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Abstract

In this paper, we study the relative perturbation bounds for joint eigenvalues of commuting tuples of
normal n X n matrices. Some Hoffman—Wielandt-type relative perturbation bounds are proved using the
Clifford algebra technique. We also extend a result for diagonalisable matrices which improves a relative
perturbation bound for single matrices.
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1. Introduction

Let A =(AD, AP, .. AM) be an m-tuple of commuting n X n matrices acting on C".
A joint eigenvalue of A is an element A = (4D, A?), ..., A™) € C™ such that

AVx =A% forj=1,2,...,m

holds for some nonzero vector x € C". The vector x is called a joint eigenvector. The
set of all joint eigenvalues of A is called the joint spectrum of A.

The main concern of perturbation theory of matrix eigenvalues is to estimate the
error when the eigenvalues of a matrix are approximated by the eigenvalues of a
perturbed matrix. Let A and B be two n X n matrices with respective eigenvalues
{41, A2, ..., A} and {uy, ya, . . ., 4, }. An important result in the direction of an absolute
perturbation bound is given by the Hoffman—Wielandt theorem [4], which states: if A
and B are normal matrices, then there exists a permutation 7 of {1, 2, ..., n} such that

n

1/2
(D51 = smof) <14 = B,

i=1
where || - || denotes the Frobenius norm. This result has been generalised in several
directions. In 1993, Bhatia and Bhattacharyya [1] extended the Hoffman—Wielandt

theorem to joint eigenvalues of m-tuples of commuting normal matrices. More results
on absolute perturbation bounds for joint eigenvalues may be found in [3, 8].
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In 1998, Eisenstat and Ipsen [2] studied relative perturbation bounds for eigenvalues
of diagonalisable matrices. They proved that, if A and B are both diagonalisable and
A is nonsingular, then there exists a permutation 7 of {1, 2, ..., n} such that

(i’ A — Mn(i)
. A;
i=1

where X and X are invertible matrices which diagonalise A and B respectively and
k(X) = |IX||IX~"]| is the condition number of the matrix X. These results were further
extended by Li and Sun [6] for a nonsingular normal matrix A and an arbitrary matrix
B and by Li and Chen [5] for diagonalisable matrices.

To the best of our knowledge, there are no investigations of the relative perturbation
bounds for the joint spectrum of commuting tuples of matrices. The present work is
an attempt in this direction. We derive some relative perturbation bounds for joint
eigenvalues of m-tuples of commuting normal and diagonalisable matrices using the
Clifford algebra technique proposed by Mclntosh and Pryde [7]. For the convenience
of the reader we briefly discuss the Clifford algebra technique in Section 2.

2,1/2 .
) <k(XKX)IA™A = B)Ir.

2. The Clifford algebra technique

Let R™ be the real vector space of dimension m and let ey, e, . .., e, be a basis. The
Clifford algebra R, is an algebra generated by ey, e, . .., e, with the relations
eiej=—eje; fori#j and el =-1 foralli.

Then Ry, is an algebra over R of dimension 2". Let S = {sy, s2,..., 5t} be a subset
of {1,...,m}suchthat 1 <s; < s <--- < s, <m. Then the elements es = ey ey, ... €y,
form a basis of R,;), where S runs over all subsets of {1,...,m} and ey = 1. An element
a of Ry is of the form o = } 5 ases, where as € R. If B = > g Bses, Bs € R, is another
element of Ry, the inner product of @ and £ is

(@.B) =) asPs.
N

Under this inner product R,y becomes a Hilbert space with the orthonormal basis eg.
The tensor product C" ® R,,), where

c" ®R(m) = {Z Xs ®es @ xg € Cn},
S

is a Hilbert space under the inner product

xX,y)= <sz ®eS’Z)’S ®€s> = Z(xs,)’ﬂ,
g g S

where xg,ys € C" and the inner product on the right-hand side is the usual inner
product in C". Therefore, the norm on C" ® R, is defined by

|2 wes| = (2 IaslP)
S S

https://doi.org/10.1017/S0004972718000424 Published online by Cambridge University Press


https://doi.org/10.1017/S0004972718000424

416 A. Patra and P. D. Srivastava [3]

where the norm on the right-hand side is the usual norm in C". Let M,, be the space
of n X n matrices with complex entries. Then M, ® R, is a linear space and an
element A € M,, ® R, has the form A = } g As ® es, where As € M,. Each element
A=3gAs ®es € M, ® Ry, acts on the elements x = Y7 x7 ® ey € C" @ R by

Ax = (ZAS ®€S)(Z X7 ®eT) = ZAsxT R eger.
S T S.T

For an m-tuple A = (AD,A® ... A"™) of n x n complex matrices, the corresponding
Clifford operator Cliff(A) € M, ® R, acting on C" ® R, is defined by

Clifi(A) =i )" AV ®e;. 2.1)

J=1

3. Relative perturbation bounds

Throughout this paper, S, denotes the set of all n! permutations of {1,2,...,n},
|| - || and |||| denote the Frobenius norm and the usual operator norm respectively and
R(z) denotes the real part of a complex number z. A square matrix of nonnegative
real numbers is said to be a doubly stochastic matrix if the sum of each row and each
column is 1. A permutation matrix is a square matrix in which each row and each
column contains exactly one nonzero entry 1 and O entries everywhere else.

Lemma 3.1 [1, Lemma 1]. Let A = (A, AP, ..., A™) be any m-tuple of operators in
C" and let Cliff(A) be the corresponding Clifford operator. Then

ICHfFAE =27 > 1A
k=1

Lemma 3.2 [1]. If P is any operator of C", then:

(i) trace(P ® er) = 0 for any nonempty subset T of {1,2,...,m};
(i) trace(P ® e¢p) = 2™ traceP.

Now we prove some results on relative perturbation bounds for tuples of matrices.
Let A=(AD AP .. A™)and B = (BY,B?, ..., B™) be two m-tuples of normal
n X n matrices such that B = A + E, where E = (EV, E®, ... E"™) s the perturbation
given to A. Let ; = (af(l) 52), . .,a?m)) and B; = (ﬁ(l) (2),...,ﬁ§m)) be the joint
eigenvalues of A and B, respectively.

Tueorem 3.3. If A and B = A + E are m-tuples of commuting normal matrices as

defined above and each A® g nonsingular for k =1,2,...,m, then there exists a

permutation w of S, such that
n

j=1 k=1

(k) (k)
ﬂ(])
(k)

2

m
B~ (k)12
< Z”A( ) E( )HF-
k=1
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Proor. Since E =B - A,
E® = B0 _ A0 o A0 R Z A0 B0 _ 1 for k=12, . m. (3.1)

Let C = AD'BO_ .. Am~ gy and p = (AOT'ED, . Am~ EM) Iy addition,
let 7= (I,1,...,I) be the m-tuple of identity matrices of order n X n. From (3.1),

C-I1=D. (3.2)

Since A and B are m-tuples of normal matrices, there exist orthonormal bases
{ui,uy,...,u,} and {vy,vs,...,v,} of C" such that

A(k)uj = afg.k)uj, B(k)vj :ﬁ;k)vj, forj=1,2,...,nand k=1,2,...,m

Let P; and Q; respectively denote the orthogonal projection operators to the spaces
spanned by the vectors u; and v;. Fork=1,2,...,m,

n n
(k) _ (k) (k) _ (k)
A —Zaj P, B®= § BP0
j=1 =1

From (2.1) and the above relations,

Cliff(C)=i Y AV BV @ ey =i )| ( O p gt Ql) ® e
=1 =1 =1 =1
=iy ( >0 e ek)(P 018 eo). (3.3)
Jl=1 k=1
Similarly,
Cliff() =i ) ( Mie e,)(Q, ® eo). (3.4)
r=1 =1

Let Cliff(C)* denote the adjoint of Cliff(C). From (3.3),
trace[CLiff(7)Cliff(C)*]

n m m
= —trace[ Z ( Z I® et)( Z a(k) (k)l ® ek)(Q, ®es) QP ® e@)]
jLr=1 " =1 k=1
= —trace[ Z (Z I® e,)( Z a/(k) (k)I ® ek)(Q,Q/P ® e@)]
jLr=1 =1 k=1
n m ,—]
= —trace Z [ - (Z ai-k) Ek))(QerPj ® e(z))]
jbr=1 k=1
—race ) | (o - B0, 01Ps @ even)|
jLr=1 kl,cz:1
t
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Applying Lemma 3.2(ii) to the above relation,

n m

trace[CIiff(/)CIiff(C)"] = ~trace [ (ZW (">)(Q,Q,P ®e@)]

Jlr=1 k=1

Z Za/(k) ng)trace(QrQlP ® egp)
Jlr=1 k=1

n

m ——
-1
=2" Z cyE.k) ﬁk)trace(Qle).
Jil

=1 k=1

Since trace(Q;P;) = trace(P;0)),

n

trace[Cliff(7)CLiff(C)*] = 2" Z oo Otrace(P;0)). (3.5)
Jil=1 k=1

Also,

m

m
. m -1
ICHEC)IE =2" > 1497 BYIE

k=1

RTIAY ’
m
j PjZB, =2 Z
= F =1 a1

=m Z trace[( Z a;kr] Ek)Ple)( a®” tk)Per) ]

rit=1

1 T o-1 0
_ZmZtrace[ Z o g g P, QP]

Jlir=1

-1 -1
:2'"2 Z o pPal™ g trace(P;01P,)

k=1 jir=1

3y 0”60 usace(P, 0. (3.6)

k=1 jl=1

n

2
=1 Sk
DI

=m \

Let W = (w;;), where w;; = trace(P;Q;). It can be easily verified that W is a doubly
stochastic matrix. Hence, by Birkhoff’s theorem, W is a convex combination of
permutation matrices. Therefore,

W= ZIPS, where t; > 0 and Zt =1
s=1 s=1

and P, is the permutation matrix corresponding to the permutation ;. Finally, from
(3.2), (3.4), (3.5) and (3.6),
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ICLff(D)[7. = ICIiff(C — D7
= ||Cliff(C)||12¢ + ||ICLiff(D)|[3 — 2R (trace(Cliff(C)*Cliff(])))

‘2'"2 ZZ[“ e m(a(’krl—%)]

s=1 k=1 j=1
)~ ok 0~ LI05)

2" min Z Z [1 * ' P (])| ( 'Bm))]

=1 j=1
nom k) _ k) 2

S5 @ =Py
a(k)
J=1 k=1 |
Hence, the result is proved. O

RemARrKk 3.4. Sun [10] has generalised the Hoffman—Wielandt inequality for the case
when one matrix is normal and the other is arbitrary. Similarly, Theorem 3.3 can be
extended to the case when one of the commuting tuples of matrices is arbitrary in the
following way. Let A = (AD, AP, ... A™) and B = (B, B?,..., B™) be two m-

tuples of commuting matrices in M, Wlth joint eigenvalues «@; = (a/“) (2), cee, agm))

and B; = (ﬁ(l) B(z) e /.?Em) ), respectively, such that each A® is normal and
nonsingular. Since B, B?, ..., B™ are commuting matrices, they can be reduced
to upper triangular form by a single unitary matrix. From Pryde [8], it follows that the
m-tuple B has n joint eigenvalues as described above. The following theorem can then
be established by using Theorem 3.3 and the proof of Theorem 1.1 of [10].

TueorREM 3.5. If A and B (= A + E) are two m-tuples of commuting matrices as
described above, then there exists a permutation o in S, such that
k) _ (k)

AN 0'(]) ¢ (k)_l 2 12
DI e ﬁwgﬁA PIE®IE. 37)
J= =

1 @;

a

RemARK 3.6. When we relax the normality condition on each B, the constant n which
appears on the right-hand side of the above relation (3.7) is best possible. This can be
verified by considering the n X n matrices

0kO---0 0kO---0
00k---0 00k---0
e ER R R L) N
000---k 000---k
k00---0 000---0

where k runs over 1,2,...,m.

Now we prove the following theorem, which is the diagonalisable analogue of
Theorem 3.3.
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Tueorem 3.7. If A and B are m-tuples of commuting diagonalisable matrices and each

AW is nonsingular for k = 1,2,...,m, then there exists a permutation rt of S , such that
n o a® gl o m
() 2. (O 0~ gk _ ARy 12
e e 0 <P DA B - AN,
j = =

where k(P) = ||P||||P~"|| is the condition number of P.

To prove this theorem, we need the following lemma, which is a slight variation on
the result proved in [9, page 216].

Lemma 3.8. If M and N are normal matrices and X = diag(o 1, 02, ...,0,) with
o202 20, 20, then

IMEN —ZllF > ol MN = 1||F.
Prook. Set Q = X — 0,1. Clearly, the diagonal elements of Q are nonnegative. Now

IMEN = 27 = o2 MN = 17 = IM(Q + o, )N = (Q + oDl — o7 MN — Il
= ((MQN = Q) + o (MN = D\ — o2l MN - I|[;
= [(MQN - Q)|[% + 207, R{trace[(MQN — Q)*(MN - I)]}
= [((MQN - Q)||% + optrace{Q(MN — I)'(MN — I) + (MN — I)(MN — I)*]}
> 0. O

Proor orF THEOREM 3.7. Let A = (A(l),A(z), .. ,A(’")) and B = (B(l), BY, . ... B(’")) be
two m-tuples of commuting diagonalisable matrices having the joint eigenvalues
=(@",a®, .. a"™)and g; = (B, 7, ..., "), respectively. Since the A® and

i

B(k) are diagonalisable, there are two nonsingular matrices P and Q such that
PA® P D(k) dlag(a/(k) (k) e cyg‘)),
QB(k)Q— D(k) dlag(ﬁ(k), (k), o ’ﬁhk))
fork=1,2,...,m. Consider
-1 -1
“A(k) (B(k) _ A(k))”% — ”A(k) B® — 1||%
_ -1 _
=|P' D" PO"' DY 0 - III}
_ - -1 _ _
> |12 I2IDY ™ PO DY - PO

Let UXV* be the singular value decomposition of PQ~! and o, be the smallest
diagonal element of . From the above relation,

-1 — 15— -1 o *
4O (B® — ADY 2 > P21~ 12D Uzv DY - UzV
-1
>|IPI2Ie 7P DY Uyz(v D V) - S
=PI I IM® T ENG — 5|2,

https://doi.org/10.1017/S0004972718000424 Published online by Cambridge University Press


https://doi.org/10.1017/S0004972718000424

[8] Perturbation bounds for the joint spectrum of tuples of matrices 421
where M® = U *D(lk)U and NW = V*D(zk)V are normal for each k. From Lemma 3.8,

—1 _ 11— -1
IADT (B — A2 > 2P I IM BT N® - 1.

Finally,
-1 -1
IO (NG — MO < k(PYR(Q)IAD ™ (BY - AD)2.

The required result follows by applying Theorem 3.3 to the commuting tuples of
normal matrices M = (MW, M@, ..., M™) and N = (ND,N® ..., N™) and using
the above relations. O

Remark 3.9. Corollary 5.2 of [2] is a special case of Theorem 3.7 for m = 1.
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