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THE CONDITIONING OF LINEARIZATIONS OF MATRIX
POLYNOMIALS*

NICHOLAS J. HIGHAM', D. STEVEN MACKEYT, AND FRANCOISE TISSEUR'

Abstract. The standard way of solving the polynomial eigenvalue problem of degree m in n X n
matrices is to “linearize” to a pencil in mn X mn matrices and solve the generalized eigenvalue prob-
lem. For a given polynomial, P, infinitely many linearizations exist and they can have widely varying
eigenvalue condition numbers. We investigate the conditioning of linearizations from a vector space
DL(P) of pencils recently identified and studied by Mackey, Mackey, Mehl, and Mehrmann. We
look for the best conditioned linearization and compare the conditioning with that of the original
polynomial. Two particular pencils are shown always to be almost optimal over linearizations in
DL(P) for eigenvalues of modulus greater than or less than 1, respectively, provided that the prob-
lem is not too badly scaled and that the pencils are linearizations. Moreover, under this scaling
assumption, these pencils are shown to be about as well conditioned as the original polynomial. For
quadratic eigenvalue problems that are not too heavily damped, a simple scaling is shown to convert
the problem to one that is well scaled. We also analyze the eigenvalue conditioning of the widely
used first and second companion linearizations. The conditioning of the first companion linearization
relative to that of P is shown to depend on the coefficient matrix norms, the eigenvalue, and the
left eigenvectors of the linearization and of P. The companion form is found to be potentially much
more ill conditioned than P, but if the 2-norms of the coefficient matrices are all approximately
1 then the companion form and P are guaranteed to have similar condition numbers. Analogous
results hold for the second companion form. Our results are phrased in terms of both the standard
relative condition number and the condition number of Dedieu and Tisseur [Linear Algebra Appl.,
358 (2003), pp. 71-94] for the problem in homogeneous form, this latter condition number having
the advantage of applying to zero and infinite eigenvalues.
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1. Introduction. Consider the matrix polynomial of degree m
(1.1) PA) =) NA;, A eC™" A, #0.

We will assume throughout that P is regular, that is, det P(A) # 0. The eigenproblem
for P—the polynomial eigenvalue problem—is to find scalars A and nonzero vectors
x and y satisfying P(A\)x = 0 and y*P()\) = 0; « and y are right and left eigenvectors
corresponding to the eigenvalue .

A standard way of solving the eigenproblem is to convert P into a linear polyno-
mial

LA =)X+Y, X, Y eCmnxmn
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with the same spectrum as P and solve the resulting generalized eigenproblem L(\)z =
0, which is usually done by the QZ algorithm for small to medium size problems or a
Krylov method for large sparse problems. The aim of this work is to provide guidance
on how to choose from among the infinitely many possible pencils L(\).

We are interested in pencils L(\) that are linearizations of P(\) in the following
sense: they satisfy

(1.2) E()\)L()\)F()\):[PO‘) 0 }

0 I(m—l)n

for some unimodular F(\) and F'()\) (that is, det(E())) is a nonzero constant, indepen-
dent of A, and likewise for F') [6, sect. 7.2]. This definition implies that -y det(L())) =
det(P())) for some nonzero constant v, so that L and P have the same spectrum. As
an example, the pencil

(1.3) Cl(A):Aﬁ)1 ?] - [—BI ﬂ

can be shown to be a linearization for the quadratic Q(\) = A\?A + AB + Cj it is
known as the first companion form linearization (see section 7).

Two important sets of potential linearizations are identified and studied by Mackey,
Mackey, Mehl, and Mehrmann [13]. With the notation

(1.4) A=[pmtoam=2 ot
the sets are

(1.5) Li(P)={L\): LA)(A®I,) =v® P(\), veC™},
(1.6) Lo(P) = {L(\) : (AT ® I,)L(\) = w" ® P(\), w e C™ }.

It is easy to check that C7(\) in (1.3) belongs to L;(Q) (with v = e1)!; so the pencils
in ; can be thought of as generalizations of the first companion form. It is proved
in [13, Prop. 3.2, Prop. 3.12, Thm. 4.7] that L;(P) and Ly(P) are vector spaces and
that almost all pencils in these spaces are linearizations of P.

One of the underlying reasons for the interest in IL; and L, is that eigenvectors of P
can be directly recovered from eigenvectors of linearizations in IL; and LL,. Specifically,
if L is any pencil in L;(P) with nonzero vector v, then z is a right eigenvector of P
with eigenvalue X if and only if A ® x (if A is finite) or e; ® & (if A = 00) is a right
eigenvector for L with eigenvalue A\. Moreover, if this L € L1 (P) is a linearization for
P, then every right eigenvector of L has one of these two Kronecker product forms;
hence some right eigenvector of P can be recovered from every right eigenvector of L.
Similarly, if L is any pencil in Lo (P) with nonzero vector w, then y is a left eigenvector
for P with eigenvalue \ if and only if A ® y (if A is finite) or e; @ y (if A = 00) is a
left eigenvector for L with eigenvalue A. Again, if this L € Lo(P) is a linearization
for P, then every left eigenvector of L is of the form A®y or e; ® y, and so every left
eigenvector of L produces a left eigenvector for P. Some insight can be gained from
the proof of the first part of these results. For any L € L;(P), postmultiplying the
equation in (1.5) defining IL; by 1 ® z gives

LN(A®z) =v® P(\)x.

Le; denotes the ith column of the identity matrix I,.
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Hence for finite A and v # 0, (x, A) is an eigenpair for P if and only if (A® x, A) is an
eigenpair for L. The complete proofs of these results can be found in [13, Thm. 3.8,
Thm. 3.14, Thm. 4.4].

It is natural to concentrate attention on the pencils that lie in

(1.7) DL(P) = Ly(P) N Ly(P),

because there is a simultaneous correspondence between left and right eigenvectors of
P and of pencils in DL(P). It is shown in [13, Thm. 5.3] and in [7, Thm. 3.4] that
L € DL(P) only if L satisfies the conditions in (1.5) and (1.6) with w = v, and that,
for any v € C™, there are uniquely determined X and Y such that L(A\) = AX +Y is
in DL(P). Thus DL(P) is always an m-dimensional space of pencils associated with
P. A basis for DL(P) corresponding to the standard basis v = e;, i = 1:m, for C™ is
derived in [7, Sect. 3.3]. In this work we focus on linearizations in DL(P).

Just as for L; and Lo, almost all pencils in DL(P) are linearizations [13, Thm. 6.8].
In fact, there is a beautiful characterization of the subset of pencils L € DL(P) that
are linearizations [13, Thm. 6.7]: they are those for which no eigenvalue of P is a root
of the polynomial p(\;v) :=vTA = 31" v;A™~%, where when v; = 0 we define oo to
be a root of p(A;v). Throughout this work we assume that the pencils L € DL(P)
under consideration are linearizations.

The polynomials with m > 1 of greatest practical importance are the quadratics.
For later use we note that for m = 2 and Q(\) = \2A + \B + C,

. o ’UlA UQA ’Ule’UQA vlC X 2
(1.8) DL(Q){L(A))\LZA sz—mC%{ o.C WC] cveC }

which can be deduced directly from the definition of DL in (1.7).

We now summarize the organization of the paper. In section 2 we define and
describe properties of a relative condition number for a simple eigenvalue of P and
a condition number of Dedieu and Tisseur for the problem in homogeneous form.
Although there is no direct connection between the two condition numbers, both are
of interest, and all results in the paper are stated for both. In section 3 we obtain
for a linearization in DIL(P) expressions for the condition numbers that separate the
dependence on P from that of the vector v that defines the linearization. These ex-
pressions are then used in section 4 to approximately minimize the condition numbers
over all v. The pencils with v = e; and v = e,,, which are linearizations when A,
and A,,, respectively, are nonsingular, are shown always to be almost optimal within
DL(P) for eigenvalues of modulus greater than or less than 1, respectively, provided
that the measure p = max; || 4;||2/ min(||Ao||2, || Am||2) of the scaling of the problem is
of order 1. This result generalizes and strengthens earlier results of Tisseur [16] for the
quadratic case. Under the same scaling assumption these two linearizations are shown
to be about as well conditioned as the original polynomial. How to extend the results
to sets of eigenvalues, and the situation where we know only a region containing the
eigenvalues, is discussed in section 4.1.

In section 5 we turn to quadratic polynomials and show that a simple scaling
converts the problem to one that is well scaled, provided the quadratic is not too
heavily damped. In section 6 we prove the equality of the condition number of an
eigenvalue of a linearization in DIL(P) with the condition number of the corresponding
reciprocal eigenvalue of a linearization of the “reversal” of the polynomial. In section 7
we show that the ratio of the condition number of the first companion linearization
to that of P at a given A depends on the product of a rational function of |A| and the
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norms ||A;|| with the ratio of the norms of the left eigenvectors of the pencil and P.
This result, and its analogue for the second companion form, reveals and gives insight
into potential instability of the companion forms.

Finally, the numerical experiments in section 8 show the ability of our analysis to
predict well the accuracy of eigenvalues computed via different linearizations.

2. Eigenvalue condition number. Let A be a simple, finite, nonzero eigen-
value of P in (1.1) with corresponding right eigenvector = and left eigenvector y. A
normwise condition number of A can be defined by

kp(A) = lina sup { |A|/\)\| i (P4 AX) + AP(A + AN)) (z + Az) =0,
€— €

(2.1) |AA;||2 < ew;, i—O:m},

where AP(X) = > (AN AA;. The w; are nonnegative weights that allow flexibility
in how the perturbations are measured; in particular, AA; can be forced to zero by
setting w; = 0. An explicit formula for this condition number is given in the following
result.

THEOREM 2.1 (Tisseur [16, Thm. 5]). The normuwise condition number rp(\) is
given by

(o AP wi)llyllzllll2
A1y P (A)z|

(2.2) rp(N) =

The condition number xp(\) has the disadvantage that it is not defined for zero
or infinite eigenvalues. In order to give a unified treatment for all A, we rewrite the
polynomial in the homogeneous form

P(a,B) =Y a'f" A,
=0

and consider eigenvalues as pairs (a, §) # (0,0) that are solutions of the scalar equa-
tion det P(a, 8) = 0; thus A = «/. More precisely, since P(«, 3) is homogeneous in
a and 3, we define an eigenvalue as any line through the origin in C? of solutions of
det P(a, 3) = 0. Let T(4, 5 P1 denote the tangent space at («, 3) to IP1, the projective
space of lines through the origin in C2. Dedieu and Tisseur [3] define a condition
operator K (a, ) : (C"*™)™+1 — T, 5Py for the eigenvalue (o, 3) as the differential
of the map from the (m + 1)-tuple (Ao,...,An,) to (a,B) in projective space. The
significance of the condition operator is shown by the following result, which is an
extension of a result of Dedieu [2, Thm. 6.1]. Here and below, we sometimes write a
representative of an eigenvalue (o, 3) as a row vector [a, 3] € Ct*2,

THEOREM 2.2. Let (o, 3) be a simple eigenvalue of P(«, 3) with representative
[, B] normalized so that |||, B]|l2 = 1. For sufficiently small (m + 1)-tuples

AA = (AA(), .. -,AAm)v

the perturbed polynomial ]S(a,ﬂ) =", BT (A + AA;) has a simple eigenvalue

(a, B) for which, with the normalization |a, B][a, B]* =1,

(@, 8] = [a, B8] + K (, B) AA + o(| AA])).
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A condition number kp(a, 3) can be defined as a norm of the condition operator:

1K (a, B)AA]
kp(a,) = max ———— =,
Pl ) = B e AT
where the norm on AA is arbitrary. Note that this condition number is well defined,
since the right-hand side is independent of the choice of representative of the eigenvalue
(v, B). Let 0((p, v), (1, 7)) be the angle between the two lines (y, ) and (7, 7). Then
for 6 small enough,

|9((H7V)7 (1, ;))‘ < }tan(@((p,y), (#, ;)))| = H[ﬁaﬂ [;l[[g]’[:]’”j]* - ||[E’Z,VV]]||2

2

Inserting the particular representatives [a, 8] and [&, 5] of the original and perturbed
eigenvalues, normalized as in Theorem 2.2, gives

16((cr, 8), (@, B))| < lllev, 8] = [, Bll|2 = | K (@, B) AAl|> + o(| AA])-

Hence, the angle between the original and perturbed eigenvalues satisfies

(2.3) 10((a, 8), @, 8))| < wp(a. B AA| + o(|AA]).

By taking the sine of both sides we obtain a perturbation bound in terms of sin |6],
which is the chordal distance between («, 8) and (&, () as used by Stewart and Sun [15,
Chap. 6]. Of course, sin |f| < |0| and asymptotically these two measures of distance
are equal.

We will take for the norm on (C"*™)™*! the w-weighted Frobenius norm
(2.4) 1Al = (Ao, - .., Al = ll[wg " Ao, - . wi" Am] |,

where the w; are nonnegative weights that are analogous to those in (2.1). Define the
operators D, = 8% and Dg = %. The following result is a trivial extension of a result
of Dedieu and Tisseur [3, Thm. 4.2] that treats the unweighted Frobenius norm.

THEOREM 2.3. The normwise condition number kp(a, B) of a simple eigenvalue
(a, B) is given by

m 1/2
(2.5) ﬁp(a’ﬁ) — (Z |a|2i|ﬁ|2(m—i)wg> _ Hy||2Hx||2 .
i=0 y*(ﬁDaP_@DBP”(aﬁ)x’

As a check, we note that the expression (2.5) is independent of the choice of
representative of (a, 3) and of the scaling of  and y. Note also that for a simple
eigenvalue the denominator terms y*P’(A)z in (2.2) and y*(3Ds — @Dg)Pl(a,gT in
(2.5) are both nonzero, as shown in [1, Thm. 3.2] for the former and [3, Thm. 3.3(iii)]
for the latter.

To summarize, £ p(\) and kp(a, §) are two different measures of the sensitivity of
a simple eigenvalue. The advantage of k() is that it is an immediate generalization
of the well-known Wilkinson condition number for the standard eigenproblem [18,
p. 69] and it measures the relative change in an eigenvalue, which is a concept readily
understood by users of numerical methods. In favor of xp(a, ) is that it elegantly
treats all eigenvalues, including those at zero and infinity; moreover, it provides the
bound (2.3) for the angular error, which is an alternative to the relative error bound
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that xp(A) provides. Both condition numbers are therefore of interest and we will
treat both in the next section.

We note that in MATLAB 7.0 (R14) the function polyeig that solves the polyno-
mial eigenvalue problem returns the condition number x,(a, 3) as an optional output
argument.

3. Eigenvalue conditioning of linearizations. We now focus on the condition
numbers £, (A\) and &, («, ) of a simple eigenvalue of a linearization L(A\) = AX +
Y € DL(P). Our aim is to obtain expressions for these condition numbers with two
properties: they separate the dependence on P from that of the vector v and they have
minimal explicit dependence on X and Y. In the next section we will consider how
to minimize these expressions over all v. Note the distinction between the condition
numbers x; of the pencil and kp of the original polynomial. Note also that a simple
eigenvalue of L is necessarily a simple eigenvalue of P, and vice versa, in view of (1.2).

We first carry out the analysis for x;(a,5). Let  and y denote right and left
eigenvectors of P, and z and w denote right and left eigenvectors of L, all correspond-
ing to the eigenvalue («, 3). Recalling that A = /3, define

L(Ogﬁ) =aX + ﬂY = ﬂL()‘)u
Aa,ﬂ —_ [amfl’amf26’ - .’6m71]T _ ﬂmfl/l.

In view of the relations in section 1 we can take

(3.1) w=Aa5®Y, z=ANap @

(These expressions are valid for both finite and infinite eigenvalues.)
The condition number that we wish to evaluate is obtained by applying Theo-
rem 2.3 to L:

(3.2) Ky (o, B) = \/|a|2w§( 1802 7 ||w||2J|z\|2 ,
[w*(BPal = aDsL)| (a7

where an obvious notation has been used for the weights in (2.4).
We can rewrite the condition in (1.5) that characterizes a member of L; as

(3.3) L(e, B)(Aapg® 1) =v® Pla, ),

where for the moment o and [ denote variables. Differentiating with respect to «
gives

(34) Dol B)(Aaps ® 1) + L(a, B)(Dadas @ I,) = v ® Do P(a, B).

Now evaluate this equation at an eigenvalue? (a, 3). Multiplying on the left by w*
and on the right by 1 ® z, and using (3.1), we obtain

w*(DaL”(a,ﬂ)z = Ag,ﬁv ®y" (D"‘P”(axﬂ)x
(3.5) = A% 50 Y (DaP)l(a,p)2-

Exactly the same argument leads to

(36) ’LU* (DﬁL)l(a,ﬁ)Z = AZ:,BU . y* (DﬁP)l(aﬁ).’L‘.

2Strictly speaking, here and later we are evaluating at a representative of an eigenvalue. All the
condition number formulae are independent of the choice of representative.
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Hence, from (3.5) and (3.6),
W (BDoL — aDsL)|(a,5)2 = AL g0 - y* (BDaP — aDgP)|( p)-

The first factor on the right can be viewed as a homogeneous scalar polynomial in «
and 3, so we introduce the notation

(3.7) p(a, B;0) = vl Ay 5 = Zviam_iﬁi_l = AL .

i=1

Noting, from (3.1), that |w||2 = || A« gll2]lyll2 and ||z||2 = || A« gll2]|z]|2, We obtain
an alternative form of (3.2) that clearly separates the dependence on P from that on
the vector v that defines the linearization. Now we write k; (o, 5;v) to indicate the
dependence of x; on the vector v € C™ that defines the linearization.

THEOREM 3.1. Let (a, ) be a simple eigenvalue of P with right and left eigen-
vectors © and y, respectively. Then, for any pencil L(a, 8) = aX + Y € DL(P) that
is a linearization of P,

38 (e fio) = VIOPA IR lAaslBlylalal:
[p(a; 55 0)] |y*(BDaP — aDgP)|(a 5]

where v is the vector in (3.3).
Now we give a similar analysis for the condition number &, (A) of a finite, nonzero
A. In view of (2.2), our aim is to obtain an expression for |w*L’(\)z|. Since L € L4,

(3.9) LO)(ARI,) =v® P(A).
Differentiating (3.9) with respect to A\ gives
(3.10) L'N(A@T,)+ LA ®@1,) =ve P'(N).

Evaluating at an eigenvalue A, premultiplying by w* = AT ® y*, postmultiplying by
1 ® z, and using (3.1), gives
w*Ll'(N)z = ATv @ y* P’ (\)x = ATv-y* P/ (\)z.

Analogously to (3.7), we write

p(\v) =0T A= Zvi)\m_i = ATy
i=1
for the polynomial defined by v with variable .
THEOREM 3.2. Let A be a simple, finite, nonzero eigenvalue of P with right and
left eigenvectors x and y, respectively. Then, for any pencil L(A) = AX +Y € DL(P)
that is a linearization of P,

(Mwx +wy) [lA13llyll2]z]2
PN o)l Ay PP (M)l

(3.11) k(A v) =

where v is the vector in (3.9).

The expression (3.8) shows that s (o, 3) is finite if and only if («, 3) is not a zero
of p(a, B;v), and (3.11) gives essentially the same information for A # 0, 00. This is
consistent with the theory in [13] which shows, as noted in section 1, that L(\) is
a linearization for P(\) if and only if no eigenvalue of P (including o) is a root of

P(A;v).
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4. Minimizing the condition numbers k; (a, 8) and K (X). A pencil L()) €
DL(P) is uniquely defined by the vector v in (1.5). Our aim is to minimize the
condition numbers k,(\) and x; (o, 8) over all v € C™, thereby identifying a best
conditioned linearization for a particular eigenvalue.

A technical subtlety is that the minimum of k, («,3) over v could potentially
occur at a v for which L is not a linearization, since we are minimizing for a particular
eigenvalue, whereas the property of being a linearization is a property concerning all
the eigenvalues. In this case formulas (3.8) and (3.11) are not valid. However, such
“bad” v form a closed, nowhere dense set of measure zero [13, Thm. 6.8] and an
arbitrarily small perturbation to v can make L a linearization.

Expressions (3.8) and (3.11) have similar forms, with dependence on v confined
to the p(-) terms in the denominator and the w terms in the numerator. For most of
this section we work with the condition number (3.8) for the pencil in homogeneous
form; we return to s, (\) at the end of the section.

For the weights we will take the natural choice

(4.1) wx = [1X]l2, wy = [[Y]f2.

Since the entries of X and Y are linear combinations of the entries of v [13, Thm. 5.3],
this choice makes the condition numbers independent of the scaling of v.

We consider first the v-dependence of || X||2 and ||Y||2-

LEMMA 4.1. For L(A) = AX +Y € DL(P) defined by v € C™ we have

(4.2) ollzllAmll2 < | X[l2 < mr'/2 max [[Ail2]v]2,

(4.3) oll2llAoflz < 1Yl < mart/? max || Aif|2v]|2,

where r is the number of nonzero entries in v.

Proof. Partition X and Y as block m x m matrices with n x n blocks. From
[7, Sect. 3.3] or [13, Thm. 3.5] we know that the first block column of X is v ® A,
and the last block column of Y is v ® Ay. The lower bounds are therefore immediate.
From [7, Sect. 3.3] or [13, Thm. 5.3] it can be seen that each block of X has the form

(4.4) Xij = ZSkUkAzk,
k=1

where s, € {—1,0,1} and the indices ) are distinct. Hence

m
16512 < max [ Agll2 Dl = max | Ag[|2[[vlls < /% max || Aga|v]]2-
k=1

The upper bound on || X2 follows on using

(45) X 2 < mmax [,

which holds for any block m x m matrix. An identical argument gives the upper
bound for ||Y||2. |

Hence, provided the ||A;||2 values vary little in magnitude with ¢, the numerator
of (3.8) varies little in magnitude with v if ||v||2 is fixed. Under this proviso, we will
approximately minimize the condition number x; («, 3) if we maximize the p(«, 3;v)
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term. We therefore restrict our attention to the denominator of the expression (3.8)
for ; and maximize |p(«, B;v)| = |A£)5’u| subject to ||v||2 = 1, for a given eigenvalue
(a, B). By the Cauchy—Schwarz inequality, the maximizing v, and the corresponding
value of the polynomial, are

_ _Aap
[ 4apll2”

Two special cases that play an important role in the rest of this paper are worth
noting:

(4.6) Vs p(e, B5v:)| = [[Aa,gll2-

(a, ) =(1,0), A=0c0 = w,=ey,
(a,ﬁ):(O,l), A=0 = v, =ep.

The next theorem compares the condition numbers for v = e; and v = e, with
the optimal condition number. Define
max; ||Az||2

(4.7) P= i =1
min(||Ao||2, [|Am||2)

When we write inf, £, (o, 8; v) the infimum is understood to be taken over v for which
L is a linearization.

THEOREM 4.2. Let (a, 3) be a simple eigenvalue of P and consider pencils L €
DL(P). Take the weights (4.1) for k. Then

(4.8)  kp(a,Bie1) < pm®?infr; (a, B;v) if Ay is nonsingular and |a) > |3,
v

(4.9)  kp(a,Bsem) < pm®? inf ki (a, B;v) if A is nonsingular and |a| < |8].

Proof. Note first that the conditions that Ag and A,,, are nonsingular ensure that
0 and oo, respectively, are not eigenvalues of P, and hence that v = e; and v = e,
respectively, yield linearizations.

Since ky (o, B;v) is invariant under scaling of v, we can set ||v]2 = 1. In view of
the bounds in Lemma 4.1, the v-dependent term +/|a2w?% + |3]2w? in the numerator
of (3.8) is bounded below by min(||Ao||2, [|Amll2)v/|a|? + |3|? for any v, and bounded
above by mmax; || A;||2v/]e|? 4+ |8|?> when v = e; for some i. Hence to prove (4.8) it
suffices to show that

(4.10) max |p(a, B;v)] < vmp(e, Bser)|  for o] > |A].

llvfla=1

This inequality is trivial for 3 = 0, so we can assume (8 # 0 and divide through by
B™ ! to rewrite the desired inequality as

e, Ip(X;0)| < vmlp(Xser)| for [A] > 1.
Vl|l2=

But this inequality follows from
(A 0)| = [AT0] < [[All2 < Vm [N = Vim [p(Aser)].

The proof of (4.9) is entirely analogous. d
Theorem 4.2 says that for matrix polynomials with coefficient matrices of roughly
equal norm, one of the two pencils with v = e; and v = e, will always give a near
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optimal condition number x; for a given eigenvalue; moreover, which pencil is nearly
optimal depends only on whether that eigenvalue is greater than or less than 1 in
modulus. Note, however, that taking the wrong choice of v = e; or v = e, can be
disastrous:

(411) K’L(O7ﬁ;el) = 00, KL(a?O; em) =0

(and in these situations the pencils are not linearizations); see the final example in
section 8.

For the quadratic polynomial Q(A) = A24 + AB + C, the pencils corresponding
to v =e; and v = e, (= e3) are, respectively (from (1.8)),

g R R

These pencils were analyzed by Tisseur [16], along with a companion form linearization
(which belongs to Ly but not DIL). She showed that if [|A||s = ||B]|2 = ||C||2 = 1 then
K, (A) < Ky, (A) for [A| > V2 and £y () > ki (A) for [A] < 272 Our analysis
in Theorem 4.2 implies that analogous inequalities hold for arbitrary degrees m and
arbitrary p. In fact, working directly from Lemma 4.1 we can show that

(4.12) Li(\) = A {

"@L(Oé,ﬁ;(h) < HL(a,ﬁ;em) if |Oé| > (pfrn)m#—wﬁ‘7
"{L(avﬁ;em) < /iL(CV,,B;Cl) if |ﬁ| > (pm)ﬁ|a‘7

with entirely analogous inequalities holding for k (X).

Now we compare the optimal s, (a, 3;v) with kp(a, 3), the condition number of
the eigenvalue for the original polynomial.

THEOREM 4.3. Let (o, 8) be a simple eigenvalue of P. Then

1 < inf, K (o, B; v) < m?p,
P rip(a, B)
where the weights are chosen as w; = || A;||2 for kp and as in (4.1) for k.

Proof. From Theorem 2.3,

m i|32(m—i 1/2
(o 1B =D 1 Ail13) " llyll2llzl2
|y*(BDaP — aDpP)|(a,p)z|

'%P(avﬁ) =

On the other hand, for v = v, in (4.6) we have, from Theorem 3.1,

2| X2 2|2 || Aa
(4.13) k(0 B vs) = Ve H27+ B [[4a,sl2[[yllzllzll2
|y*(BDaP — aDsP)|(a,p |

If L is not a linearization for v = v, then we need to interpret v, as an arbitrarily
small perturbation of v, for which L is a linearization. Using (4.2) and (4.3) and
S ol B0 403 > (jaf™ + 8[2™) min(| Aol [ Anlls)?, it is easy to see
that

K (o, B vi) 3/2
(@ B) < pm”= f(a, B),
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where

, N 1/2
/\a|2 182 (221 ‘a|2(1—1)|6|2(m—1)) /
VP3P

From (A.1) in Lemma A.1 we have f(a,3) < y/m. The upper bound follows since
inf, ki (a, B;v) < Ky (a, B;v4). For the lower bound we have, for any v with |Jv|l2 = 1,

[l B) =

Ko, Biv) VIaPIX[3 + 18RIV [ Aasl3
= 1/2

rp(eB) (2 Jaf?]8120m=0 ) Ai]2) " [p(a, B )]

_ VIaP + 18P min(| Aolla, | Amll2) [ Aas
— m . .\ 1/2
(S0, laf2i]B[20m=9) Y/

2

max; ||A7,||2

1/2

1 VIaP + 18P (S o8P0 )
7 (S0 laf?]BPem=0)

since |p(a, B;v)| < ||Aa,sll2 by the Cauchy—Schwarz inequality. From (A.2), g(a, 8) >
1, and the lower bound follows. 0

Now we state the analogues of Theorem 4.2 and 4.3 for x; (A). Recall that p is
defined in (4.7).

THEOREM 4.4. Let X\ be a simple, finite, nonzero eigenvalue of P and consider
pencils L € DL(P). Take the weights (4.1) for ;. Then

- %gm,m,

(4.14) iy (Ner) < pm®?inf Ky (\v) if Ag is nonsingular and |\ > 1,

(4.15) rp (N em) < pm3/2inf sy (N v) if Ay, is nonsingular and |A] < 1.

Proof. The proof is entirely analogous to that of Theorem 4.2. a
THEOREM 4.5. Let A be a simple, finite, nonzero eigenvalue of P. Then

( 2\/77»1) 1 < inf, kp (A;v) < m2p.
m+1/p kip(A)
where the weights are chosen as w; = || A;||2 for kp and as in (4.1) for L.

Proof. The proof is very similar to that of Theorem 4.3, but with slightly different
f and ¢ having the form of f3 and f; in Lemma A.1. 0

Theorems 4.3 and 4.5 show that for polynomials whose coefficient matrices do not
vary too much in norm, the best conditioned linearization in DL(P) for a particular
eigenvalue is about as well conditioned as P itself for that eigenvalue, to within a
small constant factor. This is quite a surprising result, because the condition numbers
kr(a, B) and Ky (A\) permit arbitrary perturbations in L(A) = AX 4+ Y that do not
respect the zero and repeated block structure of X and Y (as exhibited for two
particular instances for m = 2 in (4.12)). Under the same assumptions on the ||A;||2,
by combining Theorems 4.2 and 4.3, or Theorems 4.4 and 4.5, we can conclude that,
for any given eigenvalue, one of the two pencils with v = e; and v = e,, will be about
as well conditioned as P itself for that eigenvalue.
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4.1. Several eigenvalues. Suppose now that several eigenvalues (a1, 31), ...,
(ar, Br) are of interest and that neither |a;| > |G;| for all @ nor |a;| < |B;| for all i.
A reasonable way to define a single pencil that is best for all these eigenvalues is by
maximizing the 2-norm of the r-vector of the reciprocals of the eigenvalue condition
numbers for the pencil. This vector can be written, using Theorem 3.1, as

. —1
diag ((|oi*wX + 18:*wi) " (|4 . 1319121 :]2)
T
1,81

x diag([y: (B:DaP — @DpP)(wyuil) | 1 |v=:Bv.
AT
ar,Br
Assume that p = O(1), so that wx and wy in (4.1) are roughly constant in |v||s.
Then we can set wy = wy = 1 and define the optimal v as the right singular vector
corresponding to the largest singular value of B. This approach requires knowledge
of the eigenvectors x; and y; as well as the ;. If the eigenvectors are not known then
we can simplify B further to
AT

a1,B1

-1
2
)

So far we have implicitly assumed that we have a good estimate of the eigenvalues
of interest. Suppose, instead, that we know only a region S of the complex plane
in which the eigenvalues of interest lie. In this case a natural approach is to try to
minimize the v-dependent part of the eigenvalue condition number over S. Continuing
to assume p = O(1), and working now with x (A;v), the problem becomes to find the
v that achieves the maximum in the problem

diag ((Jail? + 6:)7? | Aa

E
e, 5,

max min [p(A;v)|.

max, minp(A;v)]
This uniform (or Chebyshev) complex approximation problem can be expressed as a
semi-infinite programming problem and solved by numerical methods for such prob-
lems [14, sect. 2.3].

5. Quadratic polynomials. We now concentrate our attention on quadratic
polynomials, Q(\) = AA + AB + C, as these are in practice the most important
polynomials of degree 2 or higher. Write

(5.1) a=|[Alz2, b=[Bll2, c=IC]2.
The quantity p in Theorems 4.2-4.5 is now
_ max(a,b,c)
min(a, ¢)

Clearly, p is of order 1 if
b S max(a,c) and a=c.

If these conditions are not satisfied then we can consider scaling Q). Write A = pu~,
v € R and

(5.2) Q) = N2A+AB+C = 1>(7?A) + u(yB) + C = 12 A+ uB + C =: Q(p).
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The ~ that minimizes max(||All2/||B|l2,||Cll2/||Bll2) = max(ya/b,c/(yb)) is easily
seen to be

(5.3) v =ela,

and it yields

IAllz =¢, B2 =bVe/a, [ICl2=c.

Hence, for the scaled problem,

p = max(1,b/\/ac).

This scaling is intended to improve the conditioning of the linearizations, but what
does it do to the conditioning of the quadratic itself? It is easy to see that kp(X) is
invariant under scaling when w; = || 4;||2, but that xp(«, 3) is scale-dependent. We
note that the scaling (5.2) and (5.3) is used by Fan, Lin, and Van Dooren [4]; see
section 7.

With these observations we can combine and specialize Theorems 4.4 and 4.5 as
follows.

THEOREM 5.1. Let A denote a simple eigenvalue of Q(A) = A2A + AB + C or of
the scaled quadratic Q defined by (5.2) and (5.3). Take the weights (4.1) for ki (X).
With the notation (5.1), assume that either

e b Smax(a,c) and a = ¢, in which case let P = Q and L € DL(Q), or

o b S \Jac, in which case let P = Qand L € ]D)IL(@).
Then if C is nonsingular and |A| > 1, the linearization with v = e1 has k;(A;e1) =
kp(X), while if A is nonsingular and |A| < 1, the linearization with v = ey has
rr(Aes) = Kp(A).

If we think of @ as representing a mechanical system with damping, then the
near-optimality of the v = e; and v = ey linearizations holds for @) that are not too
heavily damped. One class of @ for which b < y/ac automatically holds is the elliptic
Q [8], [11]: those for which A is Hermitian positive definite, B and C are Hermitian,
and (2*Bx)? < 4(z* Az)(z*Cx) for all nonzero x € C".

An analogue of Theorem 5.1 for x; (o, 5) can be obtained from Theorems 4.2 and
4.3.

6. Connection with linearization of reversal of P. Consider the quadratic
Q(A\) = A2A+ AB+ C and the “reversed” quadratic revQ(\) = A\2C + AB + A, whose
eigenvalues are the reciprocals of those of ). Tisseur [16, Lem. 10] shows that if A
is a simple, finite, nonzero eigenvalue of @ and p = 1/ the corresponding simple
eigenvalue of rev@® then, with the weights (4.1), KT, (1) = rp,(A) and K%, (n) =
kp,(A), where Ly and Ly are the pencils corresponding to v = e; and v = ey given
in (4.12) and L; and Lo are the corresponding pencils for rev@. In essence this
result says that one cannot improve the condition of an eigenvalue of a linearization
by regarding it as the reciprocal of an eigenvalue of the reversed quadratic. In this
section we generalize this result in three respects: to any vector v (not just v =e; or
e2), to arbitrary degree polynomials, and to zero and infinite eigenvalues.

Define

revP(A\) = A" P(1/)\),
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where P has degree m, which is the polynomial obtained by reversing the order of
the coefficient matrices of P. Let L(\) = AX +Y € DL(P) with vector v and
L(A) = AX +Y € DL(revP) with vector Rv, where

1

R= 3

1

LEMMA 6.1. L s a linearization for P if and only if L is a linearization for
revP.

Proof. The roots of p(\; Rv) are the reciprocals of the roots of p(A;v), while the
eigenvalues of rev P are the reciprocals of the eigenvalues of P. The result now follows
from [13, Thm. 6.7]. d

We now work with the condition number (o, 3). Note that («, 5) is an eigen-
value of P with right and left eigenvectors z and y if and only if (3, @) is an eigenvalue
of rev P with right and left eigenvectors x and y. Also note that in homogeneous vari-
ables revP(a, ) = P(8, a).

LEMMA 6.2. If the weights wy and wy for L and weights ws; and wy: for L satisfy
wy =wy and wy = wy then kp(a, B) = ﬁz(ﬂ,a).

Proof. We have, from (3.8),

o (o 9) = VIOPR L BPE a3 Iyl lizlz
Ip(e, 55 v)) |y*(BDa P — GD3P)|(a,p)7]
2,2 2,2
k~(8,0) = A S . [4s.al3 1yll2ll .
I p(8, a; Rv) ly*(&DarevP — BDgrevP)|(5 m)|

We show that each of the four terms in the first expression equals the corresponding
term in the second expression. The assumptions on the weights clearly imply equality
of the square root terms. Next, Ag, = RAqg, so Az, and A, g have the same
2-norm, while p(a, 8;v) = p(8, a; Rv). Finally,

(aD4revP — BDgrevP)|(57a) = @(DareVP)|(g7a) — B(DlgrevPﬂ(@a)

= &(D3P) (w9 — BDaP)l(as)
= —(8DaP — aDgP)|(a,p),

which implies the equality of the final two denominator terms. ]
Do the conditions wy = wy and wy = wg hold for the natural choice of weights
wx = || X|l2, wy = ||Y]|2? The next lemma shows that they do, and shows an even

stronger relationship between L and L.
LEMMA 6.3. We have

(6.1) L)) = (R® L,)revL(A\) (R ® I,,),

and so X = (R®L,)Y(R®I,) and Y = (R® I,)X(R®1,). Hence | X|| = ||Y|| and
Y]] = | X for any unitarily invariant norm.
Proof. L is defined as the unique pencil in DL(revP) = L4 (revP) N La(revP)

corresponding to the vector Rv. Therefore to establish (6.1) it suffices to show that
the pencil (R ® I,)revL(A)(R ® I,) belongs to both Lj(revP) and La(revP) with
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vector Ruv, that is, it satisfies the appropriate versions of properties (1.5) and (1.6).
The other results then follow.

Recall that rev P(A) = A™P(1/)) and note that ™1 A(1/\) = RA, where A()\) =
A is defined in (1.4). If L € L, (P) with vector v then

L) - (A®1,) =v® P()\)

L(1/A) - (A(Q/A) @ I,) =v® P(1/X)

AL(L/A) - (A" PA(L/N) @ L) = v @ A™P(1/\)

revL(\) - (RA® I,) = v @revP(\)

= (R L)revLA)(R®I,) (A®I,) = (R®I,)(v®@revP()\)) = Rv@revP()),

G4y

which means that (R ® I,)revL(A)(R ® I,) € Ly (revP) with vector Rv.

Similarly, it can be shown that L € Ly(P) with vector v implies that (R ®
I,)revL(A)(R® I,) € Ly(revP) with vector Rv. 0

Combining the previous three lemmas we obtain the following generalization of
Tisseur [16, Lem. 10].

THEOREM 6.4. Let (o, 8) be a simple eigenvalue of P, so that (B, «) is a simple
eigenvalue of revP. Suppose L € DL(P) with vector v is a linearization of P. Then
Le DL(revP) with vector Rv is a linearization of revP and, if the weights are chosen
as in (4.1), k;(a, B) = nz(ﬂ, Q).

An analogue of Theorem 6.4 stating that x(A) = r3(1/A) for finite, nonzero A
can also be derived.

7. Companion linearizations. Associated with P are two companion form
pencils, C1(A) = AX; + Y7 and Cy(A\) = AXs + Y3, called the first and second com-
panion forms [12, sect. 14.1], respectively, where

X1 = XQ = diag(Am,In, e ,In),

Am—l Am_2 e AO Am—l *In e 0
Y1 = . . . . , Y, = Am—2 0
: B o : : S
0 ... —I, 0 a0

The pencil C; belongs to Ly (P) with v = e; in (1.5), while C3 belongs to La(P) with
w = ey in (1.6). Neither pencil is in DIL(P), but both are always linearizations [12,
sect. 14.1].

We wish to compare the conditioning of C; and C3 with that of P and of an
appropriate DIL(P) linearization. Our first result shows that it suffices to analyze the
conditioning of C7, because any results about the conditioning of C; translate to Cy
simply by transposing the coefficient matrices A;.

LEMMA 7.1. Let A\, or («, 3) in homogeneous form, be a simple eigenvalue of P,

and take w; = ||4;||2. Then
kp(a,B) = kpr (o, B), kp(A) = kpr(A).

Moreover,

ke, py (s B) = kg (pry(a, B), ke, ) (A) = Ee (pry(A);
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where C;(P), i = 1,2, denotes the ith companion linearization for P, and PT denotes
the polynomial obtained by transposing each coefficient matrixz A;.

Proof. If (\,z,y) is an eigentriple for P then (\,%,T) is an eigentriple for P7.
The first two equalities follow by considering the formulae (2.2) and (2.5). It is easy
to see that Co(P) = C1(PT)T. The second pair of equalities are therefore special
cases of the first. ]

For the rest of the section we work with A\ and k(\); for (¢, 8) and k(«, 8) anal-
ogous results hold. We first obtain a formula for left eigenvectors w* of Cf.

LEMMA 7.2. The vector y € C™ is a left eigenvector of P corresponding to a
simple, finite, nonzero eigenvalue A if and only if

I
(M, + App—1)*

(7.1) w= Yy

()\mflAm_i_)\meAmil_’__“_’_Al)*

is a left eigenvector of Cy corresponding to .

Proof. Since (1 is a linearization of P, A is a simple eigenvalue of C;. The proof
therefore consists of a direct verification that w*Cy(A) = 0. o

Lemma 7.2 shows that, even though C; & La(P), a left eigenvector of P can be
recovered from one of C;—simply by reading off the leading n components.

Since C € Li(P), we know that the right eigenvectors z and x of C; and P are
related by z = A ® x. Evaluating (3.10) (which holds for any member of I;) with
L = (7 at an eigenvalue A, then multiplying on the left by w* and on the right by
1 ® x = x, we obtain

w*C1(\)z = w*(v® P'(\)z).
Using the formula (7.1) for w and the fact that v = e; gives
w*Ci(N)z = y*P'(\)a.

By applying Theorem 2.1 to C; we obtain the following analogue of Theorem 3.2.

THEOREM 7.3. Let A be a simple, finite, nonzero eigenvalue of P with right and
left eigenvectors x and y, respectively. Then, for the first companion linearization
Ci(N) = A X1+ Y1,

ke () = (IMwx, +wy,) [wll2f|All2]l]l2
. ATy P'(V)al ’

where w is given by (7.1).
Now we can compare the condition number of the first companion form with that
of P. We have

e, () fwllz - (Awy, +wy,) [14]]2
kp(A) Iyl Yo [Alwi
We choose the weights wy, = [[Xi]l2, wy, = [[Vill2, and w; = [[4;]l2 in (2.2). We

therefore need bounds on the norms of X; and Y;. These are provided by the next

lemma, which is similar to Lemma 4.1.
LEMMA 7.4. For C1(\) = AX; + Y7 we have | X1]|2 = max(||Am||2,1) and

(7.2) max(l, lnax ||Az||2) <|IYill2 £ mmax(l, lnax ||Az||2)
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Proof. The proof is straightforward, using (4.5). |
For notational simplicity we will now concentrate on the quadratic case, m = 2.
With the notation (5.1), we have

Y lwllz _ ke, (V)
(7-3) 37 yla = wp(n) =2V

[[wlla
lyll2”

where

= (1 + [A]) (max(a, 1)|A| + max(b, ¢, 1))

B al A2+ b\ + ¢
and
I I

(7.4) lwl, _ [LoA+ By, flloctor |7,

[yll2 [yll2 l[yll2
satisfies

[[wl]2

1<

I S min((1 (Mo +02)2, 1+ 2/ )2).

Therefore # ¢, (A) will be of the same order of magnitude as () only if both ¢ and
[lwll2/|lyll2 are of order 1. It is difficult to characterize when these conditions hold.
However, it is clear that, unlike for the DIL(P) linearizations, the condition of Cj is
affected by scaling A; < vA;, i = 0:m, as might be expected in view of the mixture of
identity matrices and A; that make up the blocks of X7 and Y;. Indeed if a,b,c < 1,
then ¢ > 1, while if a,b,c¢ > |A| > 1, then ||w||2/||y|l2 > 1, unless y is nearly a null
vector for (AA + B)* and C*. The only straightforward conditions that guarantee
ke, (A) ~ kp(A) are a ~ b ~ ¢ ~ 1: then ¢ ~ 1 and one of the two expressions for
[lwll2/llyllz in (7.4) is clearly of order 1 (the first if |A\| < 1, otherwise the second).
The predilection of the first companion form for coefficient matrices of unit 2-norm
was shown from a different viewpoint by Tisseur [16, Thm. 7]: she proves that when
a =b=c=1, applying a backward stable solver to the companion pencil is backward
stable for the original quadratic.

It is natural to scale the problem to try to bring the 2-norms of A, B, and C close
to 1. The scaling of Fan, Lin, and Van Dooren [4], which was motivated by backward
error considerations, has precisely this aim. It converts Q(\) = A2A + AB + C to

é(u) = 42A+ uB + C, where

(7.5a) A=qu, QN6 = (v*6A) + u(8B) + 8C = Q(),
(7.5b) y=+cla, §=2/(c+by).

This is the scaling v we used in section 5 combined with the multiplication of each
coefficient matrix by 4.

Now we compare rg, (A) with #p (A;v.), where v, for A is defined analogously to
v, for (e, B) in (4.6) by

A

= ma IP(A; va)| = [|A]f2-

U
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We have, from (3.11),

(Mwx + wy)llA]l2llyll2ll2]2

)\' %) = )
K Ty P (0al
and so
he, V) wlls Mwx, +wy,
rp(Aive)  yllz Moy +wy

Again, specializing to m = 2, and using Lemmas 4.1 and 7.4, we have

llw||2 . (max(a, DAl + max(b, c, 1)) - Iicl()\)
lyl: 28/2max(a,b,e)(1+ [A])  ~ #y(Njvs)
l|w|2 (max(a, 1)|A] + 2 max(b, ¢, 1))
=yl alA| + ¢ '

(7.6)

If a =~ b~ c~ 1 then we can conclude that k¢ (A) = k(A v.). However, kg (A) >
Kr(Aso.) if Jwl2/|lyll2 > 1 or if (for example) a,b, c < 1.

Our results for the companion forms are not as neat as those in section 4 for the
DL(P) linearizations, which focus attention on a single, easily computed or estimated,
scalar parameter p. The conditioning of the companion forms relative to P and to the
class DL(P) depends on both (a) the ratios of norms of left eigenvectors of C; and
P, and (b) rational functions of the coefficient matrix norms and A. It does not seem
possible to bound the norm ratio in a useful way a priori. Therefore the only easily
checkable conditions that we can identify under which the companion forms can be
guaranteed to be optimally conditioned are ||A;||2 = 1, i = 0:m (our proof of this fact
for m = 2 is easily seen to generalize to arbitrary m).

Finally, we note that the bounds (7.3) and (7.6) remain true when “A” is replaced
by “a,3,” with just minor changes to the constants.

8. Numerical experiments. We illustrate the theory on four quadratic eigen-
value problems. Our experiments were performed in MATLAB 7, for which the unit

roundoff is 2753 ~ 1.1 x 10716, To obtain the angular error 0((c, ), (@, 3)) for a
computed eigenvalue (@, 5)7 we took as exact eigenvalue («, 3) the value computed
in MATLAB’s VPA arithmetic at 40 digit precision. In our figures, the z-axis is the
eigenvalue index and the eigenvalues are sorted in increasing order of absolute value.
We compare the condition numbers of the quadratic @, the first companion form, and
the DL(Q) linearizations with v = e; and v = e5. All our problems have (real) sym-
metric coefficient matrices so we know from Lemma 7.1 that the second companion
form has exactly the same condition numbers as the first companion form. In two of
the problems we apply the scaling given by (7.5). Table 8.1 reports the problem sizes,
the coefficient matrix norms, and the values of p in (4.7) before and after scaling.
Our first problem shows the benefits of scaling. It comes from applying the
Galerkin method to a PDE describing the wave motion of a vibrating string with
clamped ends in a spatially inhomogeneous environment [5], [8]. The quadratic @ is
elliptic; the eigenvalues are nonreal and have absolute values in the interval [1,25].
Figure 8.1 shows the condition numbers x; («, ) for the DL(Q) linearization with
v = ey and the first companion linearization, the condition number (o, 3) for Q,
and the angular errors in the eigenvalues computed by applying the QZ algorithm
to the two linearizations. Figure 8.2 shows the corresponding information for the
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TABLE 8.1
Problem statistics.

Problem ‘Wave Nuclear Mass-spring Acoustics
n 25 8 50 107
Unscaled  Scaled | Unscaled  Scaled Unscaled Unscaled  Scaled
[[A]l2 1.57e0 1.85e0 2.35e8 1.18e0 1.00e0 1.00e0 2.00e0
[|Bl2 3.16e0 1.49e-1 4.35e10 8.21e-1 3.20e2 5.74e-2 3.64e-5
[I1C]]2 9.82e2 1.85e0 1.66el13 1.18e0 5.00e0 9.95e6 2.00e0
p 6.25e2 1.00e0 7.06e4 1.00e0 3.20e2 9.95e6 1.00e0
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Fic. 8.1. Wave problem, unscaled; v = ey, p = 625.

scaled problem. Since the eigenvalues are all of modulus at least 1, we know from
Theorem 4.3 that for every eigenvalue, the DL(Q) linearization with v e1 has
condition number within a factor 4p = 2500 of the condition number for ). The
actual ratios are between 3.5 and 266. Since this problem is elliptic, we know from
Theorem 5.1 that for the scaled problem, whose eigenvalues lie between 0.04 and 1 in

modulus, the DIL(Q) linearization with v = e5 will have condition number similar to

that of @ for every eigenvalue. This is confirmed by Figure 8.2; the maximum ratio of
condition numbers is 3.3. The benefit of the smaller condition numbers after scaling
is clear from the figures: the angular error of the computed eigenvalues is smaller by
a factor roughly equal to the reduction in condition number. The behavior of the
companion linearization is very similar to that of the DL(Q) linearizations, and this
is predicted by our theory since the term ||wl|2/||ly||2 in (7.3) varies from 3.7 to 511
without scaling and only 1.0 to 4.5 with scaling.

The next problem is a simplified model of a nuclear power plant [9], [17]. There
are 2 real and 14 nonreal eigenvalues, with absolute values in the interval (17,362).
Since p = 7 x 10%, it is not surprising that the DL(Q) linearization with v = e; has
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FIG. 8.3. Nuclear power plant problem, unscaled; v = ey, p =7 x 10%.
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Fic. 8.4. Nuclear power plant problem, scaled; v =e2, p = 1.

eigenvalue condition numbers up to 369 times as large as those of @, as Figure 8.3
indicates. Although the problem is not elliptic, || Bll2 < /|| Al|2||C]|2, and so our the-
ory says that scaling will make the DIL(Q) linearization with v = ey (since the scaled
eigenvalues have modulus at most 1) optimally conditioned. This prediction is con-
firmed in Figure 8.4. Scaling also brings a dramatic improvement in the conditioning
and accuracy of the companion linearization; again, this is predicted by our theory
since the scaled problem has coefficient matrices of norm approximately 1, and the
magnitude of the reduction is explained by the term ||wl|2/|ly||2 in (7.3), which has
a maximum of 2 x 10! without scaling and 1.5 with scaling. Scaling results in an
increase in the condition numbers xp(a, 3) by factors ranging from 1.2 to 173.

Our third problem is a standard damped mass-spring system, as described in [17,
sect. 3.9]. The matrix A = I, B is tridiagonal with super- and subdiagonal elements
all —64 and diagonal 128,192,192,...,192, and C is tridiagonal with super- and
subdiagonal elements all —1 and diagonal 2,3,...,3. Here, p = 320. The eigenvalues
are all negative, with 50 eigenvalues of large modulus ranging from —320 to —6.4 and
50 small modulus eigenvalues approximately —1.5 x 10~2. Figures 8.5 and 8.6 show
the results for v = e; and v = ey, respectively. Our theory suggests that for the
eigenvalues of large modulus the linearization with v = e; will have nearly optimal
conditioning, while for eigenvalues of small modulus the linearization with v = es
will be nearly optimal. This behavior is seen very clearly in the figures, with a sharp
change in condition number at the three order of magnitude jump in the eigenvalues.
This example also clearly displays nonoptimal conditioning of the first companion
linearization for small eigenvalues: for the 50 eigenvalues of small modulus, ¢, (c, 3)
exceeds kp(a, B) and k (a, B; e2) by a factor at least 103, and again this is accurately
reflected in the bounds (7.3). For this problem, scaling has essentially no effect on
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the two DL(Q) linearizations, but for the companion linearization it increases the
condition number for the large eigenvalues and decreases it for the small eigenvalues,
with the result that all the condition numbers lie between 3.6 and 13.

Finally, we describe an example that emphasizes the importance in our analysis
of the condition that the pencil L € DL(P) is a linearization of P. The problem
is a quadratic of dimension 107 arising from an acoustical model of a speaker box
[10]. After scaling, p = 1. The computed eigenvalues from the companion form have
moduli of order 1, except for two eigenvalues with moduli of order 107°. We found
the pencil with v = es to have eigenvalue condition numbers of the same order of
magnitude as those of @ (namely from 10° to 10'3)—as predicted by the theory.
But for v = e; the conditioning of L was orders of magnitude worse than that of
Q@ for every eigenvalue, which at first sight appears to contradict the theory. The
explanation is that this problem has a singular Ay and hence a zero eigenvalue; L is
therefore not a linearization for v = ey, as we noted earlier: see the first sentence of
the proof of Theorem 4.2 and (4.11). In fact, since L € DL(P) is not a linearization
for v = e; it is a nonregular pencil [13, Thm. 4.3]. This example is therefore entirely
consistent with the theory.

Appendix A.

The following lemma is needed in the proofs of Theorems 4.3 and 4.5. We omit
the proof.

LEMMA A.1. Consider the functions

(1—|—a:2)(1+x2+x4+--~+x2(m_1))

fl(x) B 1—|—x2m ;
f ($)— (1+$2)(1+]J2+1‘4++x2(m—1))
T 1422444 ... 4 g2m )
f (37)— (1+x)2(1+]}2+3§4++x2(m—1))
T (14 zm)2 ;
fa(z) (14221 +224+2* + - 4 220mD)
4 =

QI+z4+a24+-- +am)?

The functions f1, fo, f3, and f4 are all unimodal on [0,00), with a unique interior
extreme point at x = 1 and another extreme point at x = 0. In particular, we have
the following sharp bounds:

(A1) 1< fi(z) <m,
2m

(A.3) 1< fa(z) <m,

(A.4) M <) <1

(m+ 172

Acknowledgments. We thank Niloufer Mackey for assistance in the preparation
of this paper.



1028

(1]
2]
(3]
(4]
(5]
[6]
[7]

(8]

[9]

N. J. HIGHAM, D. S. MACKEY, AND F. TISSEUR

REFERENCES

A. L. ANDREW, K.-W. E. CHU, AND P. LANCASTER, Derivatives of eigenvalues and eigenvectors
of matriz functions, STAM J. Matrix Anal. Appl., 14 (1993), pp. 903-926.

J.-P. DEDIEU, Condition operators, condition numbers, and condition number theorem for the
generalized eigenvalue problem, Linear Algebra Appl., 263 (1997), pp. 1-24.

J.-P. DEDIEU AND F. TISSEUR, Perturbation theory for homogeneous polynomial eigenvalue
problems, Linear Algebra Appl., 358 (2003), pp. 71-94.

H.-Y. FaN, W.-W. LIN, AND P. VAN DOOREN, Normuwise scaling of second order polynomial
matrices, SIAM J. Matrix Anal. Appl., 26 (2004), pp. 252-256.

P. FrErTas, M. GRINFIELD, AND P. KNIGHT, Stability of finite-dimensional systems with in-
definite damping, Adv. Math. Sci. Appl., 17 (1997), pp. 435-446.

I. GOHBERG, P. LANCASTER, AND L. RODMAN, Matriz Polynomials, Academic Press, New York,
1982.

N. J. HicHaM, D. S. MACKEY, N. MACKEY, AND F. TISSEUR, Symmetric Linearizations for
Matriz Polynomials, SIAM J. Matrix Anal. Appl., to appear.

N. J. HicHAM, F. TISSEUR, AND P. M. VAN DOOREN, Detecting a definite Hermitian pair and
a hyperbolic or elliptic quadratic eigenvalue problem, and associated nearness problems,
Linear Algebra Appl., 351-352 (2002), pp. 455-474.

T. ITOH, Damped vibration mode superposition method for dynamic response analysis, Earth-
quake Engrg. Struct. Dyn., 2 (1973), pp. 47-57.

T. R. KOWALSKI, Eztracting a Few Eigenpairs of Symmetric Indefinite Matriz Pencils, Ph.D.

thesis, Department of Mathematics, University of Kentucky, Lexington, KY, 2000.
. LANCASTER, Quadratic eigenvalue problems, Linear Algebra Appl., 150 (1991), pp. 499-506.
. LANCASTER AND M. TISMENETSKY, The Theory of Matrices, 2nd ed., Academic Press, Lon-
don, 1985.

D. S. MACKEY, N. MAckEY, C. MEHL, AND V. MEHRMANN, Vector Spaces of Linearizations
for Matriz Polynomials, SIAM J. Matrix Anal. Appl., 28 (2006), pp. 971-1004.

R. REEMTSEN AND S. GORNER, Numerical methods for semi-infinite programming: A survey,
in Semi-Infinite Programming, R. Reemtsen and J.-J. Riickmann, eds., Kluwer Academic
Publishers, Dordrecht, The Netherlands, 1998, pp. 195-275.

G. W. STEWART AND J. SUN, Matriz Perturbation Theory, Academic Press, London, 1990.

F. TISSEUR, Backward error and condition of polynomial eigenvalue problems, Linear Algebra
Appl., 309 (2000), pp. 339-361.

F. TisSEUR AND K. MEERBERGEN, The quadratic eigenvalue problem, SIAM Rev., 43 (2001),
pp. 235-286.

J. H. WILKINSON, The Algebraic Eigenvalue Problem, Oxford University Press, Oxford, UK,
1965.

el



