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Algorithms For Inverse Eigenvalue Problemsf

REN-cANG Lr1*

( Computing Center, Academia Sinica )

ABSTRACT

Two new algorithms based on QR decompositions (QRDs) (with column piv-
oting) are proposed for solving inverse eigenvalue problems, and under some non-
singularity assumptions they are both locally quadratically convergent.

Several numerical tests are presented to illustrate their convergence behavior.

§1. INTRODUCTION

Inverse eigenvalue problems arise often in applied mathmematics (see Friedland et al [1]
§1), and they have been treated by many mathematicians. Some of these papers are among
the references. Let A be a fixed n X n (complex) valued matrix. The most common inverse
eigenvalue problems are the two following problems proposed by Downing and Householder
[11]:

(i) Find a diagonal complex valued matrix D such that the spectrum of A+ D is a
given set A* = (A}, -+, AF).

(ii) Find a diagonal complex valued matrix D such that the spectrum of AD is a given
Set A" = (A, -, AL).

The first problem is called the inverse additive eigenvalue problem, and the second one
the multiplicative eigenvalue problem. Often in practical applications, A, D and \* in the
above two problems are real.

NoTATION: We shall use C™*™ (R™*™) for the m by n complex (real) matrix set, C™ =
Cmxt (Rm =R™*1) C =C! (R =R'); U, C C"™" denotes the n by n unitary matrix set.

I is the n by n unit matrix, e§n) the jth column of 7(™) and
19 = (e, ),

when no confusion arises, these superscripts (n) are usually omitted. A”, AT denote the
conjugate transpose and transpose respectively, and || A||2 the spectral norm of A.

For convenience, in this paper we generalize the statement of the above two inverse
problems as
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PROBLEM G. Let A(c) € C"*™ be a differentiable matrix-valued function of ¢ € C™. Find
a point ¢* € C™ such that the spectrum of matrix A(c*) is a given set A* = (A}, -+, A%).

Here, that we say A(c) € C"*" is differentiable with respect to ¢ means for any ¢(*) € C”,
we have

0

AQ=AC) + 3 5oA©)]  (e=a?)+ollle= Vo) (1.1)
i=1 " c=c
where
c=(c1, - en)T, 0=l . T (1.2)
81A(c) = (iakj(c)) e C™"™ for A(c) = (an;(c))
Jc; Oc;
and

1
n 2
w—&%=<2q—$w>. (1.3)

i=1

As to the solvability, and some numerical methods of inverse additive, multiplicative
eigenvalue problems, we refer readers to e.g. Sun [7], Friedland et al [1]-[3] and other related
references therein. The aims of this paper is to propose two new methods to solve Problem
G and to analyse their convergence behavior at appropriate hypotheses. Throughout this
paper we assume the given set A* satisfy

A AN for i, (1.4)

and Problem G itself is solvable.

The rest of this paper is organized as follows: In §2 we cite some necessary differen-
tiability theorems proved in Li [12]. In §3 we first discuss some formulations of numerical
methods, then give our algorithms and their convergence analysis and finally in §4 we present
several numerical tests to illustrate their behavior.

§2. QR DECOMPOSITION(QRD) AND DIFFERENTIABILITY

Let A(c) € C™"*", the QRDs with column pivoting (see Golub & van Loan [9, pp.163-
167]) of A(c) can be read as

A(e)m(c) = Q(c)R(c), Q(c) € Un, (2.1)

where 7(c) € C"*™ is a permutation matrix and R(c) € C"*™ an upper triangular matrix.
The following theorem was obtained by [12], and it is the base of this paper.

THEOREM 2.1. Let A(c) € C™*™ be a matrix-valued function of ¢ € C", 7 € C"*" a
permutation matrix and ¢(°) € C". Assume that the first n — 1 column vectors of A(c(?))rn
are linearly independent, and

A(C(O))ﬂ' = QoRo
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is its any QRD. If A(c) is differentiable at ¢(*) (refer to (1.1)), then there exists a neighbor-
hood B(c(?) € C" of ¢\%) such that we have QRDs of A(c)m

A(e)m = Q(c)R(c) for ¢ e B(c) (2.2)

satisfying that
Q(c")Y=Qy and R(c”) = Ry,

and that the diagonal elements of R(c) are differentiable at c(%),
Tan(€) = eX R(c)en

- 0
T § T H
= n 714
enlioe + : |:€n 0 CZ (C)

Ten
c=c(0)

113,1R0en (c; — CEO))

wl,_1 (Ig,lRofnfl)_

c=c(0)

+o(fle = c2), (2:3)

where ¢, ¢(9) are of forms (1.2). Morever if A(c(?)) is second order differentiable, the last
term o(||c — c(9||2) in the expansion (1.1) of A(c) can be replaced by O(||c— c(9|3), the last
term in (2.3) can also be improved as O(||c — ¢(9]3).

The original form of Theorem 2.1 in [12] is slightly different from that given here. The
difference lies in that here we point out explicitly arbitrarily choosing a QRD of A(c(?)7,
which is implied in the proof of Theorem 2.1 in [12], and we must bear in mind that QRDs
(2.2) vary with this initial QRD.

§3. FORMULATIONS OF NUMERICAL METHODS AND ALGORITHMS

Once again, we emphasize that the hypothesis (1.4) is always satisfied in this paper.

3.1 Formulations Of Numerical Methods. So far, existing algorithms which are locally
quadratically convergent (under appropriate conditions) were obtained by first constructing
a nonlinear system and then applying Newton method to it. Practical applications have
shown that solving general inverse eigenvalue problems such as Problem G in such a way is
feasible. The following are the two formulations of the problems.

FORMULATION I. Suppose A(c) € C**™ is real symmetric or Hermitian, and its n eigenval-
ues are arranged in ascending order

Solve the nonlinear system
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here we assume A} < --- < AJ.

FORMULATION II. Solve the nonlinear system

det(A(c) — A1)
g(c) = : =0. (3.2)

det(A(c) — \:1)

The first formulation is the most natural one and has been used by [11] in the case of
the additive eigenvalue problems (for detail on this formulatiom see [1], [10]). The second
formulation has been proposed by [4]. Recently Ye [8] proposed two algorithms, which are
proved to be linearly convergent, to solve inverse additive, multiplicative eigenvalue problems
for real symmetric (Hermitian) matrices.

In this paper, we shall propose a class of algorithms based on QRDs (with column
pivoting). The original idea of these algorithms comes from Kublanovskaya’s approach
[13] for solving nonlinear eigenvalue problems. We remark here that nonlinear eigenvalue
problems may be regarded as a special kind inverse eigenvalue problems since finding a A € C
such that

det B(A) =0 for B(\) eC™"

may be thought of as finding a A € C such that zero is an eigenvalue of B(\). In such inverse
problems the specified eigenvalue(s) are zeros.
Now, we are in a position to give our formulation of the equivalent nonlinear system to
Problem G. Compute QRDs (with column pivoting) of A(c) — AT (i=1,---,n)
(A(e) = ND)mi(e) = Qu(e)Ri(c), i=1,--.m, (3.3)

and assume permutation matrices m;(c) € C"*™ are constant in a sufficiently small neigh-
borhood of ¢ for each 7. From Theorem 2.1, we can make that n functions

el Ri(c)en, i=1,---,n (3.4)

are differentiable at ¢ € C™. If column pivoting is performed then we have
leTRi(c)er| > |e2 Ri(c)ea| > -+ > |l Ri(c)en], i=1,---,n, (3.5a)
or any other methods are used such that
\ejTRi(c)ej| > el Ri(c)en|, j=1,---,n—1. (3.5b)
Therefore the spectrum of A(c) is A*, if and only if
el Ri(c)e, =0, i=1,---,n. (3.6)

Hence we introduce
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ForMULATION III. Solve the nonlinear system

el Ry(c)en
h(c) = : =0. (3.7)

el R, (c)en

It is worth mentioning that because of the non-uniqueness of QRDs h(c) is not uniquely
determined for any c. However we remark that such “flexiability” doesn’t affect the effec-
tiveness of our algorithms; and this is our mainly concern (refer to Lemma 3.2 below).

3.2. Algorithms. The following algorithm follows straightforwardly from Theorem 2.1,
Formulation III and Newton method.
ALGORITHM 3.1: Find a solution ¢* € C" to the solvable Problem G.

a) Given an initial approximation ¢(©) of ¢*.

b) Compute

BV = A(c(")) NI, i=1,---,n,
0
AP = 24
1 ack (C)

c:c(”)

¢) Compute QRDs with column pivoting of B*) (i =1,---,n)

B R
O (i,l/) '

Tnn

B(i,l/)ﬂ.(i,u) — Q(i,V)R(i,D), R(ivy) — (

d) Compute for i,k =1,---,n
(v iv)H WV iU iv)H WV Qv i,V_l (R
) = QU A, Qe A 11, R R,

and let J®) = (31(1:))
e) Solve linear systems

)

T (1) _ )y = _pw)

where b)) = (rﬁfn’”), e ,rﬁ[ﬁ;”))T e Cn.
f) If the needed accuracy is attended, stop; otherwise go to b).

Now we give a rough estimation of the computational requirements of Algorithm 3.1.
Since in all Newton kind algorithms for solving Problem G, Steps b) and e) are indispensible,
therefore our estimation do not include the computatonal requirements for Steps b) and e).
Assume that A(c) is dense. It is well-known that the QRDs obtained by using Householder
transformations for each B(**) requires approximately %n?’ multiplications (e.g. see [9]
p.165), where Q") is stored in fator forms. Therefore Step c) requires approximately
%n‘l multiplications. For Step d), one can easily verify that it requires approximately n*
mutiplications. Thus Algorithm 3.1 requires approximately gn‘l mutiplications per iteration.
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Carefully examining Algorithm 3.1, one may find that in Step ¢) n QRDs with column
pivoting are performed independently. Since for fixed v matrices BU-*) differ each other only
by unit matrix multiplied by scalars. It is natural to think out of whether we can reduce
the computational requirements in Step ¢) by using some special ad hoc technique. In the
following we shall show this is possible when %A(c) is sparse.

Firstly, let’s show how to obtain a QRD of a Hessenberg matrix A = (a;;) € C"*™ (ay;
=0, forj<i+1)

Am = QR, (3.8)

such that the inequality (3.5b) is satisfied, and morever it requires approximately 4n? mul-
tiplications.
Suppose A is a Hessenberg matrix, we first find n—1 Givens rotations G(1,2),---,G(n—
1,n), such that
QFA=G(n—1,n)---G(1,2)A= R,

is an upper triangular matrix, where Givens rotation G(4, j) is defined as

i J
! !
1
1
71— C S
1
G(i,j) = ;e 15 =1
1
1

It is easy to verify that

here

_ x _ y _ 2 D)
c= s = 2 =|z2+ [y
Vizl? + lyl? Vi0zl? + lyl?

EIIIli ne tlle SmalleS( dl‘ agOIla € emenl (W i l I’espect tO ]'t u ) ( z(]] )).
Assume t}lat S IIlOd 1S) O R] = (r
|rl(l)|<|7“2(l)|,l7él’z_— 7...7n.

Ifl=mnlet =1 Q = @ and R = Ry, thus we get A = QR which satisfies (3.5Db).
Otherwise let
™= (617"'761—1761-‘,-1’"'7enael) E(Cnxnv (39)
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it follows that

(1) (1) (1) (1) (1)
v oo T Ttigr -+ Tin "1
(1) ay () i
"i<1i—1 Ti—ti41 0 Tiam 7’1(—11
(1) (1) (1)
QFAr = Ry = Tuyr e Tin To
1) - :
Tl411+1 : : 0
1
T’El—)l n
r%l,z 0
Now similarly as before, we choose n — I Givens rotations G(I,1 4+ 1),---,G(n — 1,n) such

that

QYQT AT =G(n—1,n)---G(I,1 +1)QI Ar
=Gn—-1n)---GU,l+1)Ry7
_R (3.10)

is an upper triangular matrix. It is easily verify that (R = (r;;))

=D, 1<i<i—1,
1 )
ri § 21, 1<i<n—1,
< Tl(ll), 1=n.
Therefore
T T .
|6nR6n|:|Tnn|§|ejRej|7 .]:15""77’_17

which is just (3.5b). Hence Q = Q1Q2, 7™ and R as shown by (3.9), (3.10) respectively meet
our needs.

ALGORITHM 3.2: Find a solution ¢* € C™ to the solvable Problem G.
a) Given an initial approximation ¢(©) of ¢*.

b) Compute
BUEY) = A(c(”)) NI, i=1,---,n,
0
AP = ZA(c , k=1,---,n
! Ocy, ( ) c=c(¥)

¢) Find factorizations

v A U® = g u® ey,
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where H®) are Hessenberg matrices, and compute By = g AfI(1 <4 < n) which are
also Hessenberg matrices. Use the techniques discribed above to give QRDs of B("¥) (i=

1’ DR 7/”7/)
e )
O (iﬂj)

Tnn

B(ivy)ﬂ-(ivl/) J— Q(i!V)R(i!V)’ R(i1y) — <
d) Compute for i,k =1, -, n,

JW = T Qg™ gk G,
. . . —1 .
_ eZQ(z,u)HU(y)HAgk,V) U(V)ﬂ'(z’y)[n,lell’V) Rgzéy)’

v) _ (V)
and let J@) = (5,,).
e) Solve linear systems
J® (WD) — C(V)) = —p¥),
where ) = (rﬁfn’”), - ,rﬂ’y))T e Cn.
f) If the needed accuracy is attended, stop; otherwise go to b).

As to the computational requirements of Algorithm 3.2 we note that Step ¢) requires
approximately O(n?) multiplications and Step d) requires approximately n* multiplications.
Thus generally Algorithm 3.2 is cheaper than Algorithm 3.1. On the other hand if Agz’")
is sufficiently sparse (e.g. for inverse additive, multiplicative eigenvalue problems) Step
d) in Algorithm 3.2 requires approximately only O(n?) multiplications, then at this time
Algorithm 3.2 requires approximately O(n3) multiplications per iteration while Algorithm
3.1 requires O(n*) multiplications.

It seems that generally the convergence domain of Algorithm 3.2 was smaller than that
of Algorithm 3.1. A heuristic interpretation is that QRDs with column pivoting often reveal
singularity of a matrix better than those without column pivoting. Our numerical examples
in §4 also confirm such obeservation.

3.3. Convergence Analysis. We study first the locally quadratic convergence of Algo-
rithm 3.1.

LEMMA 3.1([12]). Suppose the first n — 1 column vectors of matrix C' € C"*™ are linearly
independent, and

C= QlRl = QZRQ

are its two QRDs. Then there exists a diagonal matrix D € U,, such that

Ql = QQD and R1 = DHRQ.

Although the QRDs of a given matrix is not unique (neither are matrix J®*) and vector
b®) for fixed v in Algorithm 3.1), we have
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LEMMA 3.2. In Algorithm 3.1, for any fixed v suppose
B i) = QU R 1 = 1,2 (3.11)

are two (different) QRDs of BV x(¥)  (j = 1,---,n), and using JZ(V) and bl(y) to denote
two matrices and vectors obtained by Step d) of Algorithm 3.1 corresponding to (3.11).
Then there exists a diagonal matrix D € U,, such that

J =pJ, v = Dby, (3.12a)
If morever Jl(y) invertible, then

-1 —1
T = g0 (), (3.12b)

The proof of Lemma 3.2 is the combination of Lemma 3.1 and Step d) in Algorithm
3.1. (3.12a) characterizes the variations of J*) and b(*) with QRDs, and (3.12b) says that
given an approximation ¢ of ¢*, the improved approximation ¢ obtained by performing one
iteration of Algorithm 3.1 is independent of QRDs.

LEmMMA 3.3([12]). Suppose the first n — 1 column vectors of matrix C; € C"*™ are linearly
independent, C; = Q1R is a QRD of Cy. Let Cy € C™*™. Then for any € > 0, there exists
a QRD C5 = Q3 R5 such that

Q1 — Q22 < €, ||R1 — Ra|l2 <,

if ||Cy — Csl| sufficiently small.

THEOREM 3.1. In Algorithm 3.1, suppose n(*") = 7(4*) is independent of v when || c*) —c*||5
sufficiently small, and J* € C"*" corresponding to QRDs of BU-*)7(4*) js invertible, where
B = A(c*) — MfI(1 < i < n). Suppose also A(c) is second order differentible. Then,
there exists € > 0 such that when ||c*) — ¢*||y < € we have

I+ — c*ll = O™ — ¢*[13). (3.13)

PROOF: ||c*) — ¢*||5 is sufficiently small, so is [|A(c*)) — A(c*)||2. Therefore from Lemma
3.2, Lemma 3.3 and the definition of J®*), we know that J*) invertible and

-1 .—
[T 2 < 1 T*Hl2 + f(e)

for sufficiently small €, here f(e) > 0 is a continuous function of € and f(0) = 0. Thus we
have

By = (b + T HD — @) 4 O(||e D — c|3) ||z
= O(||c+) — c3)
= o(IlT7" b 3)
= O([b™3). (3.14)
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On the other hand, it follows from linear independence of the first n — 1 column vectors of
each BUM) (%) (since \! # Af for i # j) and Theorem 2.1 that

0@z = [16* + T () — e*) + O™ = ¢*[13) ll2 = O™ — ¢"]|2) (3.15)

and similarly
Ip@ Dl = O(|c¥ Y = ¢*[|2), (3.16)
where b* is defined similarly to J*. Combining (3.14)-(3.16) will lead to (3.13). |

Before going into the convergence analysis of Algorithm 3.2, we remark that giving a
convergence analysis of Algorithm 3.2 is much more complicated. This is because of the
non-uniqueness of factorizations

U(e)" A(c)U(c) = upper Hessenberg matrices. (3.17)

At this time we even have no similar result like Lemma 3.1. In order to give an analysis, we
make following additional hypothesis.

HYPOTHESIS S. In some neighborhood of ¢*, the choosing factorizations (3.17) in Algorithm
3.2 satisfy that U(c) is determined uniquely by ¢ and continuous with respect to c.

THEOREM 3.2. In Algorithm 3.2, suppose Hypothesis S is satisfied, and 7(%") = 7(*) jg
independent of v when ||c") — ¢*||o sufficiently small, J* € C"*™ corresponding to ¢* is
invertible. Assume also that A(c) is second order differentiable. Then Algorithm 3.2 is
locally quadratically convergent.

PROOF: From Hypothesis S and Lemmas 3.1 and 3.2, we know that there exists €; > 0 such
that if ||c — ¢*||2 < €1 then

* - 6 *
Afe) = A(c") + ; %A(C) . (ci —¢f)+ M, (3.18)
M|z < fier)lle — |3
and
17() " 2 < 177 2 + faler), (3.19)

where fi(e1) > 0(¢i = 1,2) are continuous functions of €; and f;(0) = 0, J(c) € C"*™ is
obtained by Step d) in Algorithm 3.2 at ¢ € C™.
On the other hand, we note

U)"A()U(e) = H(e), BY()r? () = QW ()RY(0),
where B (c) = H(c) — AfI. Therefore for ¢ € C™ close to ¢, we have
U ()" A@U(e) = A 17 () = QU @RV (@),
R @) R <e)> |
) , ot=1,---.n.
0 (@

RY (&) = <
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From Theorem 2.1, (3.18) and (3.19), it follows that there exist ez > 0 and e3 > 0 such that
if |lc — ¢*||2 < €2 then

r@ @) = 0 () + O(|c = cll2) + f3(ez, e5)8D,

) 3.20
6D < fe—cl i e— el < eo, (3.20)

where f3(€a,€3) > 0 is a continuous function of (eg, €3) and f3(0,0) = 0.
Now suppose [|c*) — ¢*||2 < min{ey, €3}, then from (3.20) we have (note n(f,)L(c*) =0)

0=0b" 4+ J(”)(c* — c(”)) + fa(ez, €3)0,
I8]l2 < [le* = ™13,

ie.

=¥ — J(”)ilb(”) — f4(62,63)]<y)715, (3.21)
where fa(ez,€3) > 0 is a continuous function of (e2,€e3) and f4(0,0) = 0. (3.21) together
with (3.19) and c+1) = ) — J® 70 Jead to [cFD — ¢*|la = O([|c™) — ¢*]|3). |

84. NUMERICAL EXAMPLES

Before giving our examples, it is necessary to present some perturbation results which
can be used to measure the differences between the spectrum of A\* and that of A(c(®)),
where ¢(®) is an accepted approximation to ¢*.

By factorizations (A(c®)) — Xs )79 = QU R(:3) 4 =1,... n, we get

eZQ(i’S)H(A(c(S)) —N1I) = rg;f)eZW(i’s)T. (4.1)

Therefore if A(c) is Hermitian or normal then for any ¢ (1 < ¢ < n) there exists an
eigenvalue A of A(c(®)) (see [5]) such that

A=< S (4.2)
Since A\f # Aj (i # j), n intervals |z — \f| < 29| are disjointed from each other if |r{5"|
sufficiently small, thus n eigenvalues of A(c(®)) are different from each other and satisfy

= X< PG =1, (4.3)

For general matrices A(c), just from (4.1) we are unable to give an estimation of differ-
ences between the spectrum of A(c(®)) and A\*, and therefore other information is needed.
One of the compensating methods is that equations

(A) =X Dpi=riy pillz=1, 1<i<n, (4.4)

are also available, and approximately |r;|l2 = \rgi,lf)|. In fact this is possible since the

smallest singular value of A(c(®)) — X*T is less than or equals |r£fﬁs) |, and thus a QRD with
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column pivoting of (A(c(®)) — XTI) gives (4.4). Suppose now (4.1) and (4.4) are both
available, then from [15] we know that there exist E; € C"*™ (i = 1,---,n) with

IE:]l2 = max{|[r:|2, [r$s}

such that A\ is an eigenvalue of A(c(®)) — E;. If |r7(f,’f)| sufficiently small (so are E;), then
the n eigenvalues of A(c(®)) (A(c®)) — E;,1 <4 < n) are different from each other since
Af # A; (i # j). Therefore from [5, p.176] we have that n eigenvalues \; (i =1,---,n)
of A(c')) satisfy

) (i,s)
A= LO <max{||n|_|2,;m })_ (45)
|ef Q)" pi]

The following tests were conducted on IBM-PC/XT. Double precision arithmetic was
used throughout. The starting points were chosen close to the solution, so that few iterations
were required for convergence. A line search (or trust region strategy) would be essential to
make the algorithms convergent in practical applications. However, we have not included
these features and have concentrated on the local behavior of the algorithms.

Ezample 1([1]). This is an inverse additive problem. Here n = 8,

0 4 -1 1 1 5 -11
4 0 -1 2 1 4 -1 2
-1 -1 0 3 1 3 -1 3
M=l T 00 0 1 5| Amadiksies
5 4 3 2 1 0 -1 6
-1 -1 -1 -1 -1 -1 0 7
1 2 3 4 5 6 7 0

8
A(C) = AO + Z Cz’Ai,
=1

A* = (10,20, 30, 40, 50, 60, 70, 80),
¢* = (11.907876, 19.705522, 30.545498, 40.062657,
51.587140,64.702131, 70.170676, 71.318499).

With the starting point ¢(®) = (10, 20, 30, 40, 50, 60, 70, 80), Algorithm 3.2 diverges, while
Algorithm 3.1 converges. The computational results of Algorithm 3.1 are displayed in Table
4.1, where 6¢) = (5051'), e ,5055))71 € C"*" is defined by ¢tV = ) 4 §c), )\gy) <. <
A are n eigenvalues of A(c")).
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Table 4.1
Algorithm 3.1 Method I in [1]
No.(v) | max{[r&”} | max{|6c¢"”[} | max{]\") —x#|}
0 6.4F + 00 8.5FE + 00 6.4F + 00
1 7.1E —01 1.2E 4 00 8.9F — 01
2 3.9F — 02 1.0F — 01 1.0F — 01
3 4.4F — 04 1.0E — 03 2.7FE — 03
4 4.7TE — 08 1.1F — 07 2.3FE — 06
5 6.5F — 15 82K — 15 1.7F — 12

With the starting point ¢(®) = (10, 20, 30, 40, 50, 60, 70, 79), Algorithms 3.1 and 3.2 are
both converge, and their computational results are displayed in Table 4.2. Here the column
corresponding to §, displays approximately the maximum of modulus among southeast
elments of n upper triangular matrices obtained by computing QRDs with column pivoting
of A(c)) — Afl,i=1,---,8 in the process of computing with Algorithm 3.2, in order that
we can compare our two algorithms. We see that Algorithm 3.1 converges more rapidly than
Algorithm 3.2 in this test. It seems to me that such observation is valid all the time.

Table 4.2
Algorithm 3.1 Algorithm 3.2

No. ()| max{|rs” |} | max{|5c!”|} | max{|rs” |} | max{|sc!”|} 5,
0 5.58FE +00 | 7.50F + 00 1.32F + 01 1.29F 4+ 01 | 5.58FE + 00
1 6.28F — 01 8.64F — 01 4.48F + 00 1.01E+01 [3.47FE +00
2 | 3.67TE —02 | 859F —02 | 9.64E +00 | 5.50E + 00 |3.36E + 00
3 3509F —04 | 822E—-04 | 2.81E+00 | 6.82E —01 |4.13FE — 01
4 | 313E—08 | 7.32E —08 | 4.56E +00 | 6.88E — 02 |4.88F — 02
5 7.34FE — 15 | 848E — 15 | 4.08F —03 | 7.46E — 05 |5.11FE — 05
6 1.74F — 07 | 2.53FE —09 |1.87E — 09
7 1.39FEF — 12 | 201F —14 [1.63E — 12

Ezample 2([4]). n =5,

2 —0.08
~0.03 2 —0.08
Ag = ~0.03 2 —0.08 , Ap=rel k=1,---,5

-0.03 2 —0.08
—0.03 2
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with 7, € R® defined by

1 0 001 —0.02 003
5 —-0.03 1 0 001 —0.02
R=> rel =| 002 -003 1 0 0.01
i=1 —-0.01 0.02 —-0.03 1 0
1 —001 002 -003 1

and

Ale) = Ao+ Y ciAi
i=1
A=(0+4+61-6,246,3—0,4).

Table 4.3 displys the computational results of Algorithms 3.1 and 3.2 with the starting point
c® =(2,1,0,-1,-2) and § = 0.

Table 4.3
Algorithm 3.1 Algorithm 3.2
No. ()| max{|r$” |} | max{|6¢{”) [} | max{|r$3"|} | max{|oc{”) |} 5,

0 715E—-03 | 718E—03 | 430E—-02 | 7.18E —03 | 7.15E — 03
3.768 =07 | 3.7T1E —-07 | 1.82E —-03 | 8.89FE —06 |8.87E — 06
2 1.36E —15 | 1.37E—15 | 455 —08 | 7.97TE —11 |7.96FE — 11

¢* = (1.99282,1.0028,0.00236, —0.99788, —2.00012)

—_

with the same starting point but § = 0.441, however Algorithm 3.2 fails to converge. Table
4.4 displys the computational results of Algorithm 3.1.

Table 4.4: Algorithm 3.1

No.(v) max{|ri |} max{|dc{") [}
0 4.4F —01 4.4F —01
1 2.2F — 02 3.3F — 02
2 3.9F — 03 1.0E — 02
3 6.8 — 04 3.1E —03
4 1.1E—-04 5.0 — 04
5 3.4E — 06 1.9E - 05
6 4.1F - 09 2.4F — 08
7 5.8F — 15 3.6F —14
¢* =(1.99510,0.511492,0.49191, —1.43089, —1.56761)
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§5. CONCLUDING REMARKS

(i) Throughtout the paper, we assume that the studied problems appear in the complex

field. We can find out easily that the complex field can be replaced by the real field, i.e., all
C,C", etc. can be replaced by R, R", etc.

(ii) Our algorithms are derived for general matrices, while algorithms in [1] can only be

applied to inverse problems for real symmetric matrices or Hermitian matrices. (Yet, they
can be generalized to inverse problems for general matrices in a straightforward way.)
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