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Abstract

We propose a quadratically convergent algorithm for inverse sym-
metric eigenvalue problems based on matrix equations. The basic idea
is seen in the latest study by Ogita and Aishima, while they derive
an efficient iterative refinement algorithm for symmetric eigenvalue
problems using special matrix equations. Since the proposed algo-
rithm for the inverse eigenvalue problems can be viewed as the Newton
method for the matrix equations, the quadratic convergence is natu-
rally proved. Our algorithm is interpreted as an improved version of
the Cayley transform method for the inverse eigenvalue problems. Al-
though the Cayley transform method is one of the effective methods,
the Cayley transform takes O(n?®) arithmetic operations to ensure the
orthogonality of the iterative matrices. Our algorithm can refine the
orthogonality without the Cayley transform, which reduces the opera-
tions in each iteration. It is worth noting that our approach overcomes
the limitation of the Cayley transform method to the inverse standard
eigenvalue problems, resulting in an extension to inverse generalized
eigenvalue problems.

1 Introduction

Let Ao, Ay, ..., A, be real symmetric n x n matrices and A\j < A5 <--- < \»
be real numbers. In addition, let ¢ = [c1, ..., c,]T € R™, A* = diag(A}, ..., \5).
Define

Ale) :=Ag+c1A1 + -+ crAn (1)

and denote its eigenvalues by A\(c) < Aa(e) < --- < Ay(e) in the ascending
order. A typical inverse eigenvalue problem is to find ¢* € R™ such that
Ai(c*) = Af for all 1 <4 < n. Such inverse eigenvalue problems often arise



in a variety of applications [5, 6, 7]. In this study, we focus on numerical
algorithms for solving the inverse eigenvalue problems above. As in [1, 2, 3,
13], we assume that the prescribed eigenvalues are all distinct, i.e.,

AT <A <o <A (2)

Let X* € R™" denote an orthogonal matrix whose columns are the eigen-
vectors of A(c*). Throughout the paper, I is an identity matrix and O is
a zero matrix. For any matrix, let || - || denote the spectral norm and [-];;
denote the (i, 7) elements for 1 <1i,5 < mn.

In this paper, we propose a new iterative algorithm to solve the inverse
eigenvalue problems. The basic idea to design the proposed algorithm is seen
in the latest study by Ogita—Aishima [15], while they propose an efficient
iterative refinement algorithm for symmetric eigenvalue problems. Similarly
to [15], our algorithm for the inverse eigenvalue problems is derived as fol-
lows. For computed matrices X(*) ¢ R"*" (k = 0,1,...) in the iterative
process, define E*®) € R™" (k = 0,1,...) such that X¥) = X*(I 4 E®),
Then we compute E® approximating E®*) from the following relations:

XTx*=1, 3)
X*TA(e*) X" = A~

After computing E®), we can update X *+1) .= x*®) (1 — E®)) where I —
E® is the first order approximation of (I + E(k))’l using the Neumann
series. Under some conditions, we prove E®) — O and X*) — X* as
k — oo, where the convergence rates are quadratic. Our algorithm can be
viewed as the Newton method for the matrix equations corresponding to (3).

In the research fields of the inverse eigenvalue problems, the strengths of
the proposed algorithm are summarized as follows:

e The proposed algorithm is primarily comprising matrix multiplica-
tions, though a typical Newton method [13, Methd I] requires to solve
eigenvalue problems in each iteration

e Although the proposed algorithm is similar to the Cayley transform
method [13, Methd III], the proposed algorithm does not require the
Cayley transform, which reduces the operations in each iteration.

e Our idea can be extended to inverse generalized eigenvalue problems
in [8, 9, 10], while the Cayley transform method cannot be applied to
such problems.

Moreover, we show a sufficient condition on the convergence of the proposed
algorithm, and prove its quadratic convergence.

This paper is organized as follows. Section 2 is devoted to descriptions of
the previous work relevant to this study, and to clarifications of the strengths



of the proposed algorithm. In Section 3, we derive a new algorithm for the
inverse eigenvalue problems. In Section 4, we provide a detailed convergence
analysis of our algorithm. Moreover, we extend the proposed algorithm
and its convergence analysis to inverse generalized eigenvalue problems in
Section 5. In Section 6, we present some numerical results to illustrate the
convergence theory and to compare the proposed algorithm with the existing
algorithms.

2 Previous work

In this section, we explain some existing algorithms relevant to this study.

2.1 The Newton method and the Cayley transform method

There are many algorithms for solving the inverse eigenvalue problems.
Among them, almost all the quadratically convergent methods are based
on the Newton-like methods in [13] by Friedland, Nocedal, and Overton.

First, let us see a typical method, namely the standard Newton method
as follows. For any ¢ € R”, define f : R® — R" by

fe) = Pale) = AL da(e) = A5, Aule) = AT, (4)

where \;(c*) (1 <@ < n) are the eigenvalues of A(c) in (1) and A¥ (1 <i < n)
are the prescribed eigenvalues. Recall that we assume that all the prescribed
eigenvalues are distinct. Then all the eigenvalues of A(c) are also distinct in
some neighborhood of ¢*. Hence, f is analytic in such a neighborhood and
the Jacobi matrix is given by

@) = L (e Ayt )

where x;(c) are the normalized eigenvectors of A(c). In addition, it is easy
to see that

J(c)e = \i(e) — zi(c)T Apxi(c). (6)

Thus, we obtain the Newton method for f(c) = 0 as follows.



Algorithm 1 The Newton method [13, Method I]
Require: \; < --- < A\, Ag, A1,..., A, € R 0 ¢ R,
1: For A(c?), find the eigenpairs ()\EO),QZEO)) forall1<i<n
2: Let A® = diag(/\go), ... ,)\%D)), X0 .= [w§0)7 .. ,:Bg?)]
3: for k:=0,1,... do
[0y = [T A2 ),
5 [d®] = xr — 2P T4g2®
6 kD) — gL k)
7 For A(c(k“)), find the eigenpairs ()\Ekﬂ), wl(kﬂ)) foralll1<i<n
8
9

>

Let Ak+1) .— diag()\gk+1)’..")\%k+1)), X (k1) . [xngrl) :c(k“)]

) dbn
: end for

This is straightforward for solving inverse problems. In fact, Algorithm 1
can be extended to inverse generalized eigenvalue problems and inverse
quadratic eigenvalue problems [10, 11]. However, we require numerical so-
lutions of the eigenvalue problems for A(c**1) in each iteration. There
are some quasi-Newton methods without exactly solving such eigenvalue
problems. See [13, Method II] and [2, 3, 16] for the details.

In [13, Method III], a different approach is proposed with the use of the
matrix exponential and the Cayley transform. Note that the solution of the
inverse eigenvalue problem can be described as

X*TA(e) X = A%, (7)

where X* is an orthogonal matrix. Let ¢*) and X*) denote the current
approximations of ¢* and X* respectively, where X ) is assumed to be an
orthogonal matrix. Let us write X* = X(’“)eyw7 where Y¥) is a skew-
symmetric matrix. Then, using (7) and the Taylor series of the exponential
function, we have

X(k)TA(C*)X(k) _ eY(k)A*e—Y(k) — A* + Y(k)A* B A*Y(k) + 0(||y(k)||2)

Similarly to the standard Newton method, omitting the second order term
in Y*), we obtain the following equation

XET AP XE = A* 4 Y FIA* — Ay (B (8)

where let Y*®) be the skew-symmetric matrix in the same manner as Y%,
We find ¢¥*1) by the diagonal elements of the equation above. More specif-
ically, letting

T =24 (1<ij<n)

[d®)), =X — 2P Ta2®  (1<i<n)



in a similar way to Algorithm 1, we see

(kD) — (7)) ~1(k).

Once ¢**1 is obtained, from the off-diagonal elements of (8), we have

(8%

(k) ykn., P g

(1<i,5 <n,i#j). (9)

Hence, the skew-symmetric matrix Y ®) can be obtained. Now construct an
orthogonal matrix Z(*) using the Cayley transform

Z®) = (1 + YW j2)(1 — YW j2)" 1 (m ¥ ")

and compute X*+1) = X*) z(*)  This algorithm is the so-called Cayley
transform method below.

Algorithm 2 The Cayley transform method [13, Method III].
Require: \; < --- < Ap, Ao, ..., Ap, € R™™; an orthogonal matrix X(©) e

RTLXTL
1: for k=0,1,... do
2 LRI (.k)TA cc(k) (1<i,j<n)
3 w%]—xh-(”AxW (1<i<n)
4: clk+l) — (J(k))—ld( )
. Glk+1) — X(k)TA(c(k—l—l))X(k)
6 YW = —[Y ] = —[sH+D], /<A* A*) (1<i,j<n,i#j)
. X0 = x®B(1 -y ® 2)(1 + Y ®) 2)-1
8: end for

This algorithm appears to be important in the research fields of inverse
eigenvalue problems. From the mathematical view points, a geometric in-
terpretation is introduced in [4, 5, 7]. To reduce the computational cost,
[1, 17] introduce some inexact solvers in line 4.

One may notice that, in general, constructing J*) requires O(n*) oper-
ations. However, from the practical view points, there are some examples
such as the number of the nonzero elements of A; is O(n) for each j. The
Toeplitz inverse problem is a typical example, which is used in our numeri-
cal tests in Section 6. See Examples 3 and 4 for details. In such situations,
Algorithms 1 and 2 can be computed in O(n3) operations.

2.2 Strength of the proposed algorithm

Here we note that our new algorithm is based on the matrix equations in
(3). Clearly, the second equation in (3) corresponds to (7) in Algorithm 2,



where X(© is assumed to be an orthogonal matrix. In contrast, the first
equation in (3) plays a role in the improvement of the orthogonality. Hence,
X&) for k = 0,1,... are not necessarily be orthogonal. Thus, the Cayley
transform (I — Y ® /2)(I +Y® /2)~! in the last step in Algorithm 2 is not
required in our algorithm. In this sense, our approach is straightforward and
convincing. Moreover, on the basis of this feature, this proposed algorithm
is extended to inverse generalized eigenvalue problems in Section 5.

In addition, note that this study is relevant to the research of the iterative
refinement algorithms for the symmetric eigenvalue problems as follows.

In particular, the Davies-Modi algorithm [12] for symmetric eigenvalue
problems is based on the same idea as the Cayley transform method (Algo-
rithm 2). The Davies—Modi algorithm is also based on the matrix equation

XTAX = A,

where A is a symmetric matrix, X is a normalized eigenvector matrix, and A
is a diagonal matrix whose diagonal elements are the eigenvalues of A. The
idea is also seen in Jahn’s method [14, 18]. As in Algorithm 2, the Davies—
Modi algorithm requires an orthogonal matrix X approximating X . In each
iteration, the Cayley transform is indispensable to ensure the orthogonality
of the iterative matrices.

Recently, Ogita—Aishima [15] have proposed a new iterative refinement
algorithm based on the following matrix equations:

XTX =1 (orthogonality)
XTAX = A (diagonality)

This corresponds to the proposed algorithm for inverse eigenvalue problems.
In other words, this study is interpreted as a unified view on quadratically
convergent algorithms for eigenvalue problems and inverse eigenvalue prob-
lems based on the matrix equations. To the best of our knowledge, such a
unified development of algorithms is provided for the first time.

Finally, we explain the present status of numerical algorithms for mul-
tiple eigenvalues in inverse eigenvalue problems. There exists a numerical
algorithm using smoothed LU factorization for solving inverse eigenvalue
problems, even if there are some multiple eigenvalues [9]. However, this
requires n times LU factorization in each iteration, resulting in O(n*) op-
erations, even if A; for 1 < ¢ < n are sparse matrices such as the Toeplitz
inverse eigenvalue problems. The smoothed QR factorization method [8]
has the same property. Actually, Friedland, Nocedal, and Overton [13] and
Dai-Lancaster [10] proposed some modified algorithms for multiple eigen-
values under an assumption on the number of multiple eigenvalues. Re-
cently, detailed convergence analysis based on a relative generalized Jaco-
bian matrix has been shown in [17]. In addition, for the standard eigenvalue
problems, Ogita—Aishima algorithm [15] works well for multiple eigenvalues.



Furthermore, [15] shows a reasonable idea to overcome the difficulty for
ill-conditioned problems, where the matrix has nearly multiple eigenvalues.
Although it appears to be possible to introduce such ideas above in our al-
gorithm for inverse eigenvalue problems, in general some nontrivial analysis
is required for handling multiple eigenvalues. In this paper, we assume that
all the prescribed eigenvalues are distinct in the same manner as [1, 2, 3.
Handling multiple eigenvalues is regarded as a future work.

3 Proposed algorithm

In this section, we derive a new algorithm based on the relations in (3). For
a given X*) € R"*"_ define E*) ¢ R"*" such that

X0 = x*(1 + EW), (10)

where X %) is assumed to be sufficiently close to X*.
First, using X*TX* = I in (3), we have

I+ E® 4 EOT L AW = xWTx®) AR = pRT gk (11)

Since we assume ||E®)| is sufficiently small, omitting the quadratic term

||A§k)|| < |E®|[2, we obtain the following matrix equation for E®):

E® 4 pWT — 1 x(®T x ), (12)
Next, noting X*TA(c*)X* = A* in (3), we have

A+ A E® 4 EOTAx L AP = xBT g x®) | AP .= EWTAE®),
(13)
Asin (12), omitting Agk), we have the following equation for E® and e*+1);

A+ A ER) 4 ERTAx = x(BIT (k41 x () (14)

Combining (12) and (14), we obtain the following equations:
I+ E® 4 pOT = x®)T x (k)

where the elements of E®) and ¢**1) are unknown variables.

Since we see n? 4+ n unknown variables in (15), at first glance O(n%) op-
erations appear to be required for solving the linear system above. However,
E® and ¢ can be obtained in at most O(n*) operations indeed. As in
Section 2, if the number of the nonzero elements of A; for each i is O(n)
such as the Toeplitz inverse problem, E® and e+ can be obtained in
O(n3) operations as shown below.



First, noting the diagonal parts of E in the first equation, we see

~ w(k)Tzcgk) -1

[E®)]; = ——— (<i<n) (16)

Next, to compute ¢*11) note that the left hand-side of the second equa-
tion in (15) satisfies

A+ A E® 4 EOTA* = xraPTa®) (1< i <) (17)

1

for the diagonal parts. Here, letting
0y =2 A (1< <), (18)
we have
X BT 4 (D) x B, = [J0 D] 4 BT 402® (1 <i<n). (19)
Therefore, letting

d®), = N2 T2 — 2P T4 (1 <i<n), (20)

7

we obtain

cFD = (Jn—1gk), (21)
Finally, we compute the off-diagonal parts of E®) as follows. Using (21),
in each (7, j) element of (15) we see the following 2 x 2 linear system

{ [E®]; + [EW];; = 2P Tz®

]

J
L~ o ] .
M[E®]; + A [E®)];; = :13( )TA(c<k+1>)a:§ )

(1<4,j<n,i#j).

Therefore, we obtain

[EW]; = - — I (<ij<ni#j), (22)
X=X\

/\.wl(k’)nglk) _ azgk)TA(c(kH))a:(k)

where we now assume all the prescribed eigenvalues are distinct. As a result,
we can compute the next step

XD — x®) (1 — k), (23)

where I — E® is the first order approximation of (I + E®))~! using the
Neumann series. In Algorithm 3, we present the proposed algorithm.



Algorithm 3 The proposed algorithm.
Require: \; < --- < A\, Ao, ..., A, € Rv*"; X(0) ¢ Rnxn
1: for £k =0,1,... do

9. Rk) — x(B)T x (k)

5 [E®)i=(BW]y-1)/2 (1<i<n)

4: [J®));; = Ek)TA m(k) (1<i,j<n)

5. [d®)], = X [RW]; — 2T Agz® (1 <i<n)

6: kD) = (JR))~1g k)

7: Sk+1) — X(k)TA(c(k+1))X(k)

s [EW]; = (GIRM; — [SED]5) /(N = A (1<d,j <nyi# )
0: X k1) = x®B) (1 — pk))

10: end for

Compared with Algorithm 2 in terms of the arithmetic operations, the
Cayley transform (I —Y® /2)(I + Y ®) /2)~1 is replaced with X®Tx®)
corresponding to the refinement of the orthogonality of X®*) in our algo-
rithm. As a result, our approach reduces the arithmetic operations in each
iteration.

4 Convergence analysis

In this section, we prove quadratic convergence of the proposed algorithm
on the assumption that, for some k, X* is sufficiently close to X*.

Recall that the error of the approximate solution is expressed as || X (¥) —
X*| = |IE®| in view of X*¥) = X*(I + E®)). The next approximate
solution is

X .= x® (1 E®)) = x*(1+EWYI1-E®) = X*(I+E® - E® _E® pR),

The purpose is to prove
IXEHD — x| = o(x® — X*|?),
which corresponds to
|E® = E®| = o BM]?),
as k — oo.

From (11), (13), and (15), we have

k) _ B (T _ BTy L AP _
{(E E®)Y 1 (B EWT) AP — 0 24)

* & T = " k k

A(BR) — EW)Y 4 (BWT — BR)T) A( ) — x ()T 4 (k) x (k)
k A AP NG \ ¥

AA( ) = (C ) A(C(k+1))> H (1 H < HE(k H27 ” g )H < H HHE(k)HQ



For the convergence analysis, let
[J*]ij = :IL‘?TAJ‘.’E:, (25)

corresponding to the definition of J®*) in (18). We see the next lemma for
J*.

Lemma 1. We define J* as [J*];; = zi T Ajx}. Suppose that J* is nonsin-
gular. Then, we have

17V | D I1Ad? > 1.

(=1

Proof. 1t is easy to see that

I < ) < ZZI:B*TA ARV Z | Ac]I.

=1 j=1
This completes the proof. O

Note that, if J* is nonsingular, X* is locally unique due to (11) and (13)
where the left hand-sides are simple quadratic functions of E(*). The next
lemma is essential to prove the quadratic convergence.

Lemma 2. Let Ay,..., A, be real symmetric n x n matrices and \j <

- < A} be prescribed eigenvalues. Suppose that there exists some X* such
that J* in (25) is nonsingular, and Algorithm 8 is applied to X(©) e R,
Moreover, for some k, suppose that

min;.; [A; — AJ|

B <
1B < AT T o)

(26)

where X %) = X*(I + E®) and

a:= |77 v | D A2 > 1. (27)

=1
Then, we obtain
IE® — E®)| < (k2)nHA A+e) g2, (28)
Ca mini;,gj ‘)\;k - )\}k|
|E® - B0 < 2250, (29)
47
where
CH =1—a@+[|EW|)|EX)]. (30)

10



Proof. First, we estimate the diagonal elements of E® — B We see

(k). (k)2
|[E(k)] [E(k)] | _ |[A12 ]m’ < ||E2 H (Z — 17...,71) (31)

from the first equation in (24).
Next, we discuss ¢(**1) using the second equation in (24). In the left-
hand side, we have

AS(E® — E®) 4 (EOT — EOTYA* L AP < A al) + 1ad)

from (31). It then follows that

J SO A(EE — B®) + (BOT - FOT)Ax 4 AP, 2
=1

< V(A IAP)]+ 1A57).
Therefore, from the diagonal elements of the second equation in (24), we
obtain

_ * k k
et 179 (A TIAL ]+ 18571)

2|7 a A | W2, (32)

- <
<

Concerning ||J(k)71\|, noting mgk) =z +> ,_, [EW™]yz; from the definition
n (10), we see

75— [Ty = 2T Ajz; — M T A

n n
= 22774 Z[E(k)]ziﬂfoJrZ[E( Juai T A, Z QPEH
=1

2+ B* H)HE 111451

IN

from || 37 [E®™]yzs| < |[EW)]. Using the Weyl’s inequality for singular
values, we have

-1, 11—
T = T = Va2 + [ ED D EW)

> 1A

=1

Hence, we obtain
Wﬂrwg”fAH@_a@+wwwmﬂmo”=nﬁ*mﬁrl<%>

from (27) and (30). We prove ¥ in the right-hand side is positive as
follows. Since we assume (26), we have
1
n

IE®|| < <min(1/12,1/6c) (34)

31+ «)

11



for n > 2 and a > 1. Hence, we see

4
P =1—a@+ |EWEW|>1-1/3-1/72= 7; >0 %)

Using the inequalities (32) and (33), we estimate the off-diagonal ele-
ments of E*) — E®)_ Similarly to (22), from (24), we have

[E®);; — [EW]]

% k k n k+1 % k k

XA ]+ 1A )]+ 1 5y (T — e T AP

< * * : (36)
A= ]

Noting that

IN

- k+1 *
31— gl A1+ | E®))?

IN

(L+ [ EQ 2D — e

n
> 1A,
/=1

we have
[E®];; — [EW]]

_ 2N ES 2+ (1 + [BOelED — el /S TAdP
- X=X

_ 2ATIEDI 4 VAl IO @+ B2 TAP)
- =X

2||A* 1 E
< I *II (14 a(l + | . 1h? . | E®)|2
mingz; [A7 = Aj] 1—a2+ [EWIE®]|

2[A (1 +a)
~ ¥ mingz; A7 — X3

IE®)2,

where the second inequality is due to (32), the third inequality is due to

(33), and the last inequality is due to the definition of C% in (

(31) and | E® — EW|| < 30, ; /[EW]2 — [ER)]2, we have (28).
Regarding (29) from (35) we have

30). Using

= (1- a2+ [EOEO) " < 22

Therefore, from (26) and (28), we obtain (29). O

ok

«

On the basis of Lemma 2, we obtain a main theorem that states the
quadratic convergence of Algorithm 3.

12



Theorem 1. Let Ag,..., A, be real symmetric n x n matrices and \; <

- < Ay be prescribed eigenvalues. Suppose that there exists some X* such
that J* in (25) is nonsingular, and Algorithm 3 is applied to X(©) € R™*™,
Moreover, for some k, suppose that (26). Then, we obtain

B¢ < 22 B @), (37

B+ on||A*||(1
Jim sup I | < nl|A*[|(1+ )

<= SRELANE T 38
/o0 HE(Z)H2 mlni;ﬁj‘)\i —)\j| ( )

Proof. Using
XE+H) = X (1 4+ B¢y = x®B)(1 — EWY = X (1 + E®)Y) (1 — E®),
we have
E¢+) — (K _ E®)Y _ W E® — (W _ F®y _ p®)(E® _ g0 4 gk)y,

It then follows that

IE®D| < |B® — EW| 4+ | E®)|E® — EW) 4| EW)?
24 24 1
< Z|E* E®| + | B*
< ZIBW|+ 22 B+ BO)
359 "
- E®)
S IE®]
due to (29) and (34). The first inequality above and (28) indicate (38). This
completes the proof. ]

5 Toward inverse generalized eigenvalue problems

In this section, we extend Algorithm 3 and its convergence analysis to inverse
generalized eigenvalue problems in [8, 9, 10].

5.1 Problem setting

Let Ag, A1,...,A,, By, B1,...,B, € R"™" be symmetric matrices. In addi-
tion, let

A(C) =Ag+ 1AL+ + LAy, (39)
B(C) =By+caBi+ -+ c,By. (40)

The purpose is to obtain ¢* such that A(c*)x} = \fB(c*)x} for the pre-
scribed eigenvalues A\ < --- < A,. Now we assume c* is locally unique
and B(c*) is positive definite. In addition, an approximate matrix X©) of
X*:=[zt,...,z}] is given, where X* is normalized as X*TB(c*)X* = 1.

13



For this problem, Newton method is constructed in [10], which is an
extension of Algorithm 1.

Algorithm 4 The Newton method [10]
Require: A\ < -+ < A\, Ao, ..., An, Bo,...,B, € R ¢0) ¢ R™,
1: Solve the generalized eigenvalue problem A(c (0))w§0) = )\Z(»O)B (c(o))wz(o),
i.e., find the eigenpairs ()\( ) l( )) forall1<i<n
Let A©) .= dlag()\g ), ... ,)\,(10)), X0 .= [:I:SO), . 7%(10)]

2:

3: for k —0,1,.. do

s [J0)y = 2T - AP B2

5. [d(k Ji = \f — )\Ek) [z Ek) (A — )\( )BO) Z(k)]Z

6 ) — g

7: Solve A(cF+1))z; (kt1) — /\(kH)B(c(kH)):rZ(.kH) forall1<i<n

8§ Let A+ .— dlag()\(k+ DoAY ) o BED )
9: end for

Remark 1. The Cayley transform method (Algorithm 2) cannot be extended
to the inverse generalized eigenvalue problems unless B; = O for all1 < i <
n. If B = O for alll < i < n and X© satisfies XOTBX©) = T,
Algorithm 2 can be applied to the inverse generalized eigenvalue problems.

5.2 Proposed algorithm

Similarly to Section 3, we focus on the matrix equation

XT'Be)X =1
{ XTA(e)X = A~

Letting
X®) = X*(I + EW), (41)
we have the following relations

{ I+ E® 4 EOT L AP = xWTB(er) x k), (42)

A"+ A E® 4 EOTA* 4 A = XWIT A(cr) X ®),
k k *
AP < 1B®)2, A < as E®)2.

Omitting the quadratic terms, we obtain the key matrix equation

I+ E® 4 EOT = x(WTB(k+1)) x (%)

to derive a new algorithm.

14



Because of the unknown matrix X®)TB(c*+1)X*) in the right-hand
side, the diagonal elements [E(®)];; cannot directly obtained different from (16).
However, we can obtain ¢**t1) as follows. From the diagonal elements of
(43), we have

1+ 2[E®); = 2; WTB(ck+D)) g, (B)
A 20 By = ;T A (D)) g, (k)

which imply
A+ 20 [EW] — 51+ Q[E(k)] ii)
= x;MT(4g — X By)z +sz Bj)xi(k)c(k—i—l)
=0.

Hence, for i, =1,...,n, letting

k * k
[0 = [T (4; — A B))2);, (44)
[d®); = —[2M 7T (A9 — A Bo)2M),, (45)
we obtain
kD) = g gk (46)

Therefore, we obtain E® in the same manner as Section 3. In Algo-
rithm 5, we present the proposed algorithm.

Algorithm 5 The Proposed algorithm
Require: A\ < --- < A\, Ao, ..., An, By, ..., B, e R x(0) ¢ grxn,
1: for k:=0,1,... do
700 = [T (45 = X By

2: (

3 wwhzﬁémh4 — X Bo)x{");

1 (k+1) — j(k) =L (k)

5. R(k) _ (k)TB( (k+1) )

6 [EW]y = ([RW]; — 1)/2 (1 <n)

7 g+l — x (k)T (c<k+1)) x k)

s [EW]; = (\RW); — [SED5 /(N = A7) (1<d,j <nyi # )
9. XUt) = x®)(1 — Ek)

10: end for
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5.3 Convergence analysis

As in Section 4, we use (42) and (43). In other words, we focus on

(k) _ gk (k)T _ p(k)T (k) _ (k)T pk) v (k)
{(E E®) 4+ (E EWT) £ AW = xkTpk) y )

* I T * k k
A (E® — E®)Y 4 (EWT _ pRTY)A* 4 Ag ) _ X(k:)TA(A)X(k)
BY) = B(c*) - B(c®Y), AR = A(e?) - A(c*HD)
Note that
k k *
AP < IE®)2, A < |as E®)2. (48)
Similarly to (25), let

[J*]ij = xfT(Aj — )\;‘B]):c:‘, (49)
corresponding to the definition of J*). Then, we can obtain the following
convergence theorem.

Theorem 2. Let Ag,..., A, be real symmetric n X n matrices and A\ <
- < A\, be prescribed eigenvalues. Suppose that there exists some X* such
that J* in (49) is nonsingular, and Algorithm 3 is applied to X©0) ¢ grxn,
Moreover, for some k, suppose that

miniz; [A; — Ajl
6n||A*|(1+ )’

IE®|| < (50)

where X*¥) = X*(I + E®)) and

o= |7V, | max ST A - N Bl 21, 5= B (51)
- T =1

Then, we obtain

359

ERD| < 227 pk) 92
260 < 2% gy, (52)

, [ESHDY_ 2n]|A%]|(1 + o)
lim sup < — . -+ 1 53
koo [E®2 7 mini; A7 — AJ] o

Proof. First, we estimate ||+ — ¢*||. Similarly to (32), we have
e D~ < 7O (AT + 14571

< 2OVl AT ED). (54)
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Concerning ||J(k)71||, noting acl(-k) =z +> ) [EW™]yx} from the definition,
we see

75 — (TP
:\a:;kT(A /\* )w _m(k)T(A /\* ) (k)’

n

= 22T (A; — \!B; )Z [E®] ) + Z Nuxi (A — N By) Y [EW]ga]

(=1
< @+ [IEW|)|E* HHAJ‘—A?BJ'HB

from [|zf|| < /B and |3} [EW]uxi]| < ||[E®|/B. Noting the Weyl’s
inequality for singular values, we have

-1, . — - *
O 2 = @ EWDIED Ve J 22X D A= X5 Bl
- =1

Hence, we obtain
1797 < 1771 (1 - a2+ B E®]) (55)
in the same manner as (33). Thus, for i # j, we have
[E®];; — [B®)]y)
_ SHA i+ A8 17 (e = )V (Ae = As Bl |
= XX

Noting that

1Y (@D — e T4 - XiBal|

k 1 * *
<371 — il Ap = X5 Byl (1 + [ E®]))28

< (L IEW])?[e*HD — C*J D114 = X3 B2,
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we obtain
[E®];; — [B®)y)
2 A*[[|EW2 + (1 4 |[EW]|)?|j kD —C*H\/Z?:l [ Ae = A7 Bl?5

< Y

(A7 = Aj]

—1 po ”
B 2[AEPNP (@ + val W1+ ”E(k)H)z\/Zle [ Ae = N5 Be||28
- AT = Al
* (k)|1\2
miniz; A7 = Aj| 1— a2+ [E®)E®]
2”A ”(14—(1) HE(k)“Qv

B Cék) mini;ﬁj |X; - )\;‘
where
ok .— 1 _ a2+ HE ||)”E H

«

Regarding the diagonal elements of F Ek) _ gk ), for any )\j # A}, note

B®) — (B9
ANl 185l + [ (6 — )T (A = A By
X
O minz; (A7 — N3]
Therefore, we obtain

k . * *
P min;z; [\ — AJ|
in the same manner as Lemma 2. Moreover, since we see

k (k k)
[E®D) < | E® — E®| 4+ |E® || ER) — E®| + | E®)|2

in the same manner as the proof in Theorem 1, we obtain (52) and (53). O

6 Numerical tests

In this section, we report some numerical results to illustrate the conver-
gence theory of the proposed algorithms and to compare their basic conver-
gence behavior with the existing algorithms. All our tests were performed
in MATLAB. For each numerical example, let the initial matrix X© be the
eigenvector matrix of A(c(®)). Recall that Algorithm 1 is the standard New-
ton method, Algorithm 2 is the Cayley transform method, and Algorithm 3
is the proposed algorithm.
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Example 1. This is an example in [13, Example 1]. Let n = 8, and

0 4 -1 1 1 5 -1 1
4 0 -1 2 1 4 -1 2
1 -1 0 3 1 3 -13
| L2 3 0 1 2 -1
1 1 1 1 0 1 -15
5 4 3 2 1 0 -1 6
1 -1 -1 -1 -1 -1 0 7
1 2 3 4 5 6 7 0]

For 1 <i < n, let [4;];; = 1, and [A;]sy, = 0 for all £,m # i. In addition,
let A7 = cl(-o) = 107 for 1 < i < n. Table 1 displays the values of the errors
|E® || and ||c®) — ¢*||, for each algorithm.

Table 1: Numerical results for ||[E®)|| and ||c®) — ¢*|| in Example 1

Algorithm 1 Algorithm 2 Algorithm 3

|EW) e® — e | |EW) Je® — e | | EW) Je® — e
3.29E-01 1.02E4-01 | 3.29E-01 1.02E4-01 | 3.29E-01 1.02E+01
1.11E-01 2.06E-00 1.49E-01 2.06E-00 1.67E-01 2.06E-00

1.97E-02 3.06E-01 2.24E-02 3.56E-01 1.99E-02 3.56E-01
5.17E-04 8.19E-03 4.33E-04 8.33E-03 4.67E-04 7.09E-03
4.64E-07 7.16E-06 4.55E-07 6.48E-06 9.52E-07 5.68E-06
3.39E-13 5.28E-12 2.09E-13 3.90E-12 2.96E-13 4.55E-12

TR W N~ O

Example 2. In this example, we use a random matrix. For each A;, we
generate a gaussian matrix €2, and let 4; := Q + QT. Then, we generate c*
with entries randomly chosen. Then we compute the eigenvalues of A(c*).
The initial guess ¢ is formed by ¢© = ¢* + &, where £ is also chosen
randomly. Table 2 displays the values of the errors |[E®)|| and ||c*) — ¢*||
for n = 50, for each algorithm.

Example 3. In this example, we use Toeplitz matrices as our A; in (1):

001 0 - 0] 00 - 0 1
S 0 - . 0
0. 0 1 0] 10 - 0 0

In this example, we consider n = 50. We first generate c¢* with entries
randomly chosen. Then we compute the eigenvalues of A(c*). The initial
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Table 2: Numerical results for ||[E®)|| and ||¢®) — ¢*|| in Example 2

Algorithm 1 Algorithm 2 Algorithm 3
k| BEW)] le® — || | B le® — e[| | [ B le® — ¢
0 | 1.18E-02 3.64E-03 1.18E-02 3.64E-03 1.18E-02 3.64E-03
1| 1.85E-03 6.84E-04 1.84E-03 6.84E-04 1.84E-03 6.84E-04
2 | 2.77E-05 1.10E-05 2.58E-05 1.05E-05 2.66E-05 1.07E-05
3 | 1.13E-08 4.41E-09 1.39E-08 5.43E-09 1.62E-08 6.35E-09
4 | 2.04E-13 7.66E-13 5.31E-13 2.02E-13 6.13E-14 2.47E-14
guess ¢ is formed by ¢ = ¢* + &, where £ is also chosen randomly.
Table 3 displays the values of the errors ||[E®)|| and || — ¢*|| for n = 50,
for each algorithm.
Table 3: Numerical results for | E®)|| and ||c®) — ¢*|| in Example 3
Algorithm 1 Algorithm 2 Algorithm 3
k| [IE®] le® — || | |1 EW] le® — || | |1 EW] le® — e
0 | 1.58E-01 3.64E-02 1.58E-01 3.64E-02 1.58E-01 3.64E-02
1| 1.18E-02 8.67E-03 1.11E-02 8.67E-03 1.75E-02 8.67E-03
2 | 3.80E-04 3.15E-04 2.98E-04 3.23E-04 4.08E-04 2.43E-04
3 | 5.44E-07 5.33E-07 4.78E-07 5.91E-07 2.89E-07 3.24E-07
4 | 2.56E-12 2.62E-12 2.43E-12 3.01E-12 4.82E-13 5.34E-13
Example 4. For n = 100, we consider the inverse Toeplitz eigenvalue

problem in the same manner as Example 3. In this example, |E®)| and

|c®) — ¢*|| are shown in Table 4.

Next, we consider the inverse generalized eigenvalue problems. Recall
that Algorithm 4 is the standard Newton method, and Algorithm 5 is the

proposed algorithm.

Example 5. This is an example in [10, Example 1]. Let n = 5, Ay
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Table 4: Numerical results for ||[E®)|| and ||¢®) — ¢*|| in Example 4

Algorithm 1 Algorithm 2 Algorithm 3
k| IE® le® — et | [1EW] le® — || | [1EW] le® — |
0 | 1.59E-01 5.31E-03 1.59E-01 5.31E-03 1.59E-01 5.31E-03
1| 9.18E-03 9.18E-04 9.15E-03 9.18E-04 1.29E-02 9.18E-04
2 | 2.64E-04 8.63E-06 2.44E-04 1.16E-05 2.91E-04 1.43E-05
3 | 2.75E-08 1.08E-09 2.04E-08 2.21E-09 1.50E-07 5.76E-09
4| 7.32E-14 5.94E-14 3.55E-13 2.12E-13 2.16E-13 7.62E-14

diag(9,11,10,8,14), By = diag

—~

11,13,15,11,10), A; = By = I,

02000 01 0 0 0
20100 10 1 0 0

Ay=]1010 10|, B={01 0 -1 0 |,
00101 00 -1 0 -1

0001 0| 00 0 -1 0 |

0 0 -1 0 0] 000107

0 0 0 -10 00001

As;=1|-1 0 0 0 1|=Bs, A=|00000]|,
0 -1 0 0 0 10000

0 0 1 0 0, 0100 0|
00020 00001
00001 00000

By=|00000]|, A;=|00 0 0 0 |=5;s
20000 00000
01000 10000

In addition, let ¢* = [1,1,1,1,1]7 and ¢(© =[1.1,1.2,1.3,1.4,1.5]T. Table 5
displays the values of the errors ||[E®)|| and ||c*) — ¢*||, for each algorithm.

Example 6. In this example, we use (56) as our A; to construct a Toeplitz
matrix A(c). In addition, let By = I, and B; for 1 < i < n are defined
as follows: [B;li = 1, and [Bjlg, = 0 for all £,m # i. In this example,
we consider n = 50. We first generate ¢* with entries randomly chosen.
Then we solve the generalized eigenvalue problem A(c*)x = A\*B(c*). The
initial guess ¢(?) is formed by ¢(©) = ¢* + &, where £ is also chosen randomly.
Table 6 displays the values of the errors |[E®) || and ||c*®) — ¢*|| for n = 50,
for each algorithm.

In these examples, the quadratic convergence can be observed in some
neighborhood of the exact solution, and the proposed algorithms have very
similar local behavior to the existing methods.
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Table 5: Numerical results for ||[E®)|| and ||¢®) — ¢*|| in Example 5

Algorithm 4 Algorithm 5

IE®] le® — e | W] le® — ¢
1.51E-01 7.41E-01 1.51E-01 7.41E-01
1.02E-01 1.26E-00 7.23E-02 9.53E-01
1.32E-02 1.95E-01 1.23E-02 6.07E-02

2.84E-04 4.15E-03 2.82E-04 1.26E-03
3.31E-07 5.47E-06 9.47E-08 2.26E-07
3.53E-13 5.39E-12 2.63E-14 1.78E-13

U W N~ O F

Table 6: Numerical results for ||[E®)|| and ||¢*) — ¢*|| in Example 6

Algorithm 4 Algorithm 5
k| IEY) [e® — ) | |EW) Je® — ¢
0 | 1.58E-01 3.64E-02 1.58E-01 3.64E-02
1| 1.18E-02 8.67E-03 1.75E-02 8.67E-03
2 | 3.80E-04 3.15E-04 4.08E-04 2.43E-04
3 | 5.44E-07 5.33E-07 2.89E-07 3.24E-07
4 | 2.56E-12 2.62E-12 6.51E-13 6.79E-13
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