10)

and denoting a solution by x(¢ + At). The solution of (6.10) approximates the
solution of (6.8) at t + At. We recall that, if the functional ||F(z) — ¢°||? is
convex, then the solution of (6.10) is the unique minimizer of the functional

o — z(t)|2 + At | F(z) — °||*. (6.11)

This means that the implict Euler method corresponds to iterative Tikhonov regu-
larization, where 1/At plays the role of c.

For an efficient minimization of (6.11) the Gauss—Newton method can be used
(compare (4.36)), which consists in putting z(*) := z(t) and

-1
2B = o0 4 (14 AR/ (a0) F (o))

(6.12)

(AP @@y (y — P®)) + (@ - 2®)).
Assume that one iteration of (6.12) is sufficient to calculate a close approximation
of z(t + At), then

2(t+AY) ~ z(t) + Al (I + AtF’(x(t))*F’(x(t)))
Fl(x(t)*(y° — F(x(t)))

(see also [92]). Comparing this time-marching scheme with the explicit Euler
method (6.9), it is quite paradox to see that both methods can be considered as
approximations of x(¢t-+At), although the right hand sides are formally completely
different. It is of course no contradiction, since our derivation of (6.13) is based on
the assumption that one step of (6.12) provides a reasonable approximation of the
minimizer of the functional (6.11). We also stress the fact that, by simply setting
2, == z(t + At) and 29 := z(t), (6.13) looks like the Levenberg-Marquardt
method (cf. (4.2)).

(6.13)
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The above considerations indicate that both, Landweber iteration and the Leven-
berg—Marquardt scheme, can be considered as time marching schemes, in which
case they are considered as approximations of the solution of the continuous prob-
lem (6.8). Note that the existence of a solution of (6.8) is not required in the
analysis of iterative regularization methods, but is needed in order to show that
time marching schemes approximate the solution of (6.8).

A classical concept for solutions of (6.8) is provided by semigroup theory based
on the theory of maximal monotonicity and subgradients. These concepts are out-
lined below. For a detailed discussion on semigroup theory we refer to Brézis [15],
Zeidler [161], and Evans [48].

Let X' be a real Banach space. We recall that a functional J : X — R U {400}
is convex if

Jtx+ (1 —-t)z) <tJ(x)+ (1 —1t)J(z) forall z,ze€X and tec][0,1].

It is proper if J # +oo. In particular, it follows from the definition of a convex
functional that
DJ)={ze X : J(x) < +oo}

is convex.
A functional J defined on X is called lower semicontinuous if x, — x implies
that
J(z) <liminf J(xy) .

k—o00

The subdifferential 0.J of a convex, proper functional .J defined on X’ is defined for
x € X satisfying J(z) # 400 as follows: 0.J(z) consists of all elements p € X'*
(the dual space of X') satisfying

J(z) > J(z)+ p(T —x) forall e X. (6.14)

In particular, if X is a real Hilbert space, then p € 9J(z) C X if J(x) # 400
and
J(z)> J(z)+ (p, T —x) forall ze€X. (6.15)

We set
DOJ)={x e X : J(x) # +oo and 0J(z) # 0}.

Theorem 6.1 Assume that X is a real Hilbert space and that J : X — RU{+o0}
is convex, proper and lower semicontinuous. Then it holds:

(i) D(OJ) c D(J).

(ii) Monotonicity: If p € 0J(x) and p € 0J (&), then (p — p,x — T ) > 0.
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(iii) J(z*) = min J(x) if and only if 0 € 0J(x*).

zeX

(iv) For each xo € X and \ > 0, the problem
r+A0J(x) 3 xo (6.16)

has a unique solution u € D(0.J). (6.16) is an inclusion equation and the
left hand side is, in general, a set consisting of ©+ \p = xo with x € D(9.J)
and p € 0J(z) .

Proof. See [48, p. 524 ff]. O

Example 6.2 Below we give two examples for subgradients:

(1) Let C be a nonempty, closed, convex subset of a real Hilbert space X'. We
define x(x) = 0if x € C and x(z) = +oo if x & C. Obviously, the sub-
gradient of x is only defined for z € C and according to (6.15) an element
p of the subgradient has to satisfy

x(Z) > (p, & —x) forall ze X
or equivalently
0> (p,z—2x) forall zeC.

In particular, it follows from this inequality that p = 0 € Jx(z) for every
x € C.If x € int(C), then there exists an £ > 0 such that

0> (p,z—x) forall ze€ X with |2 —z] <e.
This shows that {0} = Ox(x) for z € int(C).

(ii) Let J(x) := ||F(x) — y°||%>/2 be convex on a real Hilbert space X', with F
Fréchet-differentiable. Then the subgradient 0.J(x) is single-valued and is
given by F’(2)*(F(z) — ¢°).

Let J : X — R U {+o0} be a convex, proper, and lower semicontinuous
functional on a real Hilbert space X. For each A > 0 we define the nonlinear
resolvent Jy : X — D(0J) by setting

J)\ (xO) =T,
where z is the unique solution of

x4+ A0J(x) 3 xg,
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which exists due to Theorem 6.1 (iv). Note that .J) (x¢) can as well be characterized
as the minimizer of the functional

z— 3z — 20l|? + A (z).

Thus, the nonlinear resolvent corresponds to a Tikhonov type regularized solution.
For each A > 0 the Yosida approximation Ay : X — X is defined by

Ax(zo) = mo%‘h(%).

We denote by 2% the power set of a real Hilbert space X. For a set-valued
operator A : X — 2% we denote by

DA)={x e X: Ax) # 0}

its domain and by
R(A) = | Ax)
TEX
its range. The operator A is called single-valued if A(x) consists of a single ele-
ment for all z € D(A). The operator A is called monotone if

(zp — 2z, —2) >0 forall z € D(A), zz € A(Z), (6.17)

and for all x € D(A), z, € A(z). A monotone operator A is called maximal
monotone if for every pair (z,z,) € X x X which satisfies (6.17) for every
Z € D(A) and z;z € A(Z) itholds that z € D(A) and z, € A(x). The terminology
maximal monotone operator is motivated from the fact that it is a monotone oper-
ator that has no proper extension. An extension A of A satisfies that the graph of
A is a real subset of the graph of A. In particular this means that D(A) C D(A).
For instance, the function in the center of Figure 6.1 is monotone but not max-
imal monotone, since it has a proper extension, which is plotted in the right of
Figure 6.1.

A continuous and monotonically increasing function f : R — R is a typical
example for a maximal monotone operator. For some other examples of maximal
monotone operators see Example 6.7 below.

The following theorem holds for subdifferentials:

Theorem 6.3 Assume that X is a real Hilbert space and that J : X — RU{+o0}
is convex, proper, and lower semi-continuous. Then 0.J is maximal monotone.

Proof. See, e.g., Zeidler [161, p. 845]. O
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/

/

Figure 6.1 left: a maximal monotone function; center and right: a function which
is not maximal monotone and its maximal monotone extension

Our intention is to cite an existence result for the ordinary differential equation

0
a—f(t) € —aJ(z(t)), t>0, and z(0)= . (6.18)
Theorem 6.4 Let X be a real Hilbert space and J : X — R U {+00} be convex,
proper and lower semicontinuous. Moreover, assume that 0.J is densely defined,
i.e., D(0J) = X. Then for each xo € D(0.J) there exists a unique function

z € C([0,00); X) with O € L*((0,00); X)

ot
satisfying
z(0) = =xo,
x(t) € D(J) foreach t>0,
% € —090J(x(t)) foralmostevery t>0.

(For the definition of the spaces C([0,00); X') and L>((0,00); X) see [48].)
Proof. See Evans [48, p. 529 ff]. O

This result can be generalized from gradient flow equations to equations with
maximal monotone operators.
For the analysis of evolutionary processes with maximal monotone operators

%(t) € —A(z(t)+ f(t), 0<t<T, and z(0)=x, (6.19)

typically the following notion of a solution is used (see Brezis [15, p. 65]):
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Definition 6.5 Let X’ be a real Hilbert space and A a maximal monotone operator.
A function x € C([0,T]; X) is called solution of (6.19) if f € L'((0,T); X) and
if there exist sequences f, € L'((0,T); X) and x,, € C([0,T]; X), where z,, is
absolutely continuous in (0,7") and z,,(t) € D(A) for all t € (0, 7)), satisfying:

fn — f with respect to the L'((0,T); X)-norm,
ox
a—t”+A(xn) S fn, t>0,

|xn(t) — x(t)|| — 0 uniformly in [0,77].

Theorem 6.6 Assume that A is maximal monotone on X. If f € L'((0,T); X)

and xo € D(A), then there exists a unique solution of (6.19).

Proof. See Brezis [15, Theorem 3.4]. O

Example 6.7 We apply the theorems above to some examples:

(i) Let C and x be as in Example 6.2 (i). Then the subdifferential J is maximal
monotone. Therefore, it follows with Theorem 6.6 that for every xg € C the
differential equation

Ee—@x(m), t>0, and xz(0)=xo,

has a unique solution.

(i) Let K : X — ) be abounded linear operator between real Hilbert spaces X
and ). Then the functional J(z) := || Kz — y°||%/2 is convex, proper, and
lower semi-continuous and the subgradient 9.7 (z) is given by K*(Kx —y°).
According to Theorem 6.3, 9.J(x) is maximal monotone. Due to Theorem
6.4, the problem

%(t) = —K*(Kz—1°), t>0, and x(0) =10, (6.20)

has a unique solution 2° € C([0,00); X) with aa—“f € L>((0,00); X) for
any ro € X. Thus, for linear inverse problems continuous regularization

attains a solution.

(iii) Let F': D(F) C X — Y be a nonlinear continuously Fréchet-differentiable
operator between two real Hilbert spaces X and ), which satisfies (2.3) and
IF(z) — F(2) = F'(2)(z — 2)|| < c[|F(z) - F(@)]|%,

(6.21)
w,fc S sz(m'()) - D(F),
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for some ¢ > 0. Note, that in contrast to (2.4) we assume now an exponent 2
in the right hand side of the inequality. Hence, this condition is even stronger
than (2.25).

We assume that there exists a solution of F'(x) = y in B,(xo) which is
denoted by x. and define the operator

[ Fl@)*(F(z) —y°), € Baylxo),
o =1 v & Byy(10),

with [|y° — y|| < & (see (1.2)). Since it follows from (2.3) that

1
1F(z) —yll < /0 [F (s + t(2 — 2))|| o — 2| dt

IN

[z =zl <z =20l + [lzo — 2] < 3p
for all z € By,(x0), we obtain for all z, Z € By, (o) that

(G(z) - G(7),x - 7)

= (F(2) ¢’ F'(a)(z — 7)) = (F(&) — y’, F'(2)(z ~ 7))
= (F(2) —y’, F(z) = F(&)) — (F(z) =y, F(z) = F(2))
—(F(x) =y’ F(z) = F(%) - F'(x)(z — 7))
+{F(7) —y’, F(z) - F(z) — F'(Z)(z — )

> (1-26(3p + 6)) |F(a) - F@)> = 0

if 2¢(3p + d) < 1. Thus, under this assumption, GG is monotone on sz(xo).
With G we identify the set-valued mapping that maps = onto ) if = ¢
B>,(x0). This mapping is monotone on X. According to [161, Theorem
32.M], there exists a maximal monotone extension G : X — 2% for which
D(G) = D(G) = Bay(wo) and the graph of G is a subset of the graph of G.

The proof of the maximal monotone extension requires Zorn’s Lemma and
is, thus, not constructive. Here, since G is single-valued, we can specify
G in int(Byp(w0)): for z € int(Boy(wo)) let & = = + th, where [[h| <
2p — ||lx — xo|| and t € (—1,1). Then it is evident that & € int(B,(x0)).
Since G is monotone, we have by definition that

(py — pz,x—3)>0 forall p, € G(x) and p; € G().
-

Since G is a maximal monotone extension, we have G(z) C G(z) and,

therefore, that

(pe —G(Z),r —7) = —t{p, — G(z +th),h) >0 forall p, e G(x).
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Since the above inequality holds for all ¢ € (—1, 1), we obtain together with
the continuity of G' in int(B,,(xo)), which follows from the continuity of
F’, that ( p, — G(z),h) = 0. Since this equality holds for all h sufficiently
small, we have p, = G(z).

Together with Theorem 6.6 we obtain that the differential equation

%6—5(3@), 0<t<T, and xz(0)=xo,

has a unique solution. This shows that there exists a solution for continuous
regularization if (6.21) and (2.3) hold. We emphasize that the existence of a
solution of continuous regularization has not been proven under the weaker
convergence condition (2.4) for Landweber iteration.

For continuous regularization applied to linear problems (see Example 6.7 (ii)),
Tautenhahn [150] provided the following results, which can be derived from gen-
eral results of Vainikko and Veretennikov [153]:

(i) In the case of noise free data, i.e., 4° = %, the solution x(T') of (6.20)
satisfies 2(T) — x' for T — oo.

(i) A-priori parameter selection criterion: let y‘s satisfy (1.2). Then for
T := T(6) satisfying T(§) — oo and 6*T(6) — 0 as § — 0, it holds
that 20(T) — .

(iii) A-posteriori parameter strategy: let 3 satisfy (1.2) and assume that
| Kzt — 40| > 76
for some 7 > 1. Then for T satisfying the discrepancy principle
1Kz (1) = || = 76

it holds that
2(T,) — =t

The difficulty associated with the analysis of gradient flow equations for nonlin-
ear inverse problems is the existence theory of a solution. If one assumes the non-
linearity condition (2.4), then maximal monotonicity of G(z) := F'(z)*(F(x) —
y°) is not guaranteed and, consequently, classical existence theory of parabolic
processes (as outlined above) is not available. Only if (6.21) holds, existence of
the solution of the evolutionary process is guaranteed. Tautenhahn [150] carried
over the results for continuous regularization from linear inverse problems to non-
linear ones. However, there the theorectical results on convergence and stability
are based on the assumption that a solution of the gradient flow equation exists.
This is of course not a trivial assumption.
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6.2 Level set regularization

Santosa [140] introduced level set methods based on the gradient descent flow
equation (6.7) for the level set function. Several analytical difficulties show up for
this approach. To name but a few:

(i) The energy functional .J(¢) defined in (6.4) is in general not convex.

(i) The definition of J involves the evaluation of a discontinuous operator P.
To make the functional J formally well defined, it has to be relaxed. This is
outlined below.

(iii) The operator ¢ — 0.J(¢) is not maximal monotone and, therefore, nonlin-
ear semigroup theory is not applicable. It neither satisfies (6.21) nor (2.4).
Consequently, the theory of continuous regularization is not applicable ei-
ther.

In the following we mimic nonlinear semigroup theory and consider implicit time
steps of (6.7) consisting in the solution of

ot + At) — ()
At

€ —0J(o)(t + At).

The solution of this equation may not be unique, and some elements could be
critical points. We restrict our attention only to a solution ¢(t + At) that is a
global minimizer of

In®) = 3AF(P(8)) = 8°l172 0 + 116 = dolliy 2y (6.22)

with A = 1/At and ¢9 = ¢(t). As a prerequisite step we analyze the functionals
J» analytically and prove existence of a minimizer, approximation properties and
discuss the numerical realization. The analysis of the according time-dependent
process (6.7) is still open.

Application of the Gauss—Newton method for minimizing (6.22) and assuming
similar to (6.12) and (6.13) that one iteration step is sufficient to obtain a rea-
sonable approximation of ¢(t + At) we can again proceed iteratively and get the
following approximation of (6.7):

ot + At) = o(t) + At(I + AtB(t)* B(t)) "' B()*(y° — F(¢(t)))

t
with  B(t) = F'(P(6(6))) P'(4(1)). (€23

As in (6.13), by a change of variable, ¢y = ¢(t+At) and ¢ = ¢(t), we recover
the Levenberg—Marquardt method.
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Figure 6.2 left: a domain with minimal length boundary; right: the domain on
the right is equal to the domain on the left almost everywhere, but the
boundary has different length

Two domains D and D, are considered to be identical if the characteristic func-
tions are identical almost everywhere. Of course, we want to exclude ambiguous
cases and aim to recover only a domain with minimal boundary length.

In Figure 6.2, we have plotted two domains which are identical almost every-
where but the length of the boundary is different. To exclude this ambiguity the
additional penalization term |P(¢)|gy () is added to the functional 7). Here,
BV(Q) is the space of functions of bounded variation with its usual semi norm
|- [Bv(q) (see [49]). This ensures the selection of a domain with minimal boundary
length among all almost everywhere equivalent sets. The use of this penalization
term and the above argumentation is inspired by a series of papers by Kohn and
Strang [97, 98, 99], who discussed the necessity of using this penalization term for
shape optimization and recovery. Thus, we consider the modified functional

Tnp(9) = SAIF(P() — o122 + B 1P@)mvia) + 116 — doll3iaqy

where (3 is a fixed positive parameter. In order to cope with difficulties in the analy-
sis of this functional, due to the discontinuous operator P, we study the equivalent
problem of minimizing

Tap(z:8) = AIFE) = ' agy + B lelmvia) + 116 — dollnagy (624

subject to the constraint z = P(¢).

Here the difficulties arising from the discontinuous operator become apparent.
Since the operator P is discontinuous, the equation z = P(¢) has to be interpreted
set-valued as outlined below. To this end, we consider continuous approximations
of P. The operators

0, o< —¢,
P.(¢):=S 1+elp, ¢c[e0], (6.25)
1, ¢ >0,
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satisfy ) )
1P-() = P=()ll 11 () < €' meas()2 |6 — ¢l ()

and are, therefore, continuous from Lz(Q) into L'(Q2). Of course, any other choice
of a family of approximations being continuous from L?(2) into L'(f2) is suitable
as well.

Next we define generalized minimizers and minimal admissible pairs of the
functional 7 .

Definition 6.8 (i) A pair of functions (2, ¢) € L'(2) x W12(Q) is called ad-
missible if there exists a sequence {¢;} of functions in W12(Q) such that
|¢r — ¢ll2() — 0 and if there exists a sequence {e } of positive numbers
converging to zero such that || P, (¢x) — 2| 1) — O

(ii) A generalized solution of (6.3) is an admissible pair (z,¢) € L'(Q) x
W2(Q) satisfying F(z) = .

(iii) A generalized minimizer of J) g is an admissible pair of functions (z,¢)
minimizing

Trp(z,0) = 3AF () =172 + p(2:9) (6.26)
over the set of admissible pairs, where
p(z,¢) == inf likfgi;}f{ﬁ 1P, (0n)lBvie) + 3 |6k — ¢0H%/V1,2(Q)} (6.27)
is the relaxation of

BI1P(9)|pv) + 5116 — ¢0H%/v1,2(9)

and the infimum is taken over all sequences {cy } and {¢ } as in (i).
(iv) A minimal admissible pair (21, ¢) satisfies F(27) = y and

p(2",0") = pmin := inf{p(z,8) : (2, ¢) is admissible

(6.28)
and F'(z) = y}.

Let (z,¢) be admissible and p(z,¢) < oo, then there exists a sequence {¢y}
of W12(Q)-functions converging to ¢ in L?(Q2) and there exists a sequence of
positive numbers {e; } converging to zero and satisfying P, (¢x) — 2 in L'(Q).
From the weak lower semicontinuity of the BV (£2)-seminorm it follows that

lzlBv(0) < lim inf | Pe (6%) BV () -
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In particular, this shows that under the assumption p(z,¢) < oo, we have
z € BV(Q). The above calculations also show that

BlzlBv(a) + 516 = dollfyr2i0) < p(2,0). (6.29)

If (z,¢) is admissible and p(z,¢) = oo, then by definition z € L'() and
¢ € WH(Q), but 2 ¢ BV(Q). In this situation (6.29) is trivially satisfied.

The concept of sets of admissible pairs is required since the operator P is dis-
continuous. For a continuous operator P, we could choose in the above definition
P., = P and, consequently, the set of admissible pairs is (P(¢), ¢), i.e., single-
valued.

In general, the admissible pair according to a function z € L'() is not unique
as the following examples show:

Example 6.9

(i) Let ¢ € W2(Q) and {e;} be a sequence of positive numbers converging
to zero, then it follows with (6.25) and Lebesgue’s Dominated Convergence
Theorem that

Jim 1P, (6) = POy = [ Jim filtyat =0,

where
L+e,'o(t), —er<o(t) <0,
fe(t) := :
0, otherwise .
By taking ¢ = ¢, it follows with Definition 6.8 (i) that (P(¢), ¢) is admis-
sible.

(i) For ¢ € WH2(Q) let ¢y, := ¢/k. Moreover, let {e;} be a sequence of
positive numbers satisfying ke — 0. Then it follows as above that

i [P0 = Pl = [ Jim an(t)de =0,
where

Lt (he) 10(t) . —hex < 0(1) <0,
gk(t = .
0, otherwise .
This shows that (P(¢),0) is admissible.
(iii) Let k € [0,1]. Then (kx(€2),0) is admissible. This follows immediately

with Definition 6.8 (i) if we choose ¢ := (k — 1)/k and g, = 1/k, since
then P;, (¢) = K.
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In the following lemma we prove that the functional p is weakly lower semicon-
tinuous on the set of admissible pairs.

Lemma 6.10 If there exists a sequence of admissible pairs {(zx, ¢x)} such that
zp — z in LY(2) and ¢y, — ¢ in W'2(Q), then (2, ¢) is admissible and

p(Z, (b) = HknEHIJ p(zk7 (bk) )
where P is deﬁned as in (62;).

Proof. First, we prove that (z, ¢) is admissible. Since (zj, ¢x) is admissible, it
follows from Definition 6.8 (i), (iii) that there exist ¢, > 0 and 1, € W2(Q)
such that

[ —Bll 2y < k™' er <k, and ||Po (k) =zl <K', (6.30)

and, if p(zx, ¢r) < oo, then also
p(z1s &%) — (B Py (V) BV () + 5 1tk — <Z50H%/v1,2(9))’ <kl (6.31)

Since, due to Sobolev’s Embedding Theorem, ¢ — ¢ in W1-2(£2) implies that
ér — ¢ in L?*(9), we obtain together with z, — z in L'(Q) and (6.30) that
Y — ¢in L*(Q) and P, () — 2z in L(). Thus, (2, ¢) is admissible.

Now (6.27) and (6.31) imply that

plz,9) < hggiof.}f (B1P, () lv() + 5 1ve — <Z50H%/v1,2(9))
< liminf (p(ar, ér) + k),
which proves the assertion. O

The definition of p(z, ¢) is impractical for a numerical realization, since it is
defined via a homogenization procedure. The following arguments indicate an
explicit characterization of this functional if the curve {¢ = 0} is not fat, i.e., the
(n — 1)-dimensional Hausdorff measure of {¢) = 0} is finite and z = x p, where
D has compact support in 2. In this case, we conjecture that 0D = {¢ = 0} and
that

p(z,¢) = BH" 1 (OD) + 3 ||¢ — ¢o||%4/1,2(9) .

In the case of curve fattening the situation is more involved, and we conjecture that

inf = BH"YOD) + Lo — ¢ol?
{z:(2,9) ilslzdmissible} p(Z’ ¢) B H ( ) + 2 H(b (bOHWl’z(Q) ’
where 0D is the minimal surface contained in the set {¢ = 0}.
In the following proposition we show that there exists a minimal admissible pair
(cf. Definition 6.8 (iv)).
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Proposition 6.11 Assume that F : L' (Q) — L*(Q) is continuous and that (6.3)
has a generalized solution in the sense of Definition 6.8 (ii). Then there exists a
minimal admissible pair (21, ¢1).

Proof. Let {(zy, ¢r)} be a sequence of admissible pairs satisfying F'(z) = y and
(2K, Gk) — Pmin as k — 00, Where ppiy, is defined as in (6.28). Note that nothing
has to be shown if p,;, = 0o. Therefore, we assume that pp,;, < co.

According to the definition of admissible pairs, there exist sequences {ej;}
and {¢y,} satisfying P, (¢r1) — 2 in L'(Q) as | — oco. This shows that
|2kl Loo (@) < 1. Since §2 is bounded, we have that [|2k|| 1) < meas(§2). From
(6.29) it follows that the sequence {(zx, ¢x)} is uniformly bounded in BV (2) x
W12(Q). Consequently, from Sobolev’s Embedding Theorem and the fact that
BV(2) is compactly embedded into L' () (see, e.g., [111]), it follows that there
exists a convergent subsequence in L'(Q2) x L?(2), which, for simplicity of no-
tation, we again denote by {(z1, #x)} and the limit is denoted by (21, ¢). More-
over, {¢y} is weakly convergent in W'2(Q). It now follows from Lemma 6.10
that (27, 1) is admissible and that

Pmin = leH;op(Zk, Qbk) > P(ZT, ¢T) .

Since F is continuous from L'(€2) into L?(€), it follows that y = F(z,) —
F(z") as k — oo. Now, by Definition 6.8 (iv), (2, ¢!) is a minimal admissible
pair. O

Proposition 6.12 Assume that F' : L'(Q) — L*() is continuous. Then J g has
a generalized minimizer in the sense of Definition 6.8 (iii) for all \, 3 > 0.

Proof. Since (0,0) is an admissible pair, the set of admissible pairs is not empty.
Suppose that {(zx, ¢r)} is a minimizing sequence of admissible pairs, i.e.,

0 S j)\,ﬁ(zk7¢k) — mf j)\ﬁ S jA,ﬁ(0,0) < 0.

Using (6.29) and embedding theorems, we can argue as in the previous proof
that there exists a convergent subsequence in L'(Q) x L?(2), again denoted by
{(2k, #1)} with {¢x} being weakly convergent in W12(£2). Due to Lemma 6.10,
the limit (z, ¢) is admissible. Moreover, using that p is weakly lower semi-continu-
ous it follows that

inf T = Jim Taglendn) = Jim (JAIF ) =9 [Faq) + pler 00))
z %)‘HF(Z) _y(SHiz(Q) +p('z’ ¢) = 5A75(z,¢).

Thus, according to Definition 6.8 (iii), (2, ¢) is a generalized minimzer of 7 g. U
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Below, we state a convergence result. The proof uses classical techniques from
the analysis of Tikhonov type regularization methods (cf, e.g., [45]). Note that in
our functional o = 1/ plays the role of the regularization parameter.

Theorem 6.13 Assume that F' : L'(Q) — L*(Q) is continuous and that a mini-
mal admissible pair (21, ¢1) exists with p(zt, ¢T) < co. Moreover, let y° satisfy
(1.2) and let X\ = \(0) be such that \(§) — oo and 6*\(§) — 0 as § — 0. Then
every sequence {(zx, ¢r,)}, where (zi, ¢r,) is a generalized minimizer of J g for
A = A(0k) and 6, — 0 as k — oo, has a convergent subsequence. The limit of
every convergent subsequence is a minimal admissible pair.

Proof. Let {0} be an arbitrary but fixed sequence satisfying d — 0 as k — oc.
The existence of a generalized minimizer (2, ¢5,) of Jy g for A = A(Jy) follows
from Proposition 6.12. By definition of these minimizers (see Definition 6.8 (iii)),

IAOR) I (z1) — ngZLz(Q) + (2, 1) < SA(0k)0% + p(21, 07) .

Consequently,
lim F(z) =y (6.32)
k—o0
and
lim sup p(zx, ¢) < p(2", ). (6.33)

k—o0
Using (6.29) and embedding theorems, we can argue as in the proof of Proposition
6.11 that there exists a convergent subsequence in L' (£2) x L?(£2), again denoted
by {(zx, ¢x)}, with {¢;} being weakly convergent in W'2(Q2). Due to Lemma
6.10, the limit (z, ¢) is admissible. Moreover, using that p is weakly lower semi-
continuous it follows together with (6.33) that

p(z,®) < liminf p(zy, @) < limsup p(zy, @) < p(zh, 61

k—oo

This, together with (6.32) and Definition 6.8 (iv) shows that (z, ¢) is a minimal
admissible pair. a

To avoid the calculation of the infimum in (6.27), for numerical computations
we will approximate the regularization functional in Definition 6.8 (iii) by the
following stabilized functional

T5(0) = SN IF(Po6)) — v P + B 1Py + 16— doll3yiagay -

Proposition 6.14 Assume F : L'(Q) — L*(Q) is continuous. Then, J§ 5 has a
minimizer for every €, \, 3 > 0.
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Proof. The proof is similar to the proof of Proposition 6.11. O

In the following proposition we show that for ¢ — 0 the minimizers of Jy 3
approximate generalized minimizers of 7y g. This justifies the use of the func-
tional Jy 3 for a numerical realization. Note that in contrast to the minimizer of

J f 3 which is a function of lez(Q), the minimizer of j \,3 1s an admissible pair
(2x,8,®x,3). Recall that the function z) g is not uniquely defined by ¢, g if it
attains critical values in a neighbourhood of the zero level set.

Proposition 6.15 Assume that F : L'(Q) — L*(Q) is continuous and that
A, B > 0 are fixed. Then

lim inf J5 5(¢5 5) = inf J;
imint 73 5(¢5 ) = inf T,

where ¢5 3 is a minimizer of Jy 3 and j \,3 is defined as in (6.26). Moreover,
there exists a sequence {ey} with e, — 0 as k — 00 such that (Pz, (¢3}5), $3*5)

converges to a generalized minimizer of Jy g, i.e., a minimzer of J .

Proof. Let € be an arbitrary sequence of positive numbers converging to zero.
Since, due to Proposition 6.14, Jy *; has a minimizer qﬁf\’“ﬁ, and since, due to (6.25),

Tl @35 = AE(Pey (635)) — ’f“iz@ + B P (63 5) BV (0)
+ 3 1635 — dollfy2(q)
< BAFO) = 9117 + 3 llerx () + dolliia)
= T (—ex(Q)),

the sequence {(P.,(¢5"5),¢35)} is uniformly bounded in BV(Q) x W'*(Q).
Thus, using embedding theorems, we can argue as in the proof of Proposition 6.11
that there exists a convergent subsequence in L'(Q) x L?(2), again denoted by
{(P, (¢5F5), ¢3F5) ), with {435} being weakly convergent in W'(€). Accord-
ing to Definition 6.8 (i), the limit (2, ¢) € L'(2) x W12(Q) is admissible. It now
follows with the continuity of F' and the definition of j \,3 (see (6.26)) that

Trplz0) < lim Tih(63) (6.34)

and hence _
inf 7 g < liminf J5 5(¢5 5) -
EHO 9 9

According to Proposition 6.12, there exists a minimizing pair (z) g, ¢ g) of
J,3- Taking into account the definition of admissible pairs, there exists a sequence
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{er} of positive numbers converging to zero and a sequence {¢x} in W'2(€2)
satisfying

(P (1), 0%) — (2ap,0a8) in L'(Q) x L*(Q),

. (6.35)
plang drg) = lm (B[P (on)lBvie) + l6x — dolliyo)}-

For this sequence {& }, a subsequence (again denoted by {x}) and (z, ¢) exist as
above satisfying (6.34). This yields the estimate

Fro(e:6) < Hint (65 < Hpnint T30
= 2MF(aap) - y(sHZLQ(Q) +p(2a8,028) = Inf Ty .
This proves the assertions. o

It follows from the proof above that for every sequence {& } having the property
(6.35) a subsequence exists satisfying the convergence result of Proposition 6.15.

Remark 6.16 In this chapter we have discussed iterative methods for solving level
set equations of the form (6.3) (cf. (6.7), (6.23)). In comparison with gradient flow
methods, Newton type methods (such as (6.23)) are more natural for solving (6.3),
since the operator P is discontinuous and, in general, the subdifferential of the
energy functional

IAF(2) - yéﬂiz(g) + BlzlBv (@)

is set-valued, which requires an additional selection step for the gradient flow
methods.

A Newton type method for minimizing the energy function J) g (see (6.24))
can be interpreted as realization of an implicit time step of the Euler equation of
the time discretized time evolution process. From a theoretical point of view the
existence of a minimizer is guaranteed by our analysis.
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Iterative methods have been used for solving inverse problems such as scattering
problems (see, e.g., [66]). A vast amount of shape recovery problems (which are
by nature non-linear) in scattering and electrical impedance imaging have been
solved with iterative regularization methods. We refer to [72, 73, 74, 76, 103]
and the references therein. Later on, these methods have been supplemented by
level set techniques for shape recovery (see [25]), which share the same objec-
tive but allow for multiple connected objects. For numerical realization both of
them essentially use the same techniques of shape derivatives, but the numerical
realization is different.

In this book we present two applications. The first one is from Schlieren to-
mography. It is solved by a Landweber—Kaczmarz method, which we consider a
prime candidate for solving tomographic problems. The second example concerns
a parameter estimation problem from nonlinear magnetics. It is solved by various
iterative methods which have been analyzed in this book. Moreover, the numerical
performance of the algorithms is compared.

7.1 Reconstruction of transducer pressure fields from
Schlieren images

We deal with the following problem from Schlieren tomography: in order to test
and improve ultrasound transducers it is necessary to estimate their unperturbed
pressure fields. Nowadays this is done as follows: an ultrasound transducer is
placed on the top of a water tank and sends pressure waves into the tank. The
generated pressure variations within the water tank cause density changes that can
scatter light. At an appropriate time instance the light intensity of a laser beam is
measured on one side of the tank via an optical Schlieren system (see Figure 7.1).
This procedure is repeated for a set of rotation angles of the transducer. For practi-
cal aspects on the realization of Schlieren systems and more background informa-
tion see, e.g., [26, 131].

This problem may be modelled as follows: let D C R? denote the unit disc and
leto; € S',i=0,...,N — 1, be a set of recording angles. (Associated with each
o; there is an angle ¢; € [0, 7) with o; = (cos ¢;, sin ¢;)). The Schlieren system
output in direction of ¢; is then given via the square of the Radon transform, i.e.,

Fi(p) := Rzz(p) with  R;(p)(s) := /Rp(sai + raf) dr, sel-1,1],
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aperture tank  transducer screen
aperture

lenses

absorber Schlieren stop

Figure 7.1 A Schlieren optical system

where s is the signed distance of the line L;(s) := so; + Ro;- from the origin
in D and p denotes the pressure. Note that, since in general the pressure function
has positive and negative values, the Schlieren data cannot be reduced to standard
x-ray tomography. Now, the problem of reconstructing the pressure function p
consists in solving the equation

F(p) = (Fo(p),- -, Fn-1(0)) = 4" = (40, - y%—1) -

It was shown in [61] that the operators F; are continuous and Fréchet-differentiable
from L*(D) to L*[—1,1] and hence, due to the embedding theorem, also from
H}(D) to L*[—1, 1]. Since we are interested in functions p with jumps, we choose
a different space: in our numerical computations we approximate the pressure
function by piecewise constant functions on a uniform 480 x 480 grid of [—1, 1]?
assuming that the function is O outside of D. Therefore, we define the operators
F;; on the appropriate finite-dimensional space X’ equipped with the L?-norm into
L?[—1,1]. The operators F; are then continuous and Fréchet-differentiable even
on X with
F{(p)h =2Ri(p)Ri(h) ~ and  Fj(p)"v=2PR;(Ri(p)v),

where R} z(€) = 2((&,0;)) and P is the orthogonal projector from L?(D) onto .
Since the grid is very fine, Pz may be approximated well enough by the piecewise
constant spline interpolant of 2.

The synthetic Schlieren data were simulated for 251 different equally distributed
angles within the interval [0, 7). Uniformly distributed noise of level 6 = 0.01%
was added to the synthetic data. All numerical simulations were performed by
Richard Kowar (University of Innsbruck) on an Intel Xenon CPU 5160 with 3
GHz. The basic system software was Fedore core FC6. We compare the perfor-
mance of the following three methods: the Landweber—Kaczmarz method (3.85)
(LK), its modification (3.88) (mLK), and the Levenberg—Marquardt method (4.2)



172 Chapter 7 Applications

0.

0

Figure 7.2 Example 1: exact function (upper left), mLK (upper right), LK (lower
left), LM (lower right)

(LM), where the linear system appearing in the latter was solved approximately
by a few conjugate gradient steps. In the Landweber—Kaczmarz method and its
modification a scaling parameter was introduced similarly to (2.24) to guarantee
the scaling property (2.3).

Our numerical simulations demonstrate that for this problem the modified
Landweber—Kaczmarz method is the fastest method and yields the best results.

We present two examples of synthetic pressure functions. Both are piecewise
continuous, however, the second one has a large area of zero pressure that contains
several stripes, where then the derivative operators F] (with L;(s) subset of the
stripes) vanish. It turns out that such pressure functions are much more difficult to
estimate than others.

For the results of the first example see Figure 7.2. The reconstruction quality
with mLK and with LK are equally good and the reconstruction with LM yields a
strongly smoothed version of the exact pressure function. The estimated negative
part in the LM-reconstuction is positive and almost equal to zero. 7 in the discrep-
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Figure 7.3 Example 2: exact function (upper left), mLK (upper right), LK (lower
left), LM (lower right)

ancy principle was chosen to be 4.7. The CPU times were 75 s for mLK, 163 s for
LK, and 102 s for LM.

The results of the second example are given in Figure 7.3. The reconstruction
quality with mLK and with LK are again equal, whereas the reconstruction with
LM is much worse. One can also see that the reconstructions via mLK and LK
contain negative artifacts, 7 = 3.5. The CPU times were 125 s for mLK, 147 s for
LK, and 186s for LM.

7.2 Identification of B-H curves in nonlinear magnetics

Magnetostatic fields can be described by a subset of Maxwell’s equations leading
to the following system of PDEs for the magnetic vector potential A,

V x (vV x A) = Jimp , (7.1)
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Figure 7.4 Typical B-H curve in magnetics (left) and measurement setup in reluc-
tivity identification (right)

where v is the magnetic reluctivity (i.e., the reciprocal of the magnetic permeability
) and Jipp, is the impressed current density. The magnetic flux density B as well
as the magnetic field intensity H can be expressed as

B=VxA, H=uB.

In the situation of high magnetic fields, the parameter v is not constant but depends
on the magnetic flux density, i.e.,

H = v(B)B, (7.2)

where H and B denote the magnitude of the vectorial quantities H and B, respec-
tively.

It is a practically relevant inverse problem in material characterization to deter-
mine the curve B +— v(B) or equivalently the so-called B-H curve from indirect
measurements (cf. [90], see Figure 7.4 for a typical example).

In a usual experimental setup for determining the reluctivity v in (7.2) (see Fig-
ure 7.4), the impressed current density takes the form

—ey, inD,,
Jimp = ¢ Q]
0, else ,

and additional measurements of the magnetic flux through the coil
d = A-ds:/ B -ndo (7.3)
Ce c

are available. Here, I is the prescribed current, e; is the unit vector in current
direction, D, is the region covered by the excitation coil, 2, is its cross sectional
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Figure 7.5 Schematic of probe with coil (left), quasi straight detail (middle), and
cut along x-z plane (right)

area, and C, is the boundary curve of €).. Note that the identity of the integrals
in (7.3) holds due to Stokes’ Theorem. The computational domain comprises the
probe, the coil, as well as the surrounding air region. Conditions on the outer
boundary are

nxA=0. (7.4

Therefore, the inverse problem under consideration is the identification of the re-
luctivity ¥ = v(B) in the nonlinear B-H relation (7.2) from measurements of the
magnetic flux ® for different currents I in an excitation coil.

By an appropriate experimental setup, this can be reduced to the spatially 1D
case: consider a ring-shaped probe entwined with an excitation/measurement coil
according to Figure 7.5 with a large interior radius so that the curvature can be
neglected and the magnetic flux density points into z direction but does not vary in
z direction. Moreover, we consider a cut along the x-z plane in which A must be
parallel to the y axis and dependence of A and B on y may be neglected, so that
altogether

B(r,y,2) = (0,0, B*(2))"

or equivalently
A(z,y,2) = (0, 4%(z),0)".
With u(x) := AY(x) the system (7.1) with boundary conditions (7.4) becomes

_C(x>u$(x))$ = IX[a,b}($)v x € (07 L)a

w(©0) = w(l) = 0, (7.5)

where

= d ¢, ze0D),
(®0) {v(()oc, )
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X s denotes the characteristic function on a set .S, and we have normalized || to
one. The interval (0, L) is the left half of the symmetric one-dimensional domain
containing the subinterval [a, b] as the coil winding region and [b, L] as the test
material region. The measurements (7.3) can (in a rescaled form) be rewritten as

® = u(a). (7.6)

In [90] we considered the fully 3D setting and applied a regularized Newton type
method with a multigrid preconditioner in the solution of the linearized problem
in each Newton step. Here we will compare several methods discussed in this
book. For this purpose, we restrict ourselves to the one-dimensional setting (7.5),
(7.6) to avoid technicalities arising from the appropriate spline representation of
the B-H curves (cf., e.g., [128] for a recent paper on this subject) as well as the
numerical solution of the 3D Maxwell system and refer to [90] for further details
and references. Moreover we wish to point the reader to [1] for an application of
our multigrid method to a large scale inverse problem in pollution detection.

Our aim is to determine the function f : [\, \] — R defined by

FHQ) = v(O),

i.e., f is the function whose graph describes the B-H curve. For simplicity we con-
sider a fixed interval [\, A] and refer to [109] for the identification of a nonlinearity
in a PDE as well as its domain. With the forward operator

F:D(F)C HX AN — L2(LT)
f +— (I+—ul(a)) whereu! solves (7.5)

and the data y = (I — ), this can be written as an operator equation F'(f) = y.
The choice of L?([L,]) as our data space is motivated by the fact that we can
only measure point but not derivative values and the requirement of working with
a Hilbert space. The domain of F' is chosen as

D(F) = {f € H*(A,A) = f'(\) > po > 0}

to guarantee well-definedness of the forward problem. Note that by the continuity
of the embedding H?(\, A\) — C([A, A]), the domain D(F’) has nonempty inte-
rior. In our discretization of the problem we use an ansatz for f’ (rather than for
f) by piecewise linear splines to easily monitor monotonicity of f by positivity
of the coefficients of f in terms of the hat function basis. We mention in passing
that with this ansatz one can as well easily safeguard monotonicity by projection
(cf. [91]), which did not appear to be necessary in our example, though. From f’
the original function f is obtained by (analytical) integration using the fact that

£(0) = 0.
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The spaces Y] for discretization in image space are defined as continuous piece-
wise linear functions on a grid of size hy, i.e., Y; is the span of the hat functions on
an equidistant partition of [/, I| with mesh size

h; = 2L,

It was shown in [90] that within the natural setting described above the inverse
problem of B-H curve identification is as ill-posed as 3/2 differentiations. Hence
the parameter ; in the smoothing step of the multigrid method should be chosen

according to
-3
&~ hl .

To satisfy condition (5.13) with a maximal &; in order to obtain the best possible
convergence rate, we approximately compute 7;_, i.e., the maximal singular value
of the operator (I —(Q;—1) K}y, which can be done with small additional effort, e.g.,
by a few steps of the power method, and set §; = 1 /712_1.

Figure 7.6 shows the results obtained with 1000 Landweber iterations (LW),
1000 steepest descent (SD) iterations, 1000 minimal error iterations (ME), 100
steps of the Levenberg—Marquardt method (LM), 30 steps of the (IRGN), and with
6 levels of the nonlinear full multigrid method (NFMGM) for noiseless data.

All calculations were done on a laptop with an Intel Pentium M 1.6 GHz proces-
sor using Matlab 7.2. The CPU times and errors as well as residuals are displayed
in the table below, where f}, denotes the result of the respective method:

CPU time (s) ||fk—fHH2 HF(fk) _yHL2

[l lyll 2
LW (1000 steps) 3150 0.1016 0.0066
SD (1000 steps) 3148 0.0881 0.0050
ME (1000 steps) 3081 0.0818 0.0041
LM (100 steps) 326 0.0505 0.0019
IRGN (30 steps) 97 0.0264 0.0040
NFMGM (6 levels) 88 0.0236 0.0027

In Figure 7.7 we show a comparison of the Levenberg—Marquardt method and
the iteratively regularized Gauss—Newton method after five iterations. It seems
that LM is better at the beginning whereas from Figure 7.6 it can be seen that
while IRGN yields good results, LM appears to get the same difficulties with re-
constructing f close to the right hand boundary as the Landweber type iterations.
This is possibly due to the fact that the initial guess appearing in each of the IRGN
steps helps to prevent the slope at the right hand boundary point from differing too
much from the initial slope at this point.
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0.5 0.25

Figure 7.6 Results (solid line) for 1000 LW (upper left), 1000 SD (upper right),
1000 ME (center left), 100 LM (center right), 30 IRGN (lower left),
and 6 NFMGM (lower right); starting value: dashed, exact solution:

pluses
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Figure 7.7 Fifth iterate of the LM (left) and of the IRGN (right), respectively;
starting value: dashed, exact solution: pluses

Figure 7.8 shows intermediate results for the nonlinear full multigrid method.
Obviously, a considerable portion of the solution is already recovered at relatively
coarse levels of discretization, so that only few of the more costly iterations on
the finer levels are necessary, which explains the computational efficiency of this
method.

To test the performance of the nonlinear full multigrid method with noisy data,
we added uniformly distributed random noise to the synthetic data, that we had
generated on a finer grid than the one used in computations to avoid an inverse
crime. As a stopping rule for determining the discretization level in dependence of
the noise level, we used the discrepancy principle with 7 = 2. Results at a noise
level of 1% and 10% are displayed in Figure 7.9. The convergence behaviour for
this example as the noise level tends to zero is shown in the table below:

s | | I = fllee

C e

8% 1 0.3515
4% 2 0.2354
2% 3 0.1783
1% 4 0.1165
05% | 5 0.0752
0.25% | 6 0.0517
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Figure 7.8 First (upper left), second (upper right), third (lower left), and fourth
(lower right) level of the NFMGM,; starting value: dashed, exact solu-

tion: pluses

0.25

0.25

Figure 7.9 Result (solid line) of nonlinear full multigrid with 1% (left) and 10%
(right) noise in the data; starting value: dashed, exact solution: pluses
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In this chapter we give comments on some other iterative regularization approaches
that are not covered in this book.

Over the years there have been developed various methods for solving ill-posed
and inverse problems in a stable way.

We have already mentioned Tikhonov regularization, where the operator F' is a
mapping between Hilbert spaces X and ) and a solution of (1.1) is approximated
by the minimizer of the Tikhonov functional defined in (1.3). Recently (see, e.g.,
[145]), there have been many studies devoted to variational regularization in Ba-
nach spaces, consisting in minimizing the functional

v G(|F(x) —°|) + a®(|la — 2o,

where G and @ are typically primitives of weight functions (see [31] for more
background on weight functions and their role in convex analysis).

This book focuses on solving operator equations (1.1) in Hilbert spaces with
iterative regularization methods in a stable way by early termination of the itera-
tion. These methods can be similarly defined in a Banach space setting. To see
this, let F' : X — ) be an operator between Banach spaces X and )/, and take into
account that the steepest descent direction of the functional

= 5 |1F(2) -y

is given by —F'(z)#(F(x) — y°), where F'(x)# : J* — X* is the dual adjoint
operator. Note that the operator is defined on the dual spaces of the Banach spaces
X and Y, respectively. Then for instance the Landweber iteration reads as follows

Ta(@hyy —ap) = —F' (@) " (F(a}) - ), (8.1)

where Jy is the duality mapping from X into X'* (see [31] for more background
on duality mappings).

We emphasize that iterative methods as studied in this book are based on the
least squares fit for minimizing 3 || F(z) — y°||%. Iterative methods can also be
based on other fit-to-data functionals: for instance consider the minimization of

4
z— G([|[F(z) —y°[]),
with a convex function G, then the Landweber iteration iteration reads as follows
Tx(th — 23) = —F' (@) "G (F(a3) —¢°).

where the evaluation of the function G’ is understood pointwise.
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In Banach spaces, a similar approach to (8.1) for solving ill-posed problems has
been suggested in [146], where the iteration

Tx(x)41) = Tx(2)) = —F'(a)#(F(2}) — o) (8.2)

has been considered. Noting that Jx(z — ) is the steepest descent functional
of 1|z — z{||%, while Jx(z) — Jx(z)) is the steepest descent functional of
Hz||? = 22217 = (Jx(8), 2 ), which is the Bregman distance, the approach
in (8.1) could be called explicit Tikhonov-Morozov iteration whereas the one in
(8.2) could be called explicit Bregman iteration. Bregman distance regularization
methods that are implicit variants of the methods proposed in [146] have been
considered for instance in [21].
Another research topic on iterative methods concerns the minimization of pe-
nalized functionals
= |F(x) = |1 + allz)lx (8.3)

where the penalization term || - || x (with X a Banach space) is used to take into
account additional constraints, such as sparsity. These iteration methods yield ap-
proximations for minimizers of the functional above and not of the original prob-
lem (1.1). Typical results on convergence of the iterates are shown for £k — oo
for fixed o > 0 (see [33]). Since the minimization of the functional in (8.3) is
a well-posed problem, it is not necessary to terminate the iteration number k as
6 — 0.
In case of an L!-penalization, the following semi-implicit fixed point iteration

xi+1 = xi - F’(mi)*(F(mi) - yé) - asgn(xiﬂ)

was considered in [33]. Here, sgn is a set-valued function, defined as 1 for positive
values, —1 for negative values, and sgn(0) € [—1,1]. Note that the operator
x + asgn(x) is invertible.

As already mentioned, this book is primarily devoted to solving equations in
Hilbert spaces. The operators involved are usually compact with unbounded in-
verses. The main applications we have in mind are solutions of integral equations,
parameter identification problems and tomographic problems. Other areas, like the
solution of ill-posed partial differential equations, like degenerate partial differen-
tial equations, are not considered and should be tackled with different methods.
There the partial differential operator is in general unbounded and even the eval-
uation of the forward problem is ill-posed in our sense. We refer to the recent
monograph [54] by Groetsch that applies to the stable evaluation of differential
operators.
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