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1. Introduction and notations

Indefinite symmetric matrices occur in many applications, such as optimization, partial differential equations and
variational problems where they are for instance linked to a so-called saddle point problem. In these applications one is
often interested in tracking the subspace associated to the largest eigenvalues. We consider in this paper the problem of
tracking the dominant eigenspace of an indefinite matrix by updating recursively a low rank approximation of the given
matrix. The proposed algorithm can be used, for instance, for problems where at each time instant a new row and column
is appended to the existing symmetric indefinite matrix, and the knowledge of the dominant subspace is required.

In the sequel, we introduce the basic notations used in this paper. The inertia of a symmetric matrix A € R™*" is the triple
Inertia(A) = (n_, ng, n,), where n_, ng and n,. are the number of negative, zero and positive eigenvalues of A, respectively,
and n_ + ng + ny = n. The identity matrix of order n is denoted by I, and its columns, the unit vectors, are denoted by
el-("), i = 1,...,n Submatrices are denoted by the colon notation of MATLAB: A(i : j, k : ) denotes the submatrix of A
formed by the intersection of rows i to j and columns k to [, and A(i : j, :) denotes the rows of A from i to j. Vectors are usually
denoted in bold. A null submatrix is denoted by 0 and its size can vary depending on the context.

The paper is organized as follows. In Section 2, we consider the problem of finding the dominant eigenspace of a bordered
symmetric matrix. This amounts to computing the k-dimensional subspace associated to the largest eigenvalues in absolute
value of a bordered symmetric matrix, when we have an approximation of the dominant subspace of the smaller matrix.
Based on this “updating” algorithm, an iterative procedure for tracking the dominant eigenspace of an indefinite matrix is

* The work of the first author was partially supported by MIUR 2008, grant number 20083KLJEZ. The work of the second author is partly supported by
the Belgian Network DYSCO (Dynamical Systems, Control, and Optimization), funded by the Interuniversity Attraction Poles Programme, initiated by the
Belgian State, Science Policy Office. The scientific responsibility rests with its authors.

* Corresponding author. Tel.: +39 080 5929740; fax: +39 080 5929770.

E-mail addresses: n.mastronardi@ba.iac.cnr.it (N. Mastronardi), paul.vandooren@uclouvain.be (P. Van Dooren).

0377-0427/$ - see front matter © 2012 Elsevier B.V. All rights reserved.
doi:10.1016/j.cam.2012.02.032

Please cite this article in press as: N. Mastronardi, P. Van Dooren, Recursive approximation of the dominant eigenspace of an indefinite matrix, Journal
of Computational and Applied Mathematics (2012), doi:10.1016/j.cam.2012.02.032



http://dx.doi.org/10.1016/j.cam.2012.02.032
http://www.elsevier.com/locate/cam
http://www.elsevier.com/locate/cam
mailto:n.mastronardi@ba.iac.cnr.it
mailto:paul.vandooren@uclouvain.be
http://dx.doi.org/10.1016/j.cam.2012.02.032

2 N. Mastronardi, P. Van Dooren / Journal of Computational and Applied Mathematics I (1EE) ERE-ERR

proposed. In Section 3 we derive some bounds for the accuracy that can be obtained with our method. In Section 4 we present
some numerical experiments illustrating that the algorithm is numerically stable and that the eigenvalues and eigenvectors
are well approximated as the recursion proceeds.

2. Bordering problem

LetA; :=A(1:i,1:1i),i=1,...,n.Suppose we have a rank—k approximation of A;, 1 < k < i < n of the form
A~ UMUT =: A,
with M; € R¥* symmetric and U; € R™*¥ with orthonormal columns.

The main idea is to obtain a rank—k approximation of A;;; by using the best rank—k approximation in Frobenius norm
as well as in spectral norm of another bordered matrix, namely

« A a
A1 = |: o :| , (M
a4 Vin

witha; = A(1 :i,i4+ 1) and y;41 = A(1+1, i+ 1). As aresult of this, we will also show that the eigenvalues and eigenvectors

of A;11 approximate well the dominant eigenvalues and eigenvectors of A; 1.
In this section we describe in detail one step for the iterative procedure of the updating. Let

r,=Ua, (2)
q = (I — UU])a; = a; — Uy, (3)
pi = l4ill2, (4)
U =qi/pi. (5)

Remark 2.1. These computations correspond to the Gram-Schmidt orthogonalization [1] of the matrix [U, | a], and require
4ki operations:

Ul = [U;]ut] [’f ;]

To avoid loss of accuracy, in [2] it is suggested to perform the Gram-Schmidt orthogonalization twice, which of course
doubles the cost.

Since
1
a; = Ur; + piu;,

then, by (2)-(5), we can write (1) as

R A a: A~ N
A = T' l = Uip1Mi1 U}, 4, (6)
q; Yi+1
where
Pi
N L . N
Upyq := [ u | U 3 ] and M := Mi| . (7)
Pi l'iT Yi+1
~ A 4 AT .. " . A. A oA ~ ~ (k+2) x (k+2)
Let Mir1 = Qit14i4+1Q;, be the spectral decomposition of M;y1, with Qi1 = [q1, G2, - -+, Qkt15 Grs2] € R
orthogonal and A1 = diag(hq, ..., Akr1, ko) With [A] > [Aa] = -+ > JAs1l = |Aks2l. The best rank—k

approximations of M;, 1 and A,»H are given, respectively, by

k
- 2 oa AT = o AT
Mip1 = E Aiqiq; » Aip1 = UipiMi 1 Uy .
=

Let Vi, € R&T2x*+2) pe the orthogonal matrix such that the last two columns of the product Viy; = Vi 10i4; are

A (k42) (k+2) A (k42) (k+2)
Vipe " =de 77, Vigel,” =de ",
ji.ja€{1,...,i+1,i+2},ji #j, where e;k“),j =1, ..., k+ 2 is the j-th vector of the canonical basis of R**2.
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Let My = \A/i+11\71i+1\7i11.Then, forje{1,2,...,k k+1,k+2},

Tv T A i1 =]
elk+2) 4+1ej(k+2):e‘(k+2) . e<k+2):i k+1, J1 =1,

J1 i J H1%, 0, j1 #1,
(2T k2) _ DTy 2) _ | Akt2, 1=,
e, i+1€; =€ i+1€;, = {0, jo #7,

i.e., the entries of the rows/columns j; and j, of I\V/11-+1 are zero but the entries on the main diagonal are equal to A1 and Ag42,
respectively. Therefore, the best rank—k approximation of A; 1 is given by U,'HM,-HUZH where the matrix with orthogonal
columns Ui, € ROFD*k s obtained by deleting from the product

E]i+1‘7i5-1 e ROEFDxKk+2) (8)

columns j; and j», and the matrix Mi,; € R s obtained from My, € R*+2>*&+2) by removing rows/columns j; and js.
This process of shrinking the matrix is called deflation.

Remark 2.2. Instead of computing the product (8), to halve the computation, in [3] it is recommended to factor the matrix

Ui+ into the product of two orthogonal matrices, Uy, = U U, UL, € REFDE U@ e Rk,

The algorithm for tracking the eigenspace corresponding to the k largest eigenvalues in absolute value of a symmetric
indefinite matrix can be summarized as follows.

(1) Initialization: compute the best rank—k approximation of A;, [ > k in
the form A, = UMU/ , U; € R orthogonal and M; € R*** symmetric;
fori=I1+1:n,
(2) compute U; € R>**+2 and M; € R&HD* (k42 55 (7);
(3) compute the eigenspace V for the two smallest eigenvalues in absolute value of M,-;
(4) compute U; € R>* and M; € R deflating the subspace V from M;;
end for

Of course, to have an efficient procedure of updating it turns out that it is important to efficiently compute (3) and (4), i.e. to
compute in an efficient way the eigenvectors corresponding to the 2 eigenvalues Ay, and Ay, of I\7Ii and to update the
matrix M; in an efficient way from M;_; inheriting its structure.

One could think that diagonal or tridiagonal can be a straightforward choice for the structure of M;. Although the
computation of one of the eigenvalues and corresponding eigenvector of the latter matrices can be done in a fast way,
the reduction of M; in the same form of M;_; requires O(k?) rotations. Therefore, the updating of the orthogonal factor of the
decomposition in (7) requires O(ik?) floating point operations [4-6]. To reduce the complexity, in this paper we consider M;
with symmetric lower block anti-triangular structure [7]. In fact, if M;_; is lower block anti-triangular in proper form, so is
M;. Moreover, the computation of an eigenvector and the deflation process can be done with 0(k?) complexity to update M;
and O(ki) to update U;. In the next two subsections we show how this complexity can be achieved exploiting the properties of
symmetric anti-triangular matrices. The algorithm for tracking the subspace associated to the largest eigenvalues in absolute
values of a symmetric matrix requires a more detailed description of how the structure of M; is exploited.

2.1. Properties of lower block anti-triangular matrices

Definition 2.1. A symmetric matrix A € R™" is lower anti-triangular if A(i,j) = 0,i+j < n.

Definition 2.2. A symmetric matrix A € R™*" is said to be block lower anti-triangular if

YT
A= x z'|,
Y Z W

with Y anti-triangular and X and W symmetric.

Let Inertia(A) = (n_, ng, ny). Let n; = min(n_, ny), and n, = max(n_, ny) — n;.

Definition 2.3. A symmetric block lower anti-triangular matrix A € R"" is in proper form if

0 0 0 07 }ng
0 o Y| In
0 X Z'| Im
Y Z w] Im

A=

ceo o
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with Z € R"M*™ W e R"*™ symmetric, Y € R"*™ nonsingular lower anti-triangular, X € R"2*"2 symmetric definite,
ie,X = ¢LLT with

1, ifng >n_
£=1-1, ifng <n_

and L lower triangular. Hence, X is symmetric positive definite if ¢ = 1 and is symmetric negative definite if e = —1.

IfA € R™" is a nonsingular symmetric block lower anti-triangular matrix in proper form, i.e., np = 0, then

0 0o Y’
A=10 x 77
Y Z W

It can be shown that any symmetric matrix can be transformed into a block anti-triangular form by orthogonal similarity
transformations [7].

Theorem 2.1. Let A € R™" be a symmetric indefinite matrix with Inertia(A) = (n_, ng, ny) and ny = min(n_, ny), ny =
max(n_, ny) — ny. There exists an orthogonal matrix Q € R™" such that M = QTAQ is block anti-triangular in proper form,

0 0 0 07 }n
o0 0o Y| Im
M= 0 0 X ZT| Im
0Y Z wWlim

withZ € R"*" W € R™"*™ symmetric, Y € R"*™ nonsingular lower anti-triangular, X € R"2*"2 symmetric definite, i.e.,
X = eLLT with

e — 1, if ny >n_
-1, ifny <n_

and L lower triangular.

In the sequel, without loss of generality, we suppose ¢ = 1, i.e., the central block X of A positive definite.
2.2. Computation of an eigenpair of a block anti-triangular matrix
We suppose M € R*+2x(&+2) nonsingular anti-triangular in proper form with Inertia(M) = (k~, 0, k*), and k= 4+ k+ =

k+42.Letk; = min(k™, k™) and k, = max(k~, k™) — k;. The smallest eigenvalue A in absolute value and the corresponding
eigenvector q of

YT
M := My, = x Z'|, Xx=L"erk*k),
Y Z W

can be efficiently computed by inverse iteration with zero shift exploiting the block anti-triangular structure of the matrix.
Partitioning X and y as

X1 } kl Y1 } kl
X=|X| } ko, y=|V2| }ka,
x3| }k V3l }k

a linear system Mx = y must be solved at each step of inverse iteration. This is reduced to the following steps.

(a) Solve YTx5 = y;.
(b) Solve (LL")x; =y, — ZTxs.
(c) Solve Yx; =y3 — Zx; — Wxs.

Due to the anti-triangular structure of Y, the subsystem in (a) is solved with k% /2 floating point operations, the two
subsystems in (b) are solved with k§/2 + 2kqk, floating point operations and the subsystem in (c) is solved with k%/z +
2k (k1 + ky) floating point operations. The convergence of the inverse iteration depends on the choice of the initial guess.
It turns out that, from many performed numerical experiments, the most efficient choice for the initial vector at the current
iteration is one of the two eigenvectors corresponding to the two smallest eigenvalues in absolute value Ay, and Ay
discarded at the previous iteration.
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2.3. Deflation of a block anti-triangular matrix

Let A be the smallest eigenvalue in absolute value of M € R*+2**+2) and q the corresponding eigenvector. The deflation
procedure in case M is singular is trivial (see [7] for details). Without loss of generality, we suppose k™ > k™. Hence the
matrix M has the following block anti-triangular structure,

YT
M= x 7',
Y Z W

with Y, W e R*k1 ¥ Jower anti-triangular and W symmetric, Z € Rf2*k1 X e Rk2*k2 symmetric definite. Without loss
of generality, we assume X positive definite with the lower triangular matrix L € R***2 as Cholesky factor, i.e, X = LL.
Moreover, we consider k, > 2. The case k, < 2 can be handled in a straightforward way. The process of deflation is divided
into 4 steps. The aim is to construct an orthogonal matrix V transforming the eigenvalue problem

Mq = Aq 9)
into
(VMVT)(Vq) = A(Vq),

such that (Vq) = :i:e,(c’i”). The entries of the k;-th row and column of the matrix VMV are equal to zero but the entry in

position (kq, k1) is equal to A. Therefore, the best rank k + 1 approximation of M is given by
R,
WithV =V, [1:ky — 1,k +1:k+2]) € REDXED N — M1k — 1,k +1:k+2],[1:k— 1, ki +1:k+2]) €

RK+DxK+D j o M is obtained from M removing the k;-th row and column.
Let My := M, qp :=qand V := [;,.

2.4. First step

At theNiterationj,j =1,...,ky — 1, of this step, the rows j and j + 1 of q are modified by the multiplication of a Givens
rotation G; determined such that

S 0
Gf'“(’:’“):[ q(i)2+q(i+1)2]

Let

Le—j+1
Define
M := &U)MEO)T, q:= CJU)q, v :=vGgo'.

The matrix M differs from a block anti-triangular matrix for a bulge in position (j, n — j) and, symmetrically, in position

(n — j, j). Moreover, the j-th entry of q is 0. To remove the bulge and restore the anti-triangular structure in M, another
Givens rotation G; is considered such that
MG, k+2—j:k—j+ DG =[0, MG, k—j+2:k—j+Dl]-
Let
&) b
GV = G;
Le—j 41
and define
M:=GOMEY',  q:=60§, v=vGY.
Hence, (9) is transformed into the following eigenvalue problem
VMoV (Vo) = A (Vo). (10)
The eigenvector q has the first j entries equal to zero. One can easily prove by induction that also the last j entries, i.e., the
entriesk+ 3 —[,1=1,...,], are zero. This step, for a matrix M with k; = 3 and k, = 5, is graphically depicted in Fig. 1.

Computational complexity. Due to the symmetric block anti-triangular structure of M, at iteration j of this step, 6(k + 2) and
12j floating point operations are required to update M and V, respectively. Therefore the first step needs 6k;(k + 2) + 6k§
floating point operations.
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r &7 r ® T r X7
X X X X X X|®
X X X X X X X X X| X
HEBHBB X x X HEBEHBBX x X HEBEHBBX X x| X
HEBHBEHHX x X HEBHBB X x X HEBHBBX x x| X
BEHBBHBH x x X | = BHEHBBHX x X | = HEHEBBHX XX X | =
HEBHBEHX x X HEBHBHB X x X HEBHBBEX x x X
HEBHBEHHX x X HEBEBHBB X x X HEBHBBX x x| X
X X X X XX X X X X X X X X XX X X XXX XXX XXX X
XX X X X XX XX X B X X X XXX XXX X XX XX XXX XXX X
L X X X X X X X X XX x| LX X X X X X X XXX x| LX X X XX XXXXXX| |

XX XX X XXXXXX XXXXXXXX XXX
XX XX XXX XXXX XXXXXXXX XXX

® X X
X X X X X X
HBHBB X x X HEHBB X x X
HEBHBH X x X HEBHBHB X x X
BHEHBHBEB X x X | = HEBHBHX x X
HEBHBH X x X HEBHBHB X x X
HEBHBH X x X HEBHBB X x X
® X X X X X X X X X X X X X X XX X X
X X X X X X X XX X X X X X X X XX X
LX X X X X X X X X X XX X X XXX XXX

Fig. 1. First step of the algorithm. Graphical representation of the application of the sequence of k; — 1 Givens transformations to the augmented matrix
[M|q]. The entries to be annihilated are denoted by ® and the entries modified by the multiplication are in red. The entries of the positive definite central
submatrix X are denoted by the symbol &. (For interpretation of the references to colour in this figure legend, the reader is referred to the web version of
this article.)

— | A — x| A
X X X X

X X X[ X X X X| X
HEHBEBX X X|® HBEHBHX x x
HEHBBHX X xX|[® HEBHBH X x x
HHHEHHX X X|® | = HEBHBHX x x
HEHBBHX X xX[® HEBHBH X x x

HEBHBE X x x| x HEBHBEHX x x| X

X X X X X X XX X|X XX X XX XXX X|X
X X X X X X XXX X X X X X XXX XXX

LX X X X X X XXXXX| | LX X X XXXXXXxXx| |

Fig.2. Second step of the algorithm. Graphical representation of the effect of the multiplication of the sequence of k, — 1 Givens rotations on the augmented
matrix [M|q].

2.5. Second step

Let k; = k; — 1. At the iterationj,j =1, ..., ko — 1, of this step, the rows ki +j and k; + j + 1 of q are modified by the
multiplication of a Givens rotation G;_,; determined such that

il 4 ko 44 1) = [\/q(kl e T 1)2] |
Let
_ lfyi
Gkt — G
[k—fq—j
Define
M = Ry’ (11)
q:=G%Hq,
V= vGhit' (12)

The effect of the whole second step is graphically depicted in Fig. 2. At the j-th iteration of this step, the similarity
transformation (11) modifies the lower triangular structure of the Cholesky factor L of the central block X of M introducing
a bulge in posmon (j,j+ 1) of L. To restore the lower triangular structure, L must be multiplied to the right by an “inner”
Givens rotation G € Rk2*k2 acting on columns j and j + 1 such that L := LGJ has the entry (j,j + 1) annihilated. This is
graphically deplcted in Fig. 3.

Computational complexity. At iteration j of this step, (11) and (12) must be computed, requiring both 6k; + 6j floating point
operations. Moreover, to restore the lower triangular structure in L, 6(k, —j) floating point operations are needed. Therefore
the second step needs 12kk, + 6k§ floating point operations.
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X & X ® X X

X X ® X X X X X ® X X ®

X X X X| = [ xxx X| = [ xxx X | = [ xxx x| =
X X X X X X X X X X X X X X X X X X X X

X X X X X| X X X X X X| X X X X X X[ X X X X X X| X

[x T [ T [x T % T

X X X X X X X X

X X X R = X X X® = X X X = X X X

X X X X X X X X X X X X X X ® X X X X

X X X X X|X X X X X X| X X X X X X|X X X X X X| X

Fig. 3. Second step of the algorithm. For the sake of brevity, only the influence of the Givens rotations on the Cholesky factor L~0fX and the corresponding
entries of the eigenvector is depicted. To preserve the Cholesky structure, each multiplication by an outer Givens rotation G*1+ | introducing a bulge in
the lower triangular structure of L, is followed by a multiplication by an inner Givens rotation G; removing the bulge.

2.6. Third step

In this step, first a Givens rotation 6k1+k2,1 € R?>*? is determined such that

~ 0
G _1q(ki +ky ki +ky+1) = .
k-1 ke sk ke 1) |:\/q(k1 +k2)? 4 qky + ks + 1)2]
Let
» ; I’(1+’<2—1 »
Gkithke =1 _ qu+k2—1
L -1
Define
M := Glatle—Dpgtato-nT (13)
q:= a(l(1+k2—1)qv = Va(k1+k2—])T.
Since
Mq = )q, (14)

it turns out that M(kq + 1 : k1 + ky — 1, ky + k3) = 0 and, symmetrically, M (ki + ky, k1 + 1 : ky + ky — 1) = 0. Due to the
fact that only the k;-th and (k; + k;)-th entries of q differ from zero, from (14) we have

Mk +1: ki + ko — 1, [k, k1 + kaDa([k1, k1 + k2]) = 0.
Hence, M (ky +1: ki +ky — 1, k1 + ky) = Osince M(k; + 1 : ky + ky — 1, ky) = 0. This part of the third step is graphically
depicted in the first transformation in Fig. 4. To end this step, another Givens rotation, acting on the k;-th and (k; + k;)-th

¢ 5] € R?*? be a Givens rotation such that

entries of q annihilating the entry (k; + k), must be applied. Let 6k1+/<2 = [_S

- 0
Giy+k, A([k1, k1 + k2]) = [\/q(lq)z T kz)z] .

Let M be the 2 x 2 symmetric anti-triangular matrix formed intersecting the k;-th and k; + k,-th rows and columns of M,
ie,

M= 0 M(kq, k1 + k)
T [ Mk + ka2, k1) M(ky + ko, ki + ko) |

We observe that &k1+1<2 diagonalizes M, ie.

- . b
T
Gy k=1 MGy, 1 = [ )/1] )
with Ay; < 0. Let
I’(]—]

Cllatha) _ liy—1
—S Cc

Ik]

Please cite this article in press as: N. Mastronardi, P. Van Dooren, Recursive approximation of the dominant eigenspace of an indefinite matrix, Journal
of Computational and Applied Mathematics (2012), doi:10.1016/j.cam.2012.02.032




8 N. Mastronardi, P. Van Dooren / Journal of Computational and Applied Mathematics I (1EE) ERE-ERR

r x| T r x| r X
X X X X X X
X X X| X X X X X|X X X
HEBHBHX X x HEBHB xxx HEHBE xXx X
HEBHBB X x X HEHB xxx HBEHBE xXxx
HEBEBHBEHX X x = HEBHB xxx = HEBEHBE xXx X
HEBHBH X X x BHEHBHBH xxx HEBHB xXxx
HEBHBHX X x| X X X X X X[® X X X X
XX XXX XXXX|® XX X X X X X XX X X X X X XXX
X X X X XXX XXX X X X X X XXX XX X XXX XX XXX
LX X X X X X XX XXX| ] LX X XX XXXXXXX| ] [ X X XXXXXXXX| |

Fig. 4. Third step of the algorithm.

Let
M := Gtk ppgla+io’ (15)
kK)o — (k+2)
(,].—G1 Zq—:i:ekl )
V= vGhitk)
We observe that in (15), M(k; + 1 : ky + k; — 1, k; + k) = 0 and, symmetrically, M(ky + ky, k1 + 1 : ki +k; — 1) = 0.
Moreover, the number of floating point operations of this step depends linearly on k; and k, and it is therefore negligible.

2.7. Step 4

In this step, M is constructed removing the row and column k; from M. Hence M has the following symmetric block
anti-triangular structure,

0 0 V' yk—1
0 X ZT| k41, X=
vy Z w]| tk—1

(16)

Moreover, V is constructed removing the row and column k; from V. Depending on the sign of A, we have to distinguish
the following 2 cases.

Case 1: A < 0.In this case, Inertia(M) = (k_ — 1, 0, k..). Hence, the central block X € R¥2+Dx(k2+1 s symmetric positive

definite. We need only to update the Cholesky factor LofX, ie., compute the last two rows of L, since i(l tky — 1,1
kz—])IL(lll(z—l,llkz—l).

Ly, 1:ky—1)=0;  Liky, 1:ky) = /X (ka, ky);

solve L(1: ko, 1: ko) (L(ka + 1, 1: ko))" = X(1: ko, ko + 1); (17)
Liky + 1,k + 1) = X(ky + 1,k + 1> = 11,
withl = i(kz +1,1: ky)T. The solution of the linear system (17) requires k% floating point operations.

Case 2: A > 0. In this case, lnertia(1\71) = (k~, 0, k™ — 1). Although M is symmetric block anti-triangular, the central block

X is indefinite. Since Inertia()A() = (1,0, ky), we first transform X into a block anti-triangular submatrix in proper form. Let
us decompose L € Rk2=Dx k=1 34

— Ll
b= [ﬂ /31]’

with L; € Rk2=2x(ke=2) |, ¢ Rk2=2 g, e R. Let y; = X (ks, k») < 0. Therefore

. L[ noo]
X(A:ky,1:ky) =] 1T + B3
o’ Y1

Let X, := X. Let Q; € R**2 be the orthogonal matrix such that

B2 _fo ¢
Qz[] yl]QZT—[sl sl]'

0] _ o [t
)=o)
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Then
IS Ik, —2 S Ik -2
X(1:ky,1:ky) :=1]" X(1:ky, 1:k 2
(1:ky 2) [ Qz] (1:ky 2) [ QZT]
RECERD
= | LI + 0 & |.
1 & &
Let I' = Gy,—2Gk,—3 - - - G1, where G; € R*k=Dxa=D 5 — 1 'k, — 2 is the sequence of Givens rotations such that

0 Ly
o)=r ] s

with L, € R%~2xk2=2) Jower triangular. Then

0 o 0
A ~ T z
X(]:kz,lzkz):[r 1]X(1:I<2,1:I<2)[r 1]: 0 LI Lil|+ ,
o 111l 1 ' | &

z= §1Fe,(<’;2:11). Letz = [Lzol3] +z,7; = L3 + &. Then

0 0 .
z
. 0" LI} t
X = =T "
z 4!
tT ‘ Y2
Let
R 1k1—l Ilq+k2—3
= r Q .
Iy +1 li 1
Then

M:=FMPT and V:=ViT.
To reduce M in proper form, we construct the Givens matrix Qs = [g _Cs]such that

A [t(l)] [ : }
z(1) VED2+zZ(1D2 |
Let
Ly +ky —2

Q; _ [Ik]] Qg] and Q?, — @

Il<1—1

is a block lower anti-triangular matrix in proper form,
0 0 V' jK
M=|0 X Z7| }ka—1
vy 7 wl tki.
Moreover, let V := VQ3T . We observe that
)2: R Lng )A((A‘likz—l,kz—]) '
X(kz—],l:kz—]) X(kz—l,kz—])

~

<

Hence to compute the Cholesky factor L of X we need to compute only its last row, since i(l tky—1,1:ky— 1) =Ly,
L1 :ky—, 1:ky — 1) = Ly:
solve L(1:ky —1,1:ky — D(L(kz, 1: ks — 1IN =X : ks — 1, ky); (19)
Lk, ko) = X (ka, k2)* — IjLa,

withly = i(lcz, 1: ky — 1). This is graphically depicted in the last transformation of Fig. 5.

Computational complexity. The required number of floating point operations to update M and V are 3I<§ + 6kqik, and
12k1k, + 6K, respectively.
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X X X

X X X X X X

HEBH xxx ® X X X X X X
HEBHB xXxXx HEBEHX x X x HEBBX x x
HEBH xxx HEHX x x x HEHBX X x
BEEE xxx | 7 BEBx xx x | = BEEEx x x
X X X X ® X X X X X X X HEBBX x x

X X X X XXX X XX X X X XX X X X X X X X X X
X X X XXX XXX X X X X XX XX X XX XX XX XXX
XX XX XXX XXX XX XXX XX XXX X X X XX XX XXX

Fig. 5. Fourth step of the algorithm. Transformation of the block anti-triangular matrix of Case 2 in proper form.
3. Accuracy bounds

In this section we provide some bounds on the error of the low rank approximation of the symmetric matrix. For this we
study the local approximation errors and show that these can be used to provide estimates for the global error at the end of
the algorithm. Let A, € R™*" be a symmetric matrix with eigenvalue decomposition

Ay = Vo ARV
with A, = diag(Aq, ..., A,), where we have ordered the eigenvalues according to their non-increasing amplitude :

A1l > [A2] = - = |An| > 0
since these are the ordered singular values of A,. Let A; be any i x i principal submatrix of order i with eigenvalue
decomposition

A= VviAlV],
where Agi) = diag()\gi), e )»i(i)),and Ikgi)| > Iké")l >0 > |)»§i)| > 0.

It follows from the interlacing properties of singular values, that
= IS = P =100 (20)

which shows that each singular value |)L;i) | is a non-decreasing function of i.
In the updating scheme, we approximated A; by a rank k approximation

A~ A =UMU!, U'U =1, M; = M

which was obtained recursively fori = [+ 1, ..., n (with | > k). The first approximation A, is assumed to be an optimal
rank k approximation of A;, i.e. E; := A; — A; has non-trivial singular values |A,(2L] [..., |Al(l) | All subsequent approximations
were obtained by solving a local minimization problem at each iteration step n, using the bordered matrix problem
; 2
UiM;U. a
1 ; : l - Ui+1Mi+1U,~T+1 ) (21)
a Yit1 F

min

such that M, = MI'TJrl and UZHUM = Iy, where a;, y;;1 are the elements of the bordered matrix

4 [ A | a ]
= )
a 3,'T Vit

We indicate here that (21) always has a unique solution in the Frobenius norm and that it also minimizes the 2 norm of (21).
We now try to bound the error matrix E; := A; — A; at each step, both in the 2-norm ||E;||; and the Frobenius norm ||E;||r.
For this, we use the updating formulas for A;; 1, which is a rank 2 correction to A, 1:
~ n n A |l a 2.00) 0
Aipr = A1 — Wi AW, A= T' — |, Aipq = |: AL
| Vit 0 Aieva
with ):,(:J)rl and )A\,?J)rz the two deflated eigenvalues of A; and W := [wlgg_l w,ﬁijrz], the matrix of corresponding eigenvectors.
Moreover, we have

A—A |0

A1 — Aipr = o

+ Wip1 AW .

Hence, it follows that

A It T ()
IAir1 — Air1lla < 1A — Ailly + 13001,

i1 — Aierl2 < 1A — A2 + GO D% + (i)

Please cite this article in press as: N. Mastronardi, P. Van Dooren, Recursive approximation of the dominant eigenspace of an indefinite matrix, Journal
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If we start with A; = A: + E;, then by induction we obtain at step i
Ai—A=E+wawT,

where A is a block-diagonal matrix of order 2(i — [), containing the diagonal blocks A;, 12“1 is E; padded with zeros, and W
contains the successive block columns W;, also padded with zeros in order to have matching dimensions. It immediately
follows that

1 n
~ 2 A
1An = AnllF <mai= Y A7+ Y G+ Zu“) 2, (22)
i=k+1 i=l4+1 i=14+1
It 1
1A = Aullz < &n = | + Z Al (23)
i=l+1

Although we could not prove this, we observed that in practice |A(l) < |)L,(fi1| and since it follows from the interlacing

k+1 |
inequalities that |Ak+1| < |Ars+1| we finally obtain

n
D A < A= AdllF 5 200 = RRg.
i=k+1

If, moreover, the vectors in W are nearly orthogonal to each other then one would also have
|)\k+1| < ”An - An”Z é C|)"k+l|s

with ¢ &~ 1. We will verify in the examples of the next section, that this is nearly satisfied, but there is of course no
guarantee that this last bound always holds. The fact that ¢ ~ 1 implies that the obtained bound is globally optimal, while
we constructed only locally optimal approximations. We expect that the explanation ought to be found in the randomness
of the bordering vectors.

4. Numerical results

Some numerical experiments, showing the properties of the proposed algorithm, are reported in this section. In
particular, it is shown that the numerical results agree with the empirical bound of the previous section. The experiments
are carried out in matlab.

Example 4.1. In this example, we examine the behavior of the proposed algorithm applied to the indefinite symmetric
matrices A := A(«), depending on the parameter «, constructed as follows.

Letn = 100, d = [~ 10%ones(10, 1); 8xones(10, 1); a*randn(80, 1)]+a*randn(100, 1),andA = Qdiag(d(P))Q’,
with Q a random orthogonal matrix of order 100, P a random permutation of the indices of the vector d and & = 107/, i =
0,1,...,5

Therefore, the matrices A are nonsingular, with 10 eigenvalues clustered around —10, and 10 ones around 8. The size
of the initialization problem is I = 30 and the rank chosen for the approximation is k = 20, i.e., at each iteration of
the algorithm, the subspace corresponding to the largest 20 eigenvalues in absolute value is tracked. The eigenvalues of
the matrix A and the eigenvalues of the matrix Ay, for @ = 1, are depicted in Fig. 6. The left (asterisk) and the right
(circle) hand side of the bound (22), for I = 31, 32, ..., 100, are reported in Fig. 7. We have also run the algorithm for
a=10"i=0,1,...,5, and the size of the initialization problem l equal to 50 and rank of the approximation k equal to 40.

Let us denote by V3((2)02)0 and by Vs(gojo, the subspaces spanned by the eigenvectors corresponding to the 20 largest eigenvalues

in absolute value of the matrix A, computed by the proposed algorithm with the size of the initialization problem [ equal
to 30 and 50, and the rank k (i.e. the order of the matrix M) equal to 20 and 40, respectively. Moreover, let V% be the
subspace spanned by the eigenvectors corresponding to the 20 largest eigenvalues in absolute value of A computed by the
matlab function eigs. In Table 1, the angles between the subspaces V and V3((2)02)0 and by VS(SOA:O for different values of « are
reported. The angles between the subspaces seems to depend quadratically on the parameter «.

Example 4.2. Let

3 F 2 . 2
F(iJ)zZ(—nkexp(—(' Mmo” + G “")), i,j=1,...,100,
k=1

ZO‘k

with
w=1[4 18 76], o=[10 20 5].

Please cite this article in press as: N. Mastronardi, P. Van Dooren, Recursive approximation of the dominant eigenspace of an indefinite matrix, Journal
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Fig. 6. Plot of the eigenvalues of the matrix A,, with & = 1, (asterisk) and of those of the matrix A, (circle).
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Fig. 7. Plot of ||Ay — Ax |IF (asterisk) and ny (circle) of Example 4.1.

Table 1

Angles between the subspaces spanned by the eigenvectors corresponding to
the largest 20 eigenvalues of A computed by the function eigs of matlab
and the corresponding ones of UMUT computed by the proposed algorithm
for different values of «.

o LV, Vigho) LVC Vi)
10° 1.5683e—002 7.1443e—003
107! 4.4014e—004 1.4602e—004
1072 2.2637e—006 1.2077e—006
103 3.6738e—008 1.0810e—008
1074 2.7103e—010 1.0118e—010
10-° 8.5140e—012 4.8410e—012

Hence, F is a rank 3 matrix. Let F = QAQ be its spectral decomposition and let A € R!%%1% be 3 matrix of random
numbers generated by the mat1ab function randn, and define A = (A+ AT)/ | A+ AT||5. For this example, the considered
symmetric indefinite matrix is (Fig. 8)

A =F+¢eA

withn = 100 and ¢ = 1.0e—3.

The left (asterisk) and the right (circle) hand side of the bound (22), for | = 4,5, ..., 100, are reported in Fig. 9. In
Table 2 the largest three eigenvalues in absolute value of the matrix A computed by the function eigs of matlab and
the corresponding ones of the matrix An computed by the proposed algorithm with [ = 10 and rank k = 3. The angle
between V® be the subspace spanned by the eigenvectors corresponding to the 3 largest eigenvalues in absolute value of
A, computed by the matlab function eigs and the subspace Vf0)3, the subspace spanned by the eigenvectors corresponding

to the 3 largest eigenvalues in absolute value of the matrix An computed by the proposed algorithm with | = 10 and rank
k = 3,is 4.8878e—007.

Please cite this article in press as: N. Mastronardi, P. Van Dooren, Recursive approximation of the dominant eigenspace of an indefinite matrix, Journal
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Fig. 8. Plot of the entries of the matrix A, of Example 4.2.
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Fig. 9. Plotof || Ay — Ak |IF (asterisk) and ny (circle) of Example 4.2.

Table 2

First three eigenvalues of the matrix A, (Example 4.2) computed by the
function eigs of matlab and the corresponding ones of the matrix A, by
the proposed algorithm.

i Ai(An) Ai(An)

1 7.922052200064504e-+000 7.922052200062411e+000
2 —5.279522842849688e+000 —5.279522842849557e+000
3 —3.963518913702159e+-000 —3.963518920320980e+-000

Example 4.3. The matrix A considered in this example is the real part of the complex symmetric matrix called QC324,
obtained from the Matrix Market [8], modeling H, in an Electromagnetic Field, and depicted in Fig. 10. Its order is
n = 324 and it has 211 negative and 113 positive eigenvalues, respectively. The size of the initialization problem is 60
and the rank chosen for the approximation is 40, i.e., at each iteration of the algorithm, the subspace corresponding to the
largest 40 eigenvalues in absolute value is tracked. The eigenvalues of the matrix A, and those of the matrix Ay, are depicted
inFig. 11. The left (asterisk) and the right (circle) hand side of the bound (22), for | = 61, 62, ..., 324, are reported in Fig. 12.

In Fig. 13 we show the inertia of the matrices M; € R**%0 i = 60, 61, ..., 324, constructed at each iteration of the
algorithm. The matrices M; are nonsingular. The number of positive and negative eigenvalues are denoted by circles and as-
terisks, respectively. It appears that the inertia of the matrices M; varies quite significantly, but the algorithm nevertheless
tracks the dominant space very well. Indeed, the angle between the subspace spanned by the eigenvectors corresponding to
the 10 largest eigenvalues of A, and the subspace spanned by the eigenvectors corresponding to the 10 largest eigenvalues
of A, is 6.504e—004.
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Fig. 10. Plot of the entries of matrix A of Example 4.3.
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Fig. 11. Plot of the eigenvalues of the matrix A, (asterisk) and of those of the matrix An (circle).
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Fig. 12. Plot of ||A, — A¢|lr (asterisk) and ny (circle) of Example 4.1.

5. Conclusions

In this paper, we presented a fast algorithm to compute incrementally the dominant eigenspace of a symmetric indefinite
matrix. The overall complexity of the incremental updating technique to compute an n x k basis matrix U, for the dominant
eigenspace of A,, is of the order of 6n%k + O(nk?) and uses only orthogonal updating transformations. The method heavily
relies on the anti-triangular form developed in [7], which was shown to be backward stable because of the use of orthogonal
transformations. In this paper we analyzed the tracking capabilities of the updating scheme and gave accuracy bounds and
computable estimates for these bounds. We also validated those results by a number of convincing examples.
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Fig. 13. Plot of the number of positive (circle) and negative (asterisk) eigenvalues of the matrices M;.
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