Chapter 1 )
Mathematical Preliminaries Chefo

1.1. Introduction

It is assumed that the reader has had adequate exposure to basic concepts in Probability,
Statistics, Calculus and Linear Algebra. This chapter provides a brief review of the results
that will be needed in the remainder of this book. No detailed discussion of these topics
will be attempted. For essential materials in these areas, the reader is, for instance, referred
to Mathai and Haubold (2017a, 2017b). Some properties of vectors, matrices, determi-
nants, Jacobians and wedge product of differentials to be utilized later on, are included in
the present chapter. For the sake of completeness, we initially provide some elementary
definitions. First, the concepts of vectors, matrices and determinants are introduced.

Consider the consumption profile of a family in terms of the quantities of certain food
items consumed every week. The following table gives this family’s consumption profile
for three weeks:

Table 1.1: Consumption profile

Rice Lentils Carrot Beans
Week 1 2.00 0.50 1.00 2.00
Week 2 1.50 0.50 0.75 1.50
Week 3 2.00 0.50 0.50 1.25

All the numbers appearing in this table are in kilograms (kg). In Week 1 the family
consumed 2 kg of rice, 0.5 kg of lentils, 1 kg of carrots and 2 kg of beans. Looking at
the consumption over three weeks, we have an arrangement of 12 numbers into 3 rows
and 4 columns. If this consumption profile is expressed in symbols, we have the following
representation:
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ayl] aiz aiz ai4g 2.00 0.50 1.00 2.00
A=(ajj)=|ax ax a3 axy|=|150 050 0.75 1.50
as] asy dzz asg 2.00 0.50 0.50 1.25

where, for example, all = 2.00, a;y = 1.00, ajy) = 0.50, ary = 0.75, azp) = 0.50, azq =
1.25.

Definition 1.1.1. A matrix An arrangement of mn items into m rows and n columns is
called an m by n (written as m X n) matrix.

Accordingly, the above consumption profile matrix is 3 x 4 (3 by 4), that is, it has
3 rows and 4 columns. The standard notation consists in enclosing the mn items within
round () or square [ ] brackets as in the above representation. The above 3 x 4 matrix is
represented in different ways as A, (a;;) and items enclosed by square brackets. The mn
items in the m x n matrix are called elements of the matrix. Then, in the above matrix
A, a;j = the i-th row, j-th column element or the (i,j)-th element. In the above illustration,
i =1,2,3Brows)and j = 1,2,3,4 (4 columns). A general m x n matrix A can be
written as follows:

A= | o A (1.1.1)
aml amz . e amn

The elements are separated by spaces in order to avoid any confusion. Should there be
any possibility of confusion, then the elements will be separated by commas. Note that the
plural of “matrix” is “matrices”. Observe that the position of each element in Table 1.1 has
a meaning. The elements cannot be permuted as rearranged elements will give different
matrices. In other words, two m x n matrices A = (a;j) and B = (b;;) are equal if and
only if a;j = b;j for all i and j, that is, they must be element-wise equal.

In Table 1.1, the first row, which is also a 1 x 4 matrix, represents this family’s first
week’s consumption. The fourth column represents the consumption of beans over the
three weeks’ period. Thus, each row and each column in an m X n matrix has a meaning
and represents different aspects. In Eq. (1.1.1), all rows are 1 x n matrices and all columns
are m x 1 matrices. A 1 x n matrix is called a row vector and an m x 1 matrix is called a
column vector. For example, in Table 1.1, there are 3 row vectors and 4 column vectors. If
the row vectors are denoted by R, Ry, R3 and the column vectors by Cy, C;, C3z, C4, then
we have

Ry =1[2.00 0.50 1.00 2.00], R, =[1.50 0.50 0.75 1.50], R3 =[2.00 0.50 0.50 1.25]
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2.00 0.50 1.00 2.00
Ci=|150]|,C,=|[050]|, C3=]0.75|, C4=|1.50
2.00 0.50 0.50 1.25

If the total consumption in Week 1 and Week 2 is needed, it is obtained by adding the row
vectors element-wise:

Ri+ Ry, =[2.00+1.50 0.50+40.50 1.00+40.75 2.00+1.50] = [3.50 1.00 1.75 3.50].

We will define the addition of two matrices in the same fashion as in the above illustration.
For the addition to hold, both matrices must be of the same order m x n. Let A = (a;;)
and B = (b;j) be two m x n matrices. Then the sum, denoted by A + B, is defined as

A+ B = (aij + bij)

or equivalently as the matrix obtained by adding the corresponding elements. For example,

2.00 1.00 3.00
Ci+C3=[150]+1]075| =225
2.00 0.50 2.50
Repeating the addition, we have
2.00 3.00 2.00 5.00
Ci+C3+Cs=(C1+C3)+ | 150 =[225|+|150]| =]3.75
1.25 2.50 1.25 3.75

In general, if A = (a;;), B = (b;j), C = (cij), D = (d;j) are m x n matrices, then
A+ B+ C+ D = (ajj + bjj + ¢;j + d;j), that is, it is the matrix obtained by adding the
corresponding elements.

Suppose that in Table 1.1, we wish to express the elements in terms of grams instead
of kilograms; then, each and every element therein must be multiplied by 1000. Thus, if A
is the matrix corresponding to Table 1.1 and B is the matrix in terms of grams, we have

[2.00 0.50 1.00 2.00
A=|150 050 075 1.50 |,
2.00 0.50 0.50 1.25

1000 x 2.00 1000 x 0.50 1000 x 1.00 1000 x 2.00
B = | 1000 x 1.50 1000 x 0.50 1000 x 0.75 1000 x 1.50
| 1000 x 2.00 1000 x 0.50 1000 x 0.50 1000 x 1.25
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We may write this symbolically as B = 1000 x A = 1000 A. Note that 1000is a 1 x 1
matrix or a scalar quantity. Any 1 x 1 matrix is called a scalar quantity. Then we may
define scalar multiplication of a matrix A by the scalar quantity ¢ as ¢ A or A = (a;;) =
¢ A = (cayj) or it is obtained by multiplying each and every element of A by the scalar
quantity c. As a convention, c is written on the left of A as ¢ A and not as A c. Then, if
c=—1,thencA = (—1)A = —-Aand A+ (—1)A = A — A = O where the capital O
denotes a matrix whose elements are all equal to zero. A general m x n matrix wherein
every element is zero is referred to as a null matrix and it is written as O (not zero). We
may also note that if A, B, C are m x n matrices, then A + (B +C) = (A+ B) + C.
Moreover, A + O = O + A = A. If m = n, in which case the number of rows is equal
to the number of columns, the resulting matrix is referred to as a square matrix because it
is a square arrangement of elements; otherwise the matrix is called a rectangular matrix.
Some special cases of square matrices are the following: For an n x n matrix or a square
matrix of order n, suppose that a;; = 0 for all i # j (that is, all non-diagonal elements are
zeros; here “diagonal” means the diagonal going from top left to bottom right) and if there
is at least one nonzero diagonal element, then such a matrix is called a diagonal matrix
and it is usually written as diag(dy, ..., d,) where d, ..., d, are the diagonal elements.
Here are some examples of 3 x 3 diagonal matrices:

5 0 O 4 00 a 00
D=0 =2 0|,D,=|(01 0|, D3=1]|0a 0f,a#0
0O 0 7 000 0 0 a

If in D3, a = 1 so that all the diagonal elements are unities, the resulting matrix is called
an identity matrix and a diagonal matrix whose diagonal elements are all equal to some
number a that is not equal to O or 1, is referred to as a scalar matrix. A square non-null
matrix A = (a;;) that contains at least one nonzero element below its leading diagonal
and whose elements above the leading diagonal are all equal to zero, that is, a;; = 0 for
all i < j, is called a lower triangular matrix. Some examples of 2 x 2 lower triangular
matrices are the following:

50 30 00
gl O Bl | R R

If, in a square non-null matrix, all elements below the leading diagonal are zeros and there
is at least one nonzero element above the leading diagonal, then such a square matrix is
referred to as an upper triangular matrix. Here are some examples:
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1 2 -1 1 00 007
=0 3 1|, =100 4(,73=]0 00
0 0 000 000

Multiplication of Matrices Once again, consider Table 1.1. Suppose that by consuming
1 kg of rice, the family is getting 700 g (where g represents grams) of starch, 2 g protein
and 1 g fat; that by eating 1kg of lentils, the family is getting 200 g of starch, 100 g of
protein and 100 g of fat; that by consuming 1kg of carrots, the family is getting 100 g
of starch, 200 g of protein and 150 g of fat; and that by eating 1 kg of beans, the family
is getting 50 g of starch, 100 g of protein and 200 g of fat, respectively. Then the starch-
protein-fat matrix, denoted by B, is the following where the rows correspond to rice, lentil,
carrots and beans, respectively:

700 2 1

200 100 100
100 200 150
50 100 200

B =

Let By, By, B3 be the columns of B. Then, the first column B; of B represents the starch
intake per kg of rice, lentil, carrots and beans respectively. Similarly, the second column
B> represents the protein intake per kg and the third column B3 represents the fat intake,
that is,

700 2 |
200 100 100
Br=1100]"B2= 200" 2= 150
50 100 200

Let the rows of the matrix A in Table 1.1 be denoted by A, A, and A3, respectively, so
that

A1 =1[2.00 0.50 1.00 2.00], A =[1.50 0.50 0.75 1.50], A3 =[2.00 0.50 0.50 1.25].
Then, the total intake of starch by the family in Week 1 is available from
2.00 x 700 + 0.50 x 200 + 1.00 x 100 4 2.00 x 50 = 1700g.

This is the sum of the element-wise products of A; with B;. We will denote this by A - By
(A1 dot By). The total intake of protein by the family in Week 1 is determined as follows:

A1.B> =2.00 x 24 0.50 x 100 + 1.00 x 200 + 2.00 x 100 =454 ¢
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and the total intake of fat in Week 1 is given by
A1.B3 =2.00 x 1 +0.50 x 100 + 1.00 x 150 4 2.00 x 200 = 602 g.

Thus, the dot product of A| with By, By, B3 provides the intake of starch, protein and fat
in Week 1. Similarly, the dot product of A, with By, B>, B3 gives the intake of starch,
protein and fat in Week 2. Thus, the configuration of starch, protein and fat intake over the

three weeks is
A1-By Ai-By Ai-Bs

AB=|A>-By A>-By Ap-B3
A3-By A3-By Asz-B3

A matrix having one column and m rows is an m x 1 matrix that is referred to as a column
vector of m elements or a column vector of order m. A matrix having one row and n
column is a 1 x n matrix called a row vector of n components or a row vector of order n.
Let A be a row or column vector of order n, which consist of n elements or components.
Let the elements comprising A be denoted by ay, ..., a,. Let B be a row or column vector
of order n consisting of the elements by, . . ., b,. Then, the dot product of A and B, denoted
by A-B = B-Aisdefinedas A-B = aiby+axby+- - -+a,b,, so that or the corresponding
elements of A and B are multiplied and added up. Let A be an m x n matrix whose m rows
are written as Ay, ..., A,,. Let B be another n x r matrix whose r columns are written as
Bi, ..., B,. Note that the number of columns of A is equal to the number of rows of B,
which in this case is n. When the number of columns of A is equal to the number of rows
of B, the product A B is defined and equal to

Ai-By A -By ... A B A
Ay By Ay-B, ... A-B Ao

AB: . . . . ' WithA: . , B:[Bl Bz “ e Br]’
An-B1 An-By ... Ay, B, An

the resulting matrix AB being of order m x r. When AB is defined, BA need not be
defined. However, if r = m, then BA is also defined, otherwise not. In other words, if
A= (a,'j) ism x nandif B = (bij) isn x randif C = (Cij) = AB,then Cij = Ai . Bj
where A; is the i-th row of A and B; is the j-th column of B or ¢;; = Zzzl ajx by for all
i and j. For example,

2 =2

A:B _;) 2],B= 3 2=
1 0

(D@ + (=DHB) + 0)(1) (1)(—2)+(—1)(2)+(0)(0)] _ [—1 —4]

AB:[<2><2>+(3>(3>+(5>(1> 2(=2) +32) + (5)(0) 18 2]
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Note that, in this case, B A is defined and equal to

)
BA=|3 2 B _:]; g]
1 0

(2D +(=2)2) Q=D+ (=2)3) 2)(0) + (=2)(5)
= OM+2D2) BGDH+23 B3O+ 20O
DD+ 02 MHEEDH+O3F) (1)) + (0)(5)

[—2 -8 —10
= 7 3 10].

| 1 -1 0

As another example, let

1 1 2 3 5
A=|—-1|,B=[235] = AB=|—-1|[235]=|-2 -3 -5
2 2 4 6 10

which is 3 x 3, whereas BAis 1 x 1:

1
BA=1[235]|-1|=09.
2
As yet another example, let

[l

Note that here both A and B are lower triangular matrices. The products AB and BA are
defined since both A and B are 3 x 3 matrices. For instance,

e \® ]

0
1
1

- O O
S O O

AB = | (=D1) + MO+ O)(1) (=DO) +D2)+ O)(=1 (=) + (1)(0) + (0)(0)
L (DHM+ MO+ M) DO+ MR+ MDD (1)) + (1)(0) + (1)(0)

2 0 0
=|-1 2 0].

210

[ (@)1 + (0)(0) + (O)(1)  (2)(0) + (0)(2) + (0)(—1) (2)(0)+(0)(0)+(0)(0):|
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Observe that since A and B are lower triangular, A B is also lower triangular. Here are some
general properties of products of matrices: When the product of the matrices is defined, in
which case we say that they are conformable for multiplication,

(1): the product of two lower triangular matrices is lower triangular;

(2): the product of two upper triangular matrices is upper triangular;

(3): the product of two diagonal matrices is diagonal,

@):if Aism xn, [A = A where I = I, is an identity matrix, and A I, = A;

(5): OA = O whenever OA is defined, and A O = O whenever A O is defined.
Transpose of a Matrix A matrix whose rows are the corresponding columns of A or, equiv-

alently, a matrix whose columns are the corresponding rows of A is called the transpose
of A denoted as A’ (A prime). For example,

1
Ar=[12 —1]= A, = 23A2=10:>A/2:1 1;
2 11 01

13 13 05 0 -5
A3:[3 7}:”‘/3:[3 7}:“3; A“:[—s o]:> 3:[5 o]:_A“'

Observe that A is lower triangular and A/, is upper triangular, that A} = Ajs, and that
A = —Ay4. Note that if Aism x n,then A"isn x m.If Ais 1 x 1 then A’ is the same
scalar (1 x 1) quantity. If A is a square matrix and A’ = A, then A is called a symmetric
matrix. If B is a square matrix and B’ = — B, then B is called a skew symmetric matrix.
Within a skew symmetric matrix B = (b;;), a diagonal element must satisfy the equation
b;. ;= —bj;, which necessitates that b;; = 0, whether B be real or complex. Here are some
properties of the transpose: The transpose of a lower triangular matrix is upper triangular;
the transpose of an upper triangular matrix is lower triangular; the transpose of a diagonal
matrix is diagonal; the transpose of an m x n null matrix is an n x m null matrix;

(AY =A; (ABY =B'A’; (AjAy--- A) =A), --- ASA|; (A+B)) =A+ B

whenever AB, A+ B, and A; A, --- Ay are defined.

Trace of a Square Matrix The trace is defined only for square matrices. Let A = (a;;)
be an n x n matrix whose leading diagonal elements are a;1, az, ..., a,,; then the trace
of A, denoted by tr(A) is defined as tr(A) = aj1 4+ ax + - -+ + any, that is, the sum of
the elements comprising the leading diagonal. The following properties can directly be
deduced from the definition. Whenever AB and B A are defined, tr(AB) = tr(BA) where
AB need not be equal to BA. If Aism x n and B isn x m, then AB is m x m whereas



Mathematical Preliminaries 9

BA is n x n; however, the traces are equal, that is, tr(AB) = tr(BA), which implies that
tr(ABC) =tr(BCA) =tr(CAB).

Length of a Vector Let V be an x 1 real column vector or a 1 x n real row vector then V
can be represented as a point in n-dimensional Euclidean space when the elements are real
numbers. Consider a 2-dimensional vector (or 2-vector) with the elements (1, 2). Then,
this vector corresponds to the point depicted in Fig. 1.1.

Figure 1.1 The point P = (1, 2) in the plane

Let O be the origin and P be the point. Then, the length of the resulting vector is the Eu-

clidean distance between O and P, that is, ++/(1)2 + (2)2 = +/5.Let U = (uy, . . ., up)
be a real n-vector, either written as a row or a column. Then the length of U, denoted by

U || is defined as follows:

U= +yui + - +ug

whenever the elements uy, ...,u, are real. If uy,...,u, are complex numbers then
Ul = \/|ul|2 + -+ |up|?* where luj| denotes the absolute value or modulus of u ;. If

uj=aj+ibj, withi = v/(=1) and a;, b; real, then |u;| = +, /(a7 + b%). If the length of
a vector is unity, that vector is called a unit vector. For example, ey = (1,0, ...,0),e2 =
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0,1,0,...,0),...,e, = (0,...,0, 1) are all unit vectors. As well, V| = (%, %ﬁ) and

V) = (%, ;—%, \/Lg) are unit vectors. If two n-vectors, U and Uj, are such that U;-U; = 0,
that is, their dot product is zero, then the two vectors are said to be orthogonal to each
other. For example, if Uy = (1,1) and U, = (1, —1), then Uy - U = 0 and U; and
U, are orthogonal to each other; similarly, if U; = (1,1, 1) and U, = (1, =2, 1), then
Uy - Uy = 0 and U; and U, are orthogonal to each other. If Uy, ..., Uy are k vectors,
each of order 7, all being either row vectors or column vectors, and if U; - U; = O for all
i # j,thatis, all distinct vectors are orthogonal to each other, then we say that Uy, . . ., Ui
forms an orthogonal system of vectors. In addition, if the length of each vector is unity,
WUjll=1,j=1,...,k, then wesay that Uy, ..., Uy is an orthonormal system of vectors.
If a matrix A is real and its rows and its columns form an orthonormal system, then A is
called an orthonormal matrix. In this case, AA" = I, and A’A = I,; accordingly, any
square matrix A of real elements such that AA" = I,, and A’A = I, is referred to as an
orthonormal matrix. If only one equation holds, that is, B is a real matrix such that either
BB =1,B'B # I or BB = I, BB’ # I, then B is called a semiorthonormal matrix.
For example, consider the matrix

1L
A:[@ @}; then AA' =1, A'A = D,
V2 V2

and A is an orthonormal matrix. As well,

1 1 1
V333
A=|7 0 —5|=AA=h AA=1,
a1 2 L
NG V6 o V6
and A here is orthonormal. However,
A 1 1
B:|:‘£ f _£i|:>BB/:12,B/B;£I

V2 V2

so that B is semiorthonormal. On deleting some rows from an orthonormal matrix, we
obtain a semiorthonormal matrix such that BB’ = I and B’B # I. Similarly, if we delete
some of the columns, we end up with a semiorthonormal matrix such that B'B = I and
BB #1.

Linear Independence of Vectors Consider the vectors Uy = (1,1,1),U; = (1, -2, 1),
Us = (3,0, 3). Then, we can easily see that U3 = 2U; + Uy = 2(1,1,1) + (1, -2,1) =
(3,0, 3) or Us—2U|—U, = O (anull vector). In this case, one of the vectors can be written
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as a linear function of the others. Let V| = (1,1,1), Vb, = (1,0,—-1), V3 = (1, =2, 1).
Can any one of these be written as a linear function of others? If that were possible, then
there would exist a linear function of Vi, V;, V3 that is equal to is a null vector. Let us
consider the equation a1 Vi +a> Vo +a3zVz = (0, 0, 0) where ay, az, a3 are scalars where at
least one of them is nonzero. Note that a; = 0, a = 0 and a3 = 0 will always satisfy the
above equation. Thus, our question is whether a; = 0, ap = 0, az = 0 is the only solution.

aVi+aVo+a3Vz=0 = a1(1,1,1) 4+ ax(1,0, —1) + a3(1, -2,1) = (0,0, 0)
=sat+a+a3=0 (i); a1 —2a3 =0 (ii); a; —ar+ a3z =0. (iii)

From (ii), a; = 2a3. Then, from (iii), 3a3 — a» = 0 = a» = 3as; then from (i), 2a3 +
3a3 + a3 = 0or 6azs = 0 or a3z = 0. Thus, a; = 0, a; = 0 and there is no nonzero a
or ap or az satisfying the equation and hence V;, V», V3 cannot be linearly dependent; so,
they are linearly independent. Hence, we have the following definition: Let Uy, . .., Ui be
k vectors, each of order n, all being either row vectors or column vectors, so that addition
and linear functions are defined. Let ay, . . ., a be scalar quantities. Consider the equation

a Uy + axUy + - - - + a U = O (anull vector). (iv)

Ifa; =0,ap = 0,...,ar = 0 1is the only solution to (iv), then Uy, ..., Uy are linearly
independent, otherwise they are linearly dependent. If they are linearly dependent, then
at least one of the vectors can be expressed as a linear function of others. The following
properties can be established from the definition: Let Uy, . .., Uy be n-vectors, k < n.

(1) If Uy, ..., Uy are mutually orthogonal, then they are linearly independent, that is, if
Ui -U; =0, foralli # j, then Uy, ..., Uy are linearly independent;

(2) There cannot be more than n» mutually orthogonal n-vectors;

(3) There cannot be more than 7 linearly independent n-vectors.

Rank of a Matrix The maximum number of linearly independent row vectors of a m x n
matrix is called the row rank of the matrix; the maximum number of linearly independent
column vectors is called the column rank of the matrix. It can be shown that the row rank
of any matrix is equal to its column rank, and this common rank is called the rank of the
matrix. If r is the rank of a m x n matrix, then r < m and r < n. If m < n and the rank
is m or if n < m and the rank is n, then the matrix is called a full rank matrix. A square
matrix of full rank is called a nonsingular matrix. When the rank of an n x n matrix is
r < n, this matrix is referred to as a singular matrix. Singularity is defined only for square
matrices. The following properties clearly hold:
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(1) A diagonal matrix with at least one zero diagonal element is singular or a diagonal
matrix with all nonzero diagonal elements is nonsingular;

(2) A triangular matrix (upper or lower) with at least one zero diagonal element is singular
or a triangular matrix with all diagonal elements nonzero is nonsingular;

(3) A square matrix containing at least one null row vector or at least one null column
vector is singular;

(4) Linear independence or dependence in a collection of vectors of the same order and
category (either all are row vectors or all are column vectors) is not altered by multiplying
any of the vectors by a nonzero scalar;

(5) Linear independence or dependence in a collection of vectors of the same order and
category is not altered by adding any vector of the set to any other vector in the same set;

(6) Linear independence or dependence in a collection of vectors of the same order and
category is not altered by adding a linear combination of vectors from the same set to any
other vector in the same set;

(7) If a collection of vectors of the same order and category is a linearly dependent system,
then at least one of the vectors can be made null by the operations of scalar multiplication
and addition.

Note: We have defined “vectors” as an ordered set of items such as an ordered set of
numbers. One can also give a general definition of a vector as an element in a set S which
is closed under the operations of scalar multiplication and addition (these operations are
to be defined on S), that is, letting S be a set of items, if V1 € Sand V, € §,thencV; € §
and V| + V5, € S for all scalar ¢ and for all V| and V5, that is, if V| is an element in S,
then cVj is also an element in S and if V; and V, are in S, then V| + V> is also in S,
where operations ¢ V1 and V| 4 V, are to be properly defined. One can impose additional
conditions on S. However, for our discussion, the notion of vectors as ordered set of items
will be sufficient.

1.2. Determinants

Determinants are defined only for square matrices. They are certain scalar func-
tions of the elements of the square matrix under consideration. We will motivate this
particular function by means of an example that will also prove useful in other ar-
eas. Consider two 2-vectors, either both row vectors or both column vectors. Let



Mathematical Preliminaries 13

U = OP and V = OQ be the two vectors as shown in Fig. 1.2. If the vectors are sepa-
rated by a nonzero angle 6 then one can create the parallelogram O PSQ with these two
vectors as shown in Fig. 1.2.

Figure 1.2 Parallelogram generated from two vectors

The area of the parallelogram is twice the area of the triangle O P Q. If the perpendic-
ular from P to O Q is PR, then the area of the triangle is %PR x O Q or the area of the
parallelogram OPSQ is PR x ||V | where PR is OP x sinf = ||U|| x sin#. Therefore
the area is ||U]|| ||V|| sin® or the area, denoted by v is

v= Ul VIV —cos?0).

If 6, is the angle U makes with the x-axis and 6;, the angle V makes with the x-axis, then
if U and V are as depicted in Fig. 1.2, then 8 = 61 — 6,. It follows that

u-v

cosf = cos(f) — 02) =cosB;cosO +sinfysinf) = ———,
Ui vi

as can be seen from Fig. 1.2. In this case,

U-V)\2
v=|U| ||V||\/1 - (W) =VAUDT VI - @-v? a2
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and
V2= (lUD* VI = (U - V)~ (1.2.2)
This can be written in a more convenient way. Letting X = (g),
. (U\, ., n_fUU UV] [U-U U-V
XX_(V)(U v)_[VU, vvl=lv.u v.vl (1.2.3)

On comparing (1.2.2) and (1.2.3), we note that (1.2.2) is available from (1.2.3) by taking
a scalar function of the following type. Consider a matrix

C = |:Ccl Z] ; then (1.2.2) is available by taking ad — bc

where a, b, ¢, d are scalar quantities. A scalar function of this type is the determinant of
the matrix C.

A general result can be deduced from the above procedure: If U and V are n-vectors
and if 6 is the angle between them, then

U-v
f=—
U IVl

or the dot product of U and V divided by the product of their lengths when 6 # 0, and the
numerator is equal to the denominator when 6 = 2nmw, n =0, 1,2, ... . We now provide
a formal definition of the determinant of a square matrix.

Definition 1.2.1. The Determinant of a Square Matrix Let A = (a;;) be a n x n matrix
whose rows (columns) are denoted by «1, . .., «,. For example, if ¢; is the i-th row vector,
then

a; = (aj1 a2 ... ain).

The determinant of A will be denoted by |A| or det(A) when A is real or complex and
the absolute value of the determinant of A will be denoted by |det(A)| when A is in the
complex domain. Then, |A| will be a function of «1, ..., «,, written as

Al =det(A) = flar, ..., Q..o 0, oo, 0y),

which will be defined by the following four axioms (postulates or assumptions): (this
definition also holds if the elements of the matrix are in the complex domain)

(1) f(a1’~~~’cai7°"aan):cf(ala""ai’---yan)a
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which is equivalent to saying that if any row (column) is multiplied by a scalar quantity ¢
(including zero), then the whole determinant is multiplied by c;

2) flog, g, oo oo, oo o) = flog, oo, 04, o, 0, ., Qp),

which is equivalent to saying that if any row (column) is added to any other row (column),
then the value of the determinant remains the same;

(3) f(ala---’)’i"‘(si,---,an):f(ala~~-7Vi,~~,0(n)+f(051,---,5i,~~~,05n),

which is equivalent to saying that if any row (column), say the i-th row (column) is written
as a sum of two vectors, &; = ¥; + §; then the determinant becomes the sum of two
determinants such that y; appears at the position of «; in the first one and §; appears at the
position of «; in the second one;

4) fler,...,en) =1

where eq, ..., e, are the basic unit vectors as previously defined; this axiom states that the
determinant of an identity matrix is 1.

Let us consider some corollaries resulting from Axioms (1) to (4). On combining Ax-
ioms (1) and (2), we have that the value of a determinant remains unchanged if a linear
function of any number of rows (columns) is added to any other row (column). As well,
the following results are direct consequences of the axioms.

(1): The determinant of a diagonal matrix is the product of the diagonal elements [which
can be established by repeated applications of Axiom (1)];

(i1): If any diagonal element in a diagonal matrix is zero, then the determinant is zero,
and thereby the corresponding matrix is singular; if none of the diagonal elements of a
diagonal matrix is equal to zero, then the matrix is nonsingular.

(ii1): If any row (column) of a matrix is null, then the determinant is zero or the matrix is
singular [Axiom (1)];

(iv): If any row (column) is a linear function of other rows (columns), then the determinant
is zero [By Axioms (1) and (2), we can reduce that row (column) to a null vector]. Thus,
the determinant of a singular matrix is zero or if the row (column) vectors form a linearly
dependent system, then the determinant is zero.

By using Axioms (1) and (2), we can reduce a triangular matrix to a diagonal form
when evaluating its determinant. For this purpose we shall use the following standard
notation: “c (i) + (j) = means “c times the i-th row is added to the j-th row which
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results in the following:” Let us consider a simple example. Consider a triangular matrix
and its determinant. Evaluate the determinant of the following matrix:

It is an upper triangular matrix. We take out —4 from the third row by using Axiom (1).
Then,

IT| = —4

S O N
S W =

5
4|.
1

Now, add (—4) times the third row to the second row and (—5) times the third row to the
first row. This in symbols is “—4(3) + (2), —=5(3) + (1) =". The net result is that the
elements 5 and 4 in the last column are eliminated without affecting the other elements, so
that

IT| = —4

S O N
S W~

0
0].
1

Now take out 3 from the second row and then use the second row to eliminate 1 in the first
row. After taking out 3 from the second row, the operation is “—1(2) 4+ (1) =”. The result
is the following:

2 00

IT|=(—4)3)|0 1 0f.

0 01
Now, take out 2 from the first row, then by Axiom (4) the determinant of the resulting
identity matrix is 1, and hence |T| is nothing but the product of the diagonal elements.
Thus, we have the following result:

(v): The determinant of a triangular matrix (upper or lower) is the product of its diagonal
elements; accordingly, if any diagonal element in a triangular matrix is zero, then the
determinant is zero and the matrix is singular. For a triangular matrix to be nonsingular,
all its diagonal elements must be non-zeros.

The following result follows directly from Axioms (1) and (2). The proof is given in
symbols.

(vi): If any two rows (columns) are interchanged (this means one transposition), then the
resulting determinant is multiplied by —1 or every transposition brings in —1 outside that
determinant as a multiple. If an odd number of transpositions are done, then the whole
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determinant is multiplied by —1, and for even number of transpositions, the multiplicative
factor is 41 or no change in the determinant. An outline of the proof follows:

Al = f(ay, ..., 0, ..., ..., Qp)
= flor,...,0,...,0; +aj,...,a) [Axiom (2)]

=—flay, ..., q,...,—o; —j,...,a) [Axiom (1)]
=—flay,...,—aj,...,—a; —aj,...,a,) [Axiom (2)]
= flor,...,0j,...,—a; —aj,...,a,) [Axiom (1)]
= flay,...,0j, ..., =, ...,0,) [Axiom (2)]

=—flay,...,aj,...,q;,...,0,) [Axiom (1)].

Now, note that the i-th and j-th rows (columns) are interchanged and the result is that the
determinant is multiplied by —1.

With the above six basic properties, we are in a position to evaluate most of the deter-
minants.

Example 1.2.1. Evaluate the determinant of the matrix

2 00 0
1 500
A=\l 110
3 01 4

Solution 1.2.1. Since, this is a triangular matrix, its determinant will be product of its
diagonal elements. Proceeding step by step, take out 2 from the first row by using Axiom
(1). Then —1(1) + (2), —2(1) 4+ (3), —3(1) + (3) =. The result of these operations is the
following:

Al =2

S oo =
o»Lmo
—_—_ 0 O
pO OO

Now, take out 5 from the second row so that 1(2) + (3) =, the result being the following:

Al = (2)(5)

SO O =
S O = O
——_ O O
O OO
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The diagonal element in the third row is 1 and there is nothing to be taken out. Now
—1(3) + (4) = and then, after having taken out 4 from the fourth row, the result is

S o= O
o= O O
— o O O

1
Al= QM@ |)
0

Now, by Axiom (4) the determinant of the remaining identity matrix is 1. Therefore, the
final solution is |A| = (2)(5)(1)(4) = 40.

Example 1.2.2. Evaluate the determinant of the following matrix:

4

2
3
A= 1
2

(9, \S Bl
W O = =

2
—1
1

Solution 1.2.2. Since the first row, first column element is a convenient number 1 we
start operating with the first row. Otherwise, we bring a convenient number to the (1, 1)-th
position by interchanges of rows and columns (with each interchange the determinant is to
be multiplied by (—1). Our aim will be to reduce the matrix to a triangular form so that the
determinant is the product of the diagonal elements. By using the first row let us wipe out
the elements in the first column. The operations are —2(1) + (3), —5(1) + (4) =. Then

1 2 41 | 4 1
Al = 03 21 _ 0 3 2 1

21 -120 0 -3 -9 =2

52 13 0 -8 —-19 -2

Now, by using the second row we want to wipe out the elements below the diagonal in the
second column. But the first number is 3. One element in the third row can be wiped out
by simply adding 1(2) + (3) =. This brings the following:

| 4 1
0 3 2 1
0o o0 =7 -1y
0 -8 —-19 -2

|Al =

If we take out 3 from the second row then it will bring in fractions. We will avoid fractions
by multiplying the second row by 8 and the fourth row by 3. In order preserve the value,
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we keep WIG) outside. Then, we add the second row to the fourth row or (2) 4+ (4) =. The
result of these operations is the following:

1 2 4 1 1 2 4 1

Al = 0 24 16 8 _ I |0 24 16 8
8)(3) 0 0o -7 -1 8)(3) 0o 0 -7 -—1|°

0 —24 -57 -6 0 0 —41 2

Now, multiply the third row by 41 and fourth row by 7 and then add—1(3) + (4) =. The
result is the following:

12 4 1
B 1 024 16 8
T ®@)MEN [0 0 —287 —41|°

00 0 55

|A]

Now, take the product of the diagonal elements. Then

_ MEHE28DBS)

|Al

B)3)(NH41)
Observe that we did not have to repeat the 4 x 4 determinant each time. After wiping
out the first column elements, we could have expressed the determinant as follows because

only the elements in the second row and second column onward would then have mattered.
That is,

32 1
Al=()| 0 -7 —1].
—8 —19 -2

Similarly, after wiping out the second column elements, we could have written the result-
ing determinant as

_Wed -7 -1

A= @3 [—41 2

9

and so on.

Example 1.2.3. Evaluate the determinant of a 2 x 2 general matrix.
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Solution 1.2.3. A general 2 x 2 determinant can be opened up by using Axiom (3), that
is,

Al = aip aiz| _lain 0 0 an [Axiom (3)]
a axp a1 axp| |az
1 0 0 .
=ayy ‘-l—alz [Axiom (1)].
a axn az

If any of a1 or aj; is zero, then the corresponding determinant is zero. In the second
determinant on the right, interchange the second and first columns, which will bring a
minus sign outside the determinant. That is,

I 0
—da
azy an

1 0

|A| = ay 2
ax az

‘ = d11az2 — apazi.

The last step is done by using the property that the determinant of a triangular matrix is the
product of the diagonal elements. We can also evaluate the determinant by using a number
of different procedures. Taking out a;; if aj; # O,

a2
ai

|A| = ay -
a1 axn

Now, perform the operation —a>;(1) + (2) or —ap; times the first row is added to the
second row. Then,

1 aip
|Al = an

a“a 2421
1
0 ay— s

Now, expanding by using a property of triangular matrices, we have

aizazi

Al = ai(D]axn — | = ainan — ana. (1.2.4)

Consider a general 3 x 3 determinant evaluated by using Axiom (3) first.

ail a2 dis

|A| = |a21 ax a3
as; az ass
1 0 0 0 1 0 0 0 1
=aj1 (a1 ax ax3|+ap|ay ax a3|+apz|a ap a;
as; azy ass az; azp ass az; azp ass
1 0 O 0O 1 0 0O 0 1
=an |0 ax ax3|+anp|an 0 axs|+aiz|an ax 0.
0 a3 ass a1 0 as3 az;1 azp 0
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The first step consists in opening up the first row by making use of Axiom (3). Then,
eliminate the elements in rows 2 and 3 within the column headed by 1. The next step is
to bring the columns whose first element is 1 to the first column position by transposi-
tions. The first matrix on the right-hand side is already in this format. One transposition is
needed in the second matrix and two are required in the third matrix. After completing the
transpositions, the next step consists in opening up each determinant along their second
row and observing that the resulting matrices are lower triangular or can be made so after
transposing their last two columns. The final result is then obtained. The last two steps are
executed below:

1 O 0 1 O 0 1 O 0
|Al =a11|0 axn ax|—a2|0 ax ax|+ai3|0 axy ax
0 a3 a3 0 a3 a3 0 a3 azx

= ajilaxaz; — axaz] — azlaziazz — axaz1] + azlaziazy — axasz]

= a11a22a33 + A12023431 + A13a21432 — (11423032 — 412021433 — A1302243].
(1.2.5)

A few observations are in order. Once 1 is brought to the first row first column position
in every matrix and the remaining elements in this first column are eliminated, one can
delete the first row and first column and take the determinant of the remaining submatrix
because only those elements will enter into the remaining operations involving opening
up the second and successive rows by making use of Axiom (3). Hence, we could have
written

az a3
asy ass

azp a2
asp asp

asi 3 +a

|A| = an
asz)  ass

This step is also called the cofactor expansion of the matrix. In a general matrix A = (a;;),
the cofactor of the element a;; is equal to (—1)i+jMij where M;; is the minor of a;;.
This minor is obtained by deleting the i-th row and j-the column and then taking the
determinant of the remaining elements. The second item to be noted from (1.2.5) is that,
in the final expression for |A|, each term has one and only one element from each row
and each column of A. Some elements have plus signs in front of them and others have
minus signs. For each term, write the first subscript in the natural order 1, 2, 3 for the
3 x 3 case and in the general n x n case, write the first subscripts in the natural order
1,2, ..., n. Now, examine the second subscripts. Let the number of transpositions needed
to bring the second subscripts into the natural order 1, 2, ..., n be p. Then, that term is
multiplied by (—1)” so that an even number of transpositions produces a plus sign and
an odd number of transpositions brings a minus sign, or equivalently if p is even, the
coefficient is plus 1 and if p is odd, the coefficient is —1. This also enables us to open up
a general determinant. This will be considered after pointing out one more property for
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a 3 x 3 case. The final representation in the 3 x 3 case in (1.2.5) can also be written up
by using the following mechanical procedure. Write all elements in the matrix A in the
natural order. Then, augment this arrangement with the first two columns. This yields the
following format:

ail aiz a3 ail A

azi axp a4z a1 axn

asy azx asz as;  as.
Now take the products of the elements along the diagonals going from the top left to the
bottom right. These are the elements with the plus sign. Take the products of the elements
in the second diagonals or the diagonals going from the bottom left to the top right. These
are the elements with minus sign. As a result, |A| is as follows:

|A| = [a11a22a33 4 arpaxaz1 + ajzazias;]
— la13a22a31 + arjazzas; + apaziazzl.

This mechanical procedure applies only in the 3 x 3 case. The general expansion is the
following:

ap a2z ... Aa
ay; axy ... ay . .
A= =) Y (=D ay g, - ag, (1.2.6)
. . . . l.1 l.n
anl adAp2 ... App
where p(iy, ..., i,) is the number of transpositions needed to bring the second subscripts
i1, ...,1, into the natural order 1, 2, . .., n.

The cofactor expansion of a general matrix is obtained as follows: Suppose that we
open up an X n determinant A along the i-th row using Axiom (3). Then, after taking out
aii, aa, . .., ain, we obtain n determinants where, in the first determinant, 1 occupies the
(i, 1)-th position, in the second one, 1 is at the (i, 2)-th position and so on so that, in the j-
th determinant, 1 occupies the (i, j)-th position. Given that i-th row, we can now eliminate
all the elements in the columns corresponding to the remaining 1. We now bring this 1 into
the first row first column position by transpositions in each determinant. The number of
transpositions needed to bring this 1 from the j-th position in the i-th row to the first
position in the i-th row, is j — 1. Then, to bring that 1 to the first row first column position,
another i — 1 transpositions are required, so that the total number of transpositions needed
is (i — 1)+ (j — 1) =i + j — 2. Hence, the multiplicative factor is (—1) /=2 = (=1)/*J,
and the expansion is as follows:

Al = (=D My + (=) PapMi + -+ (=) a;, Miy,
=a;1Ci1 +ainCin+ -+ + ainCin (1.2.7)
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where C;; = (—1)"T/ M;;, C;j is the cofactor of a;; and M;; is the minor of a;;, the minor
being obtained by taking the determinant of the remaining elements after deleting the i-th
row and j-th column of A. Moreover, if we expand along a certain row (column) and the
cofactors of some other row (column), then the result will be zero. That is,

0=a1Cj1 +aipCjr+---+ai,Cj,, foralli # j. (1.2.8)

Inverse of a Matrix Regular inverses exist only for square matrices that are nonsingular.
The standard notation for a regular inverse of a matrix A is A~!. Itis defined as AA~! = I,
and A~'A = I,. The following properties can be deduced from the definition. First, we
note that AA~! = A° = 1 = A~'A. When A and B are n x n nonsingular matrices,
then (AB)~! = B~'A~!, which can be established by pre- or post-multiplying the right-
hand side side by AB. Accordingly, with A” = A x A x --- x A, A7 = A7l x ... x
A7l =A™~ m = 1,2,...,and when Ay, ..., Ay are n x n nonsingular matrices,
(A1As - -- Ak)_1 = A,:lAk__l1 . Az_lAl_l. We can also obtain a formula for the inverse
of a nonsingular matrix A in terms of cofactors. Assuming that A~! exist and letting
Cof(A) = (Cjj) be the matrix of cofactors of A, that is, if A = (g;;) and if C;; is the
cofactor of a;; then Cof(A) = (C;;). It follows from (1.2.7) and (1.2.8) that

1 1 Cii ... Cin
—(Cof(A)) = — | : ~-.. , (1.2.9)

Al =
|A |Al c
nl --. Cnn

that is, the transpose of the cofactor matrix divided by the determinant of A. What about

1 ) .. ) )
A2? For a scalar quantity a, we have the definition that if b exists such that b x b = a,
then b is a square root of a. Consider the following 2 x 2 matrices:

10 ~1 0 10
5201]&:[0J’&:L—J’

-1 0 0 1 '
B3 = 0 _1], B4=|:1 O:|,122212, sz‘:IZa]:L2,3,4.

Thus, if we use the definition B> = A and claim that B is the square root of A, there are
several candidates for B; this means that, in general, the square root of a matrix cannot
be uniquely determined. However, if we restrict ourselves to the class of positive definite
matrices, then a square root can be uniquely defined. The definiteness of matrices will be
considered later.
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1.2.1. Inverses by row operations or elementary operations

Basic elementary matrices are of two types. Let us call them the E-type and the F-
type. An elementary matrix of the E-type is obtained by taking an identity matrix and
multiplying any row (column) by a nonzero scalar. For example,

L=

S O =
o = O
—_ o O

1 00 500 1
, E1=10 =2 0|, E,=]|01 0|, E35=1{0
0 01 0 01 0
where E1, E,, E3 are elementary matrices of the E-type obtained from the identity matrix
I3. If we pre-multiply an arbitrary matrix A with an elementary matrix of the E-type,

then the same effect will be observed on the rows of the arbitrary matrix A. For example,
consider a 3 x 3 matrix A = (a;;). Then, for example,

I 0 0] |ann an a3 ar ap as
E1A =|0 -2 O ayy azp axz | = —26121 —2a22 —2(123
0 0 1] |a31 a3z aszs asy azn asz

Thus, the same effect applies to the rows, that is, the second row is multiplied by (—2).
Observe that E-type elementary matrices are always nonsingular and so, their regular in-
verses exist. For instance,

-1
E, " =

S owvi=
o = O

0 0
0|, E\E]' =L =E['E;; Ey' = 0|, B2E;' = Is.
1 1

SO =
ONI— O

Observe that post-multiplication of an arbitrary matrix by an E-type elementary matrix
will have the same effect on the columns of the arbitrary matrix. For example, AE; will
have the same effect on the columns of A, that is, the second column of A is multiplied by
—2; AE, will result in the first column of A being multiplied by 5, and so on. The F-type
elementary matrix is created by adding any particular row of an identity matrix to another
one of its rows. For example, consider a 3 x 3 identity matrix /3 and let

, 3=

- O O

1 1
Fi=11 L F=10
0 1

o = O
- o O
oS = O
—_ O O
S O =
—_— = O



Mathematical Preliminaries 25

where F is obtained by adding the first row to the second row of I3; F; is obtained by
adding the first row to the third row of /3; and F3 is obtained by adding the second row of
I5 to the third row. As well, F-type elementary matrices are nonsingular, and for instance,

-1
Fo=|-

O = -
S = O

0
0, Fy' =
1

— O
o = O

0

-1
Of, Ry =
1

(>Rl

00
1 0],
— -1 1
where F) Fl_1 = I3, F2_1F2 = I3 and F3_1F3 = I3. If we pre-multiply an arbitrary matrix

A by an F-type elementary matrix, then the same effect will be observed on the rows of
A. For example,

1 0 O |an a2 ais ari a as
FlA=|1 1 0| |ax ax» ax|=|an+an ax+a axs+as
0 0 1| |az azx as; asy azn asz

Thus, the same effect applies to the rows, namely, the first row is added to the second
row in A (as Fj was obtained by adding the first row of /3 to the second row of I3). The
reader may verify that F> A has the effect of the first row being added to the third row and
F3 A will have the effect of the second row being added to the third row. By combining E-
and F-type elementary matrices, we end up with a G-type matrix wherein a multiple of
any particular row of an identity matrix is added to another one of its rows. For example,
letting

it is seen that G is obtained by adding 5 times the first row to the second row in /3, and
G, is obtained by adding —2 times the first row to the third row in /3. Pre-multiplication
of an arbitrary matrix A by G, that is, G| A, will have the effect that 5 times the first row
of A will be added to its second row. Similarly, G, will have the effect that —2 times the
first row of A will be added to its third row. Being product of E- and F-type elementary
matrices, G-type matrices are also nonsingular. We also have the result that if A, B, C are
n x n matrices and B = C, then AB = AC as long as A is nonsingular. In general, if
A1, ..., A are n X n nonsingular matrices, we have

B=C= AyAr_1---A2A1B =AAr_1---A2A1C;
= A1A2B = A1(A2B) = (A1A2)B = (A1A2)C = A1(A20).
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We will evaluate the inverse of a nonsingular square matrix by making use of elementary
matrices. The procedure will also verify whether a regular inverse exists for a given matrix.
If a regular inverse for a square matrix A exists, then AA~! = I. We can pre- or post-
multiply A by elementary matrices. For example,

AAT =1 = ExF, - E\FIAA™ = E\F, - E\Fi1
= (Ex--- FIAA™ = (Ex--- F).
Thus, if the operations Ej--- F; on A reduced A to an identity matrix, then A1 is
Ej --- F1. If an inconsistency has occurred during the process, we can conclude that there
is no inverse for A. Hence, our aim in performing our elementary operations on the left of

A is to reduce it to an identity matrix, in which case the product of the elementary matrices
on the right-hand side of the last equation will produce the inverse of A.

1
0
ME
1

Solution 1.2.4. If A~! exists then AA~! = I which means

Example 1.2.4. Evaluate A~ if it exists, where

11 1 1
-1 0 10
2 1 1 2
I 1 -1 1

This is our starting equation. Only the configuration of the elements matters. The matrix
notations and the symbol A~! can be disregarded. Hence, we consider only the configu-
ration of the numbers of the matrix A on the left and the numbers in the identity matrix
on the right. Then we pre-multiply A and pre-multiply the identity matrix by only making
use of elementary matrices. In the first set of steps, our aim consists in reducing every
element in the first column of A to zeros, except the first one, by only using the first row.
For each elementary operation on A, the same elementary operation is done on the identity
matrix also. Now, utilizing the second row of the resulting A, we reduce all the elements in
the second column of A to zeros except the second one and continue in this manner until
all the elements in the last columns except the last one are reduced to zeros by making
use of the last row, thus reducing A to an identity matrix, provided of course that A is
nonsingular. In our example, the elements in the first column can be made equal to zeros
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by applying the following operations. We will employ the following standard notation:
a(i) + (j) = meaning a times the i-th row is added to the j-th row, giving the result.
Consider (1) + (2); —2(1) + (3); —1(1) + (4) = (that is, the first row is added to the
second row; and then —2 times the first row is added to the third row; then —1 times the
first row is added to the fourth row), (for each elementary operation on A we do the same
operation on the identity matrix also) the net result being

11 11 1000
0o 1 21 1100
0 -1 -1 0 201 0"
0 0 —2 0 100 1

Now, start with the second row of the resulting A and the resulting identity matrix and try
to eliminate all the other elements in the second column of the resulting A. This can be
achieved by performing the following operations: (2) + (3); —1(2) + (1) =

10 —1 0 0 -1 00
01 21 1 100
00 115 -1 110
00 -2 0 1 00 1

Now, start with the third row and eliminate all other elements in the third column. This
can be achieved by the following operations. Writing the row used in the operations (the
third one in this case) within the first set of parentheses for each operation, we have 2(3) +
“4); =23)+©2); GO+ 1) =

100 1 1 0 10
010 —1 3 1 -2 0
o001 1 -1 1 10
000 2 3 2 21

Divide the 4th row by 2 and then perform the following operations: %(4); —-14) +
3y D+2); -1H+ 1) =

1000 §—1 —%
0100 3 0-1 5
0010 5 0 0 =5
0001 _§11%
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Thus,

—_—0 O
I

_ O = O
DO | — | = —

e
L
1] LA —b| LR —

This result should be verified to ensure that it is free of computational errors. Since

11 11 %—1 —% 1 000
i 10 10 30 -1 1 0100
AAT =1 1 1, io =001 ol
11—11_§11§ 00 01

the result is indeed correct.

Example 1.2.5. Evaluate A~! if it exists where
1 1 1
A=1|1 -1 1
2 02
Solution 1.2.5. If A~! exists, then AA~! = I5. Write
1 1 1 1 00
1 -1 1{A'=]|010
2 0 01

Starting with the first row, eliminate all other elements in the first column with the follow-
ing operations: —1(1) + (2); —2(1) + (3) =

1 11 1 00
0 -2 0« —-110
0 -2 0 -2 0 1

The second and third rows on the left side being identical, the left-hand side matrix is
singular, which means that A is singular. Thus, the inverse of A does not exist in this case.

1.3. Determinants of Partitioned Matrices

Consider a matrix A written in the following format:

A=A A e A11, A1z, A21, Ay are submatrices.
Ay Ax
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For example,

a
A= |ay axn ax3|= Asy Azz]’ Aqr = [an1], A =lap aiz], Az = [ 21]

asi
asp azz asj

a» a . o e
and Ay = |:a22 aZS]. The above is a 2 x 2 partitioning or a partitioning into two sub-
32 as3

matrices by two sub-matrices. But a 2 x 2 partitioning is not unique. We may also consider

air ap ais

A = , A =lazs], A= . A2l = laz1 azl,
azp ax a3

which is another 2 x 2 partitioning of A. We can also have a 1 x 2 or 2 x 1 partitioning into

sub-matrices. We may observe one interesting property. Consider a block diagonal matrix.

Let
All ) A11 (0]
[ 22} 4] ‘ 0O Ap

where Ajjisr xr, Appiss x s, r +s = n and O indicates a null matrix. Observe
that when we evaluate the determinant, all the operations on the first » rows will produce
the determinant of Ay as a coefficient, without affecting A,,, leaving an r x r identity
matrix in the place of Aj;. Similarly, all the operations on the last s rows will produce the
determinant of Ay as a coefficient, leaving an s x s identity matrix in place of As;. In
other words, for a diagonal block matrix whose diagonal blocks are A1 and Ajy,

b

|A] = [A11] x [Ax]. (1.3.1)

Given a triangular block matrix, be it lower or upper triangular, then its determinant is also
the product of the determinants of the diagonal blocks. For example, consider

A A .
A_[O AZJ = |A] =

Al A
0O Ax

By using Aj;, we can eliminate A, without affecting Aj; and hence, we can reduce the
matrix of the determinant to a diagonal block form without affecting the value of the
determinant. Accordingly, the determinant of an upper or lower triangular block matrix
whose diagonal blocks are A1; and A, is

|A|l = [A11] [A22]. (1.3.2)

Partitioning is done to accommodate further operations such as matrix multiplication.
Let A and B be two matrices whose product AB is defined. Suppose that we consider a
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2 x 2 partitioning of A and B into sub-matrices; if the multiplication is performed treating
the sub-matrices as if they were scalar quantities, the following format is obtained:

A A ||Bn B2
AB =

|:A21 Axn || B2 Bxn
A By +AnBy AnBio+ ApBx
A21B11 + AnBy A2 Bio+ AnBx

If all the products of sub-matrices on the right-hand side are defined, then we say that A
and B are conformably partitioned for the product AB. Let A be a n X n matrix whose
determinant is defined. Let us consider the 2 x 2 partitioning

A= A An where Ajjisr X r, Apiss X s, r +s5 =n.
Ay Ax

Then, Ajp 1s r x s and Ap; is s X r. In this case, the first row block is [A;; Ajz] and
the second row block is [A21 A2z]. When evaluating a determinant, we can add linear
functions of rows to any other row or linear functions of rows to other blocks of rows
without affecting the value of the determinant. What sort of a linear function of the first
row block could be added to the second row block so that a null matrix O appears in the
position of A1? Itis —Ap 1A1_11 times the first row block. Then, we have

Al A
Ay Ax

_|An A

Al = = _ )
4] ‘0 A22—A21A111A12

This is a triangular block matrix and hence its determinant is the product of the determi-
nants of the diagonal blocks. That is,

Al = |A11] |Ax — A2 A Anal, |A11] # 0.
From symmetry, it follows that
|Al = |An| |A11 — AnAL, Asil, |Axl| # 0. (1.3.3)

Let us now examine the inverses of partitioned matrices. Let A and A~! be conformably
partitioned for the product AA~!. Consider a 2 x 2 partitioning of both A and A~!. Let

A A _1_ [ATY A2
A_[Azl Azz] and A _[A21 A2
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where A;; and Al are r x r and Ay and A%2 are s x s withr +s = n, Aisn x n and
nonsingular. AA~! = I gives the following:

A A A A2 T5 0
Azl A A2 A2 |17 o I |

That is,
ApA + ApAt =1, (i)
AAZ? + ApAP? =0 (i)
A AN+ Ay APt =0 (iii)
A A + Ay AP = . (iv)

From (ii), A'> = — A} A1, A?2. Substituting in (iv),

Anl[—AL AnAP]+ ApA» = I, = [An — Ay Aj AnlA™ = 1.

That is,
AP = (Ap — AnA A JAN| #0, (1.3.4)
and, from symmetry, it follows that
A = (A1 — ApAL AT [An] #0 (1.3.5)
Ay = (A — AIZ(A22)—1A21)—1, |A22| £0 (13.6)
A = (A2 — A2 ATHT1 A= 1A £ o. (1.3.7)

The rectangular components Ao, Azq, A 12 A21 can also be evaluated in terms of the sub-
matrices by making use of Egs. (i)—(iv).

1.4. Eigenvalues and Eigenvectors

Let A be n x n matrix, X be an n x 1 vector, and A be a scalar quantity. Consider the
equation
AX =2 X = (A-AHX =0.

Observe that X = O is always a solution. If this equation has a non-null vector X as a
solution, then the determinant of the coefficient matrix must be zero because this matrix
must be singular. If the matrix (A — Al) were nonsingular, its inverse (A — A/ )~ ! would
exist and then, on pre-multiplying (A — I)X = O by (A — AI)~!, we would have X = O,
which is inadmissible since X # O. That is,

|A — AI| =0, A being a scalar quantity. (1.4.1)
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Since the matrix A is n x n, equation (1.4.1) has n roots, which will be denoted by
A, ..., Ay. Then

A=Al = =2 Ra—A) - Gon — A), AXj = A, X].

Then, Ay, ..., A, are called the eigenvalues of A and X; # O, an eigenvector corre-
sponding to the eigenvalue A ;.

Example 1.4.1. Compute the eigenvalues and eigenvectors of the matrix A = [} ;:|

Solution 1.4.1. Consider the equation

11 10
PRRVIPSN () B . [

‘1? 2ik‘:O;‘(1‘”(2—k>—1=0:>x2—3x+1=o:,
=T s e R e

An eigenvector X corresponding to A; = % + § is given by AX| = A1 X or (A —
A1) X, = O. That is,

1—-G+ %) 1 [xl]_[O]:
1 2- G+ | ] [0

1 V5

(—§—7>x1+x2=0, (0)
1 5
xi+ (35— %)xz = 0. (ii)
Since A — A1l is singular, both (i) and (ii) must give the same solution. Letting x = 1 in
(ii), x1 = —% + g Thus, one solution X is
L V5
X = |:_§ + T} ,
1
Any nonzero constant multiple of X is also a solution to (A — A;/)X; = O. An eigen-
vector X, corresponding to the eigenvalue X, is given by (A — A21) X, = O. That is,
1 5
(— 5 + % )xl +x2 =0, (i)
1 5
X+ (5 + g Jr2=0. (iv)
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Hence, one solution is

1

B —
S[G

X, =

Any nonzero constant multiple of X is also an eigenvector corresponding to A;.

Even if all elements of a matrix A are real, its eigenvalues can be real, positive,
negative, zero, irrational or complex. Complex and irrational roots appear in pairs. If
a—+ib, i = /(—1), and a, b real, is an eigenvalue, then a — ib is also an eigenvalue
of the same matrix. The following properties can be deduced from the definition:

(1): The eigenvalues of a diagonal matrix are its diagonal elements;

(2): The eigenvalues of a triangular (lower or upper) matrix are its diagonal elements;
(3): If any eigenvalue is zero, then the matrix is singular and its determinant is zero;

(4): If A is an eigenvalue of A and if A is nonsingular, then % is an eigenvalue of A™;
(5): If A is an eigenvalue of A, then 2K is an eigenvalue of AKX k =1,2, ... their associ-
ated eigenvector being the same;

(7): The eigenvalues of an identity matrix are unities, however, the converse need not be
true;

(8): The eigenvalues of a scalar matrix with diagonal elements a, a, . .., a are a repeated
n times when the order of A is n; however, the converse need not be true;

(9): The eigenvalues of an orthonormal matrix, AA' = I, A’A = I, are £1; however, the
converse need not be true;

(10): The eigenvalues of an idempotent matrix, A = A2, are ones and zeros; however, the
converse need not be true. The only nonsingular idempotent matrix is the identity matrix;

(11): At least one of the eigenvalues of a nilpotent matrix of order r, that is, A #
O,....,A" V£ 0,A" = 0, is null,

(12): For an n x n matrix, both A and A’ have the same eigenvalues;
(13): The eigenvalues of a symmetric matrix are real;

(14): The eigenvalues of a skew symmetric matrix can only be zeros and purely imaginary
numbers;

(15): The determinant of A is the product of its eigenvalues: |A| = Aiy--- Ay ;
(16): The trace of a square matrix is equal to the sum of its eigenvalues;

(17): If A = A’ (symmetric), then the eigenvectors corresponding to distinct eigenvalues
are orthogonal,

(18): If A = A’ and A is n x n, then there exists a full set of n eigenvectors which are
linearly independent, even if some eigenvalues are repeated.
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Result (16) requires some explanation. We have already derived the following two

results:
Al =YY (=DPay,az, - an, )

1] in
and
A=Al =1 —=2) (A2 —A) -+ (Ag — A). (vi)

Equation (vi) yields a polynomial of degree n in A where A is a variable. When A = 0,
we have |A| = A2 - - - Ay, the product of the eigenvalues. The term containing (—1)"A",
when writing |A — A] in the format of equation (v), can only come from the term (aj; —
A)(ax — X) - - - (apy, — A) (refer to the explicit form for the 3 x 3 case discussed earlier).
Two factors containing A will be missing in the next term with the highest power of A.
Hence, (—1)"A" and (—=1)"*~ 12"~ can only come from the term (aj; —A) - - - (@p, — A), as
can be seen from the expansion in the 3 x 3 case discussed in detail earlier. From (v) the
coefficient of (—1)" 'A" Visay; +axn + - - - + any = tr(A) and from (vi), the coefficient
of (=)~ 'A"lis Ay +-- -+ A,. Hence tr(A) = A; + - + A, = sum of the eigenvalues of
A. This does not mean that A; = a1, A» = az, ..., Ay = au,, only that the sums will be
equal.

Matrices in the Complex Domain When the elements in A = (a;;) can also be complex
quantities, then a typical element in A will be of the form a + ib, i = /(—1), and a, b
real. The complex conjugate of A will be denoted by A and the conjugate transpose will
be denoted by A*. Then, for example,

I14+i 2i 3—i ) 1—i =2i 3+i -7 —4i 241
A=| 4 5 1+i|=>A=|—-4 5 1—-il|, A"=|-2i 5 —i
2—i i 341 241 —i 3—-i 340 1—i 3—i

Thus, we can also write A* = (A) = (A/ ). When a matrix A is in the c0111plex domain,
we may write itas A = A +iA, where A and A are real matrices. Then A = A; —i A,
and A* = A| — i A}. In the above example,

1 03 1 2 —1

A=|0 5 1|+i|l 40 1|=
2 0 3] -1 1 1
1 0 3] 1 2 —

Ar=10 5 1|, A= 40
2 0 3] -1 1

A Hermitian Matrix If A = A*, then A is called a Hermitian matrix. In the representation
A= A|+iAy if A= A* then A| = A} or Ay is real symmetric, and A, = —A/, or A,
is real skew symmetric. Note that when X is an n x 1 vector, X*X is real. Let
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2 2
X=|34i|=>X=|3—-i |, X*=[23—-i —2i],
2i —2i
2
X*X=[23—i —=2i]1|3+i|=0Q*+0)+@3%>+1%) + (0> + (-2)%) = 18.
2i

Consider the eigenvalues of a Hermitian matrix A, which are the solutions of |[A—AI| = 0.
As in the real case, A may be real, positive, negative, zero, irrational or complex. Then, for
X #£ 0,

AX =X = (i)
X*A* = A X* (ii)

by taking the conjugate transpose. Since A is scalar, its conjugate transpose is A. Pre-
multiply (i) by X* and post-multiply (ii) by X. Then for X # O, we have

X*AX = AX*X (iii)
X*A*X = AX*X. (iv)

When A is Hermitian, A = A*, and so, the left-hand sides of (iii) and (iv) are the same.
On subtracting (iv) from (iii), we have 0 = (A — 2 X*X where X*X is real and positive,
and hence A — A = 0, which means that the imaginary part is zero or A is real. If A is skew
Hermitian, then we end up with A + A = 0 = A is zero or purely imaginary. The above
procedure also holds for matrices in the real domain. Thus, in addition to properties (13)
and (14), we have the following properties:

(19) The eigenvalues of a Hermitian matrix are real; however, the converse need not be
true;

(20) The eigenvalues of a skew Hermitian matrix are zero or purely imaginary; however,
the converse need not be true.

1.5. Definiteness of Matrices, Quadratic and Hermitian Forms

Let X be an n x 1 vector of real scalar variables xj, ..., x, so that X' = (x1, ..., x,).
Let A = (a;j) be a real n x n matrix. Then, all the elements of the quadratic form,
u = X'AX, are of degree 2. One can always write A as an equivalent symmetric matrix
when A is the matrix in a quadratic form. Hence, without any loss of generality, we may
assume A = A’ (symmetric) when A appears in a quadratic formu = X’AX.
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Definiteness of a quadratic form and definiteness of a matrix are only defined for A = A’
(symmetric) in the real domain and for A = A* (Hermitian) in the complex domain.
Hence, the basic starting condition is that either A = A’ or A = A*. If for all non-null
X, thatis, X # O, X’AX > 0, A = A/, then A is said to be a positive definite
matrix and X'AX > 0 is called a positive definite quadratic form. If for all non-null X,
X*AX >0, A= A*, then A is referred to as a Hermitian positive definite matrix and the
corresponding Hermitian form X*AX > 0, as Hermitian positive definite. Similarly, if
for all non-null X, X’AX > 0, X*AX > 0, then A is positive semi-definite or Hermitian
positive semi-definite. If for all non-null X, X’AX < 0, X*AX < 0, then A is negative
definite and if X’AX < 0, X*AX < 0, then A is negative semi-definite. The standard
notations being utilized are as follows:

A > O (A and X'AX > 0 are real positive definite; (O is a capital o and not zero)
A > O (A and X'AX > 0 are positive semi-definite)

A < O (A and X'AX < 0 are negative definite)

A < O (A and X'AX < 0 are negative semi-definite).

All other matrices, which do no belong to any of those four categories, are called indefinite
matrices. That is, for example, A is such that for some X, X’AX > 0, and for some other
X, X’AX < 0, then A is an indefinite matrix. The corresponding Hermitian cases are:

A > 0,X"AX > 0 (Hermitian positive definite)

A > 0, X*AX > 0 (Hermitian positive semi-definite)

A < O, X*AX < 0 (Hermitian negative definite)

A < 0, X*AX < 0 (Hermitian negative semi-definite). (1.5.1)

In all other cases, the matrix A and the Hermitian form X*AX are indefinite. Certain
conditions for the definiteness of A = A" or A = A* are the following:

(1) All the eigenvalues of A are positive < A > O; all eigenvalues are greater than or
equal to zero < A > O; all eigenvalues are negative < A < O; all eigenvalues are < 0
& A < O; all other matrices A = A" or A = A* for which some eigenvalues are positive
and some others are negative are indefinite.

(2) A = A’ or A = A* and all the leading minors of A are positive (leading minors are
determinants of the leading sub-matrices, the r-th leading sub-matrix being obtained by
deleting all rows and columns from the (r + 1)-th onward), then A > O if the leading
minors are > 0, then A > O; if all the odd order minors are negative and all the even
order minors are positive, then A < O; if the odd order minors are < 0 and the even order
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minors are > 0, then A < O; all other matrices are indefinite. If A £ A’ or A # A*, then
no definiteness can be defined in terms of the eigenvalues or leading minors. Let

2 0
=2
Note that A is real symmetric as well as Hermitian. Since X'AX = fo + 5)6% > 0 for
all real x| and x;, as long as both x| and x; are not both equal to zero, A > O (positive

definite). X*AX = 2|x;|? + Slx2|?> = 2[/ (x3, +x2)17 + 5[/ (x2, + x3)1*> > 0 for all
X11, X12, X21, X22, as long as all are not simultaneously equal to zero, where x; = x11 +
iX12, X2 = X21 + ix22 with x11, x12, x21, X22 being real and i = +/(—1). Consider

o-[3 e[

Then, B < O and C is indefinite. Consider the following symmetric matrices:

52 2 2 2 1
U B e S

2 1| 1 -5
Hence A1 > O, A3 < O and A; is indefinite. The following results will be useful when
reducing a quadratic form or Hermitian form to its canonical form.
(3) For every real A = A’ (symmetric), there exists an orthonormal matrix Q, QQ' =
I, Q"0 = I suchthat Q'AQ = diag(Ay, ..., A,) where Ay, ..., A, are the eigenvalues of
the n x n matrix A and diag(. ..) denotes a diagonal matrix. In this case, a real quadratic
form will reduce to the following linear combination:

The leading minors of A are 5 > 0, ‘; i' = 16 > 0. The leading minors of A, are
2 2 . . -2 1
2 >0, = —2 < 0. The leading minors of A3 are —2 < 0, =9 > 0.

X'AX =Y'Q'AQY = Y'diag(A1, ..., 0)Y = AyP 4+ Any2, Y = 0'X. (152)

(4): For every Hermitian matrix A = A*, there exists a unitary matrix U, U*U =
1, UU* = I such that

X*AX = Y*diag(h1, ..., A)Y = Alyil2 + - 4 Anlyal?, Y = U*X. (1.5.3)

When A > O (real positive definite or Hermitian positive definite) then all the A ;’s are
real and positive. Then, X’AX and X*AX are strictly positive.
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Let A and B be n x n matrices. If AB = BA, in which case we say that A and B
commute, then both A and B can be simultaneously reduced to their canonical forms (di-
agonal forms with the diagonal elements being the eigenvalues) with the same orthonormal
or unitary matrix P, PP’ = I, P’P = I if P isrealand PP* = I, P*P = [ if complex,
such that P’AP = diag(A1,...,A,) and P’"BP = diag(ui, ..., u,) where Ay, ..., Ay
are the eigenvalues of A and puy, ..., u, are the eigenvalues of B. In the complex case,
P*AP = diag(ry, ..., Ay) and P*BP = diag(u, ..., i,). Observe that the eigenvalues
of Hermitian matrices are real.

1.5.1. Singular value decomposition

For an n x n symmetric matrix A = A’, we have stated that there exists an n x n
orthonormal matrix P, PP’ = I,, P'P = I, such that PP AP = D = diag(Ay, ..., An),
where A, ..., A, are the eigenvalues of A. If a square matrix A is not symmetric, there
exists a nonsingular matrix Q such that 0 'AQ =D = diag(A1, ..., A,) when the rank
of A is n. If the rank is less than n, then we may be able to obtain a nonsingular Q such
that the above representation holds; however, this is not always possible. If Aisa p x ¢

rectangular matrix for p # g orif p = g and A # A’, then can we find two orthonormal

matrices U and V such that A = U [3 g:| V' where A = diag(Aq, ..., ), UU' =
I,, UU =1, VV'=1,, V'V = I, and k is the rank of A. This representation is

equivalent to the following:

A O

A:U[O 0

where U1y = [Uy, ..., Url, Vay = [V1, ..., Vi, U; being the normalized eigenvector
of AA’ corresponding to the eigenvalue k? and V;, the normalized eigenvector of A’A
corresponding to the eigenvalue )L?. The representation given in (i) is known as the singular

value decomposition of A and A1 > 0, ..., Ay > 0 are called the singular values of A.
Then, we have

A O
O O

AT O

/_
AA—U[O 0

] U'=UnA*U,,, AA=V [ ] V=V AV, (i)

Thus, the procedure is the following: If p < g, compute the nonzero eigenvalues of AA’,
otherwise compute the nonzero eigenvalues of A’A. Denote them by A2, . . ., A% where k is
the rank of A. Construct the following normalized eigenvectors Uy, . .., Uy from AA’. This
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gives U1y = [Uy, ..., Ux]. Then, by using the same eigenvalues k?, j=1,...,k,deter-
mine the normalized eigenvectors, Vi, ..., Vi, from A’A, and let V(1) = [V1, ..., Vi]. Let
us verify the above statements with the help of an example. Let

1 -1 1
]

Then,
2 0 1
AA/:|:8 g],A/A: 0o 2 -1
1 -1 1

The eigenvalues of AA” are )»% = 3 and A% = 2. The corresponding normalized eigenvec-
tors of AA’ are U; and U,, where

1 0 1 0
U= |:Oi|, U, = [1],sothat U(]):[U],Ug]: |:0 1:|.

Now, by using )»% = 3 and A% = 2, compute the normalized eigenvectors from A’A. They
are:

1
7 0

Vv B 1|, V. B i that V/
1= 1|, b= , so tha =
V2 0 M

W
W

SI=5-

Then A = diag(+/3, v/2). Also,

Un AV, = [(l) (1)] [? \95] [

This establishes the result. Observe that

(o8}
—
|
—
p—
| I—
I
o

1 1
VARV
Lzo 1 10

S-S

2
AA = U AV U AV = Uy AU,
A'A = [Uw AV T TUm AV ] = Vi) APV,
A? = diag(r3, A3).

1.6. Wedge Product of Differentials and Jacobians

If y = f(x) is an explicit function of x, where x and y are real scalar variables, then
we refer to x as the independent variable and to y as the dependent variable. In the present
context, “independent” means that values for x are preassigned and the corresponding
values of y are evaluated from the formula y = f(x). The standard notations for small
increment in x and the corresponding increment in y are Ax and Ay, respectively. By
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convention, Ax > 0 and Ay can be positive, negative or zero depending upon the function
f. If Ax goes to zero, then the limit is zero. However, if Ax goes to zero in the presence
of the ratio ﬁ—i, then we have a different situation. Consider the identity

dy

A
Ay = (—y)Ax — dy = Adx, A= 2. (1.6.1)
Ax dx

This identity can always be written due to our convention Ax > 0. Consider Ax — 0. If
% attains a limit at some stage as Ax — 0, let us denote it by A = limay_.0 %, then the
value of Ax at that stage is the differential of x, namely dx, and the corresponding Ay is
dy and A is the ratio of the differentials A = ?1_));‘ If x1, ..., x; are independent variables
andif y = f(x1,...,xx), then by convention Ax; > 0, ..., Axx > 0. Thus, in light of
(1.6.1), we have

dy = del 4+ 4+ ﬁdxk (1.6.2)

dx1 0Xk

where % is the partial derivative of f with respect to x; or the derivative of f with respect
Xj

to x;, keeping all other variables fixed.

Wedge Product of Differentials Let dx and dy be differentials of the real scalar variables
x and y. Then the wedge product or skew symmetric product of dx and dy is denoted by
dx A dy and is defined as

dx Ady =—-dyAdx = dx Adx =0 and dy Ady =0. (1.6.3)

This definition indicates that higher order wedge products involving the same differential
are equal to zero. Letting

y1 = fi(x1,x2) and yr = fo(x1, x2),

it follows from the basic definitions that

5 5 5 5
ay = e + g and dys = Lawy + Py,
x| X7 x| R %)

By taking the wedge product and using the properties specified in (1.6.3), that is, dx; A
dx; =0, dxp Adxy =0, dxo A dx; = —dx; A dxp, we have

df1 df2  df1 df2
gy = [SLOR IR,
N 2 0x1 dxp  0xp dx A 2
i N
= gﬁ gi dxl/\dJCz.
dx;  0xp
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In the general case we have the following corresponding result:

i i
dx; " Oxg
dyit Ao Adyy =1 oot ldxp Ao A dxg (1.6.4)
i i
ox; T Oxg

1
dY:JdX:>dX:7infJ7éO

where dX =dx; A... Adxg,dY =dy;A...Adyrand J = |(aan’}-)| = the determinant of
the matrix of partial derivatives where the (i, j)-th element is the partial derivative of f;
with respect to x;. In dX and dY, the individual real scalar variables can be taken in any
order to start with. However, for each interchange of variables, the result is to be multiplied

by —1.

Example 1.6.1. Consider the transformation x; = rcosf, xp = rsin?6, 0 < r <
o0, 0 <6 < %, x1 > 0,x2 > 0. Determine the relationship between dx; A dx; and
dr A d6.

Solution 1.6.1. Taking partial derivatives, we have

3)61 2 3X1 .
— =c¢c0s°0, — = —2rcosOsin0,
or 00

d d

o sin 6, o2 _ 2r cos 6 sinf.
or 06

Then, the determinant of the matrix of partial derivatives is given by

% % . cos2 —2rcosfsinf 5y cosd sin 0
% % T |sin?0 2rcos@sinf |

since cos? 0 + sin?6 = 1. Hence,
dxy Adxy =2rcosfsinf dr Adf, J = 2rcosf sinb.

We may also establish this result by direct evaluation.

axy 0x] 2 .
dx; = —dr + —df = cos“6 dr — 2r cos 0 sin6 db,
ar 00

9 9
dxy = %dr n %de — sin20 dr + 2r cos O sin 6 do,
r
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dx; Adxy = cos? 6 sin® 6 dr A dr + cos? 6(2r cosfsinf)dr A df
— sin?0(2r cos O sin0) dO A dr — (2r cos 6 sin6)%do A do
= 2rcosfsinf [cos>Odr AdO —sin>0do Adr], [dr Adr =0, d§ A dO = 0]

= 2rcos O sin® [cos® O + sin® 0] dr A dY, [dO A dr = —dr A dF]
= 2rcos@sinf dr A db.

Linear Transformation Consider the linear transformation ¥ = AX where

Y1 X1 a ... daip

yp )Cp apl e app

Then, @ = a; = (ay,) = (a;j) = A. Then dY = |A|dX or J = |A|. Hence, the
followmg result:

Theorem 1.6.1. Let X and Y be p x 1 vectors of distinct real variables and A = (a;;)
be a constant nonsingular matrix. Then, the transformation Y = AX is one to one and

Y = AX, |A| #0 = dY = |A|dX. (1.6.5)

Let us consider the complex case. Let X=X 1 + i X, where a tilde indicates that the
matrix is in the complex domain, X; and X» are real p x 1 vectors if X is p x 1, and
i = 4/(—1). Then, the wedge product dX is defined as dX = dX; A dX». This is the
general definition in the complex case whatever be the order of the matrix. If Zism xn
and if Z = Z1+1Z, where Z; and Z, are m x n and real, then dzZ = dZ; A dZ;. Letting
the constant p x p matrix A = A +iA where A| and A; are real and p x p, and letting
Y =Y, +iY, be p x 1 where Y7 and Y; are real and p x 1, we have

Y=AX =Y, +iYs = [A] +iA][X1 +iX3]
=[A1X] — A2 Xo] +i[A1 X2+ A2 X 1] =
YI =A1X1 — A Xy, o =A1X2+A2X1 =

2|~ (A A || x0] !
Now, applying Result 1.6.1 on (i), it follows that

A —Ap

dY; A dY, = det |:A2 Al

] dX; AdXs. (ii)
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That is,
A —A

dY = det |:A2 Al

]df{ = dY = JdX (iif)
where the Jacobian can be shown to be the absolute value of the determinant of A. If
the determinant of A is denoted by det(A) and its absolute value, by |det(A)|, and if
det(A) = a + ib with a, b real and i = /(—1) then the absolute value of the determinant
is ++/(a +ib)(a — ib) = ++/(a? + b?) = +/[det(A)][det(A*)] = ++/[det(AA*)]. It

can be easily seen that the above Jacobian is given by
oA —Ar] Ay —iA
J = det A, A ]_det[_iA2 A ]
(multiplying the second row block by —i and second column block by i)

(A —iAy A —iA,
—iA, Ay

= det

] (adding the second row block to the first row block)
1 1
—iAy Ay
(adding (—1) times the first p columns to the last p columns)

= [det(A)] [det(A™)] = [det(AA™)] = |det(A)|2.

=det(A; —iAp) det[ } =det(A; —iAy)det(A] +iA))

Then, we have the following companion result of Theorem 1.6.1.

Theorem 1.6a.1. Ler X and Y be p x 1 vectors in the complex domain, and let A be a
p X p nonsingular constant matrix that may or may not be in the complex domain. If C is
a constant p X 1 vector, then

Y = AX 4 C, det(A) #0 = dY = |det(A)|*dX = |det(AA™)|dX. (1.6a.1)

For the results that follow, the complex case can be handled in a similar way and hence,
only the final results will be stated. For details, the reader may refer to Mathai (1997). A
more general result is the following:

Theorem 1.6.2. Let X and Y be real m x n matrices with distinct real variables as
elements. Let A be a m x m nonsingular constant matrix and C be a m X n constant
matrix. Then

Y =AX +C, det(A) #0 = dY = |Al"dX. (1.6.6)

The companion result is stated in the next theorem.
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Theorem 1.6a.2. Let X and Y be m x n matrices in the complex domain. Let A be a
constant m X m nonsingular matrix that may or may not be in the complex domain, and C
be am x n constant matrix. Then

Y = AX + C, det(A) # 0 = dY = |det(AA™)|"dX. (1.6a.2)

For proving the Theorems 1.6.2 and 1.6a.2, consider the columns of ¥ and X. Then apply
Theorems 1.6.1 and 1.6a.1 to establish the results. If X, X , Y, Y are as defined in Theo-
rems 1.6.2 and 1.6a.2 and if B is a n x n nonsingular constant matrix, then we have the
following results:

Theorems 1.6.3 and 1.6a.3. Let X, X, Y, Y and C be m x n matrices with distinct
elements as previously defined, C be a constant matrix and B be a n x n nonsingular
constant matrix. Then

Y = XB + C, det(B) # 0 = dY = |B|"dX (1.6.7)

and
Y = XB + C, det(B) # 0 = dY = |det(BB*)|"dX. (1.6a.3)

For proving these results, consider the rows of Y, 17, X, X and then apply Theo-
rems 1.6.1,1.6a.1 to establish the results. Combining Theorems 1.6.2 and 1.6.3, as well
as Theorems 1.6a.2 and 1.6a.3, we have the following results:

Theorems 1.6.4 and 1.6a.4. Ler X, X , Y, Y be m x n matrices as previously defined,
and let A be m x m and B be n x n nonsingular constant matrices. Then

Y = AXB, det(A) # 0, det(B) # 0 = dY = |A|"|B|"dX (1.6.8)
and
Y = AXB, det(A) # 0, det(B) # 0 = dY = |det(AA™)|"|det(BB*)|"dX. (1.6a.4)

We now consider the case of linear transformations involving symmetric and Hermitian
matrices.

Theorems 1.6.5 and 1.6a.5. Let X = X', Y = Y’ be real symmetric p x p matrices and
let X = X*, Y =Y* be p x p Hermitian matrices. If A is a p X p nonsingular constant
matrix, then

Y=AXA, Y=Y, X = X/, det(A) #£ 0 = dY = |A|PT'dX (1.6.9)

and
Y = AXA*, det(A) # 0 = dY = |[det(AA*)|PdX (1.6a.5)

for X = X*or X = —X*.
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The proof involves some properties of elementary matrices and elementary transforma-
tions. Elementary matrices were introduced in Sect. 1.2.1. There are two types of basic
elementary matrices, the E and F types where the E type is obtained by multiplying any
row (column) of an identity matrix by a nonzero scalar and the F type is obtained by
adding any row to any other row of an identity matrix. A combination of E and F type
matrices results in a G type matrix where a constant multiple of one row of an identity
matrix is added to any other row. The G type is not a basic elementary matrix. By per-
forming successive pre-multiplication with £, F and G type matrices, one can reduce a
nonsingular matrix to a product of the basic elementary matrices of the E and F types, ob-
serving that the £ and F type elementary matrices are nonsingular. This result is needed
to establish Theorems 1.6.5 and 1.6a.5. Let A = E|EF;--- E, F; for some Eq, ..., E,
and Fy, ..., F;. Then

AXA' = E\EyF, - E,F,XF'E. .- ELE].

Let Y] = F;XF s/ in which case the connection between dX and dY; can be determined
from Fy. Now, letting Y, = E, Y| E,, the connection between dY, and dY; can be similarly
determined from E,. Continuing in this manner, we finally obtain the connection between
dY and dX, which will give the Jacobian as |A |P+1 for the real case. In the complex case,
the procedure is parallel.

We now consider two basic nonlinear transformations. In the first case, X isa p x p
nonsingular matrix going to its inverse, thatis, ¥ = X1,

Theorems 1.6.6 and 1.6a.6. Let X and X be p x p real and complex nonsingular ma-
trices, respectively. Let the regular inverses be denoted by Y = X! and Y = X,
respectively. Then, ignoring the sign,
|X|~2PdX for a general X
Y=X"'=dy = {|X|"?tVdX for X = X’ (1.6.10)
|X|~P=DdX for X = —X'

and
_ o |ldet(XX*)| 727 £ 1X
=X = qp = {/dtXXD [ ora generalX (1.6a.6)
|[det(X X™*)|7P for X = X*or X = —X*.
The proof is based on the following observations: In the real case XX~ ! = I p =

X)X '+ X dX 1 = O where (dX) represents the matrix of differentials in X. This
means that
dxH=—-x"1ax)x .
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The differentials are appearing only in the matrices of differentials. Hence this situation
is equivalent to the general linear transformation considered in Theorems 1.6.4 and 1.6.5
where X and X! act as constants. The result is obtained upon taking the wedge product
of differentials. The complex case is parallel.

The next results involve real positive definite matrices or Hermitian positive definite
matrices that are expressible in terms of triangular matrices and the corresponding con-
nection between the wedge product of differentials. Let X and X be complex p x p real
positive definite and Hermitian positive definite matrices, respectively. Let T = (#;;) be a

real lower triangular matrix withz;; = 0, i < j, t;; > 0, j = 1,..., p, and the 7;;’s,
i > j, be distinct real variables. Let T = (t~,-4,-) be a lower triangular matrix with t~,-_,- =0, for
i < j,thet;’s,i > j, be distinct complex variables, and 7j;, j = 1, ..., p, be positive

real variables. Then, the transformations X = T'7’ in the real case and X = TT* in the
complex case can be shown to be one-to-one, which enables us to write dX in terms of dT
and vice versa, uniquely, and dX in terms of d7’, uniquely. We first consider the real case.
When p = 2,

|:X11 x12

2
, X11 >0, x220 > 0, x21 = x12, xX11x22 — X7, >0
X2 X22

due to positive definiteness of X, and

2
/ i O ||t 12 t 11t11
X p— TT = " ; O — 11 ) ) :
21 2 122 hitir t + 1t

3X11 o 3X11 8X11

— =21, — =0, — =
81‘11 81‘21 al‘zz

0x27 0Xx27 0Xx22

— =0, — =2, — =2m»
at1 a1t 0t

0x12 0x12 0x12

— =hl, — =11, — =
oty 0121 0t

Taking the x;;’s in the order x11, x12, x22 and the #;;’s in the order 11, 121, 122, we form the
following matrix of partial derivatives:

1 ha 12

X11 2t11 O 0
X21 * 11 0
X220 * * 2

where an asterisk indicates that an element may be present in that position; however, its
value is irrelevant since the matrix is triangular and its determinant will simply be the
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product of its diagonal elements. It can be observed from this pattern that for a general p,
a diagonal element will be multiplied by 2 whenever x;; is differentiated with respect to
tjj, j=1,..., p. Thenty; will appear p times, 15, will appear p — 1 times, and so on, and
tpp Will appear once along the diagonal. Hence the product of the diagonal elements will
be 27 1! tfz_l ceetpp = 2P {]_[5.9:1 tJI.)jH_J }. A parallel procedure will yield the Jacobian in
the complex case. Hence, the following results:

Theorems 1.6.7 and 1.6a.7. Let X, X, T and T be p x p matrices where X is real pos-
itive definite, X is Hermitian positive definite, and T and T are lower triangular matrices
whose diagonal elements are real and positive as described above. Then the transforma-
tions X =TT and X = TT* are one-to-one, and

p
dx =2/([ [/ 7/ yar (1.6.11)
j=1
and
~ p : ~
dX =27([ ] 5777y dT. (1.6a.7)
j=1

Given these introductory materials, we will explore multivariate statistical analysis
from the perspective of Special Functions. As far as possible, the material in this chapter
is self-contained. A few more Jacobians will be required when tackling transformations
involving rectangular matrices or eigenvalue problems. These will be discussed in the
respective chapters later on.

Example 1.6.2. Evaluate the following integrals: (1): f X e~ X'AX3dX where A > O (real
positive definite) is 3 x 3 and X is a 3 x 1 vector of distinct real scalar variables; (2):
f X e~ U(AXBX)qxX where X is a 2 x 3 matrix of distinct real scalar variables, A > O
(real positive definite), is 2 x 2 and B > O (real positive definite) is 3 x 3, A and B being
constant matrices; (3): f X0 e "X dX where X = X’ > O isa2 x2real positive definite
matrix of distinct real scalar variables.

Solution 1.6.2. 1 1
(1) Let X" = (x1,x2,x3), A > O.Since A > O, we can uniquely define A2 = (A2).
Then, write X’AX = X'ATATX = Y'Y, Y = AZX. 1t follows from Theorem 1.6.1 that
dX = |A|_%dY, and letting Y' = (y1, y2, y3), we have

/e—X’AXdX: |A|—5/e—<Y/Y>dY
X Y

1 [ [ [ 2,.2,.2
= IAIZf / / e OTPIRdy; Ady; A dys.
-0 — 0 — 0
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Since

& 2
/ e_yjdyj:ﬁ,j:1a2a39

—00
/ e~ XAXqx = |A72 (J)>.
X

(2) Since A is a 2 x 2 positive definite matrix, there exists a 2 x 2 matrix A% that is
symmetric and positive definite. Similarly, there exists a 3 x 3 matrix B that is symmetric
and positive definite. Let ¥ = A2XB> = dY = |A|2|B|>dX or dX = |A|"2|B|"'dY
by Theorem 1.6.4. Moreover, given two matrices A; and A», tr(A;A2) = tr(A2A1) even
if AjAy # AyA1, as long as the products are defined. By making use of this property, we
may write

r(AXBX') = tr(A2A2XB2B2X') = tr(AZ X B2 B2 X' A?)
— tt[(AZXB2)(A2XB?)'] = tr(YY")

where ¥ = A%X B% and dY is given above. However, for any real matrix Y, whether
square or rectangular, tr(YY’) = tr(Y'Y) = the sum of the squares of all the elements of
Y. Thus, we have

/e—tr(AXBX’)dX _ |A|—§|B|—1/e—tr(YY’)dy_
X Y

Observe that since tr(YY’) is the sum of squares of 6 real scalar variables, the integral
over Y reduces to a multiple integral involving six integrals where each variable is over
the entire real line. Hence,

6 oo 6
f e—tr(YY’)dY — 1_[/ e_yjz‘dyj = H(ﬁ) = (\/5)6
Y j=1Y7%° Jj=1

Note that we have denoted the sum of the six yizj as yl2 4+ 4+ yé for convenience. Thus,

/ e T AXBaX = 4173 B (V)"
X

(3) In this case, X is a 2 x 2 real positive definite matrix. Let X = TT’ where T is lower
triangular with positive diagonal elements. Then,

th 0 th 0 [t ¢ 12 tt
T — | 41 >0, tpy=0 TT =|™ 1| _ | I 211 212 ’
1 I a1 12 0 m hiitar Iy 1y
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and tr(TT) = tlzl + (t221 -|—t222), t11 >0, tpp >0, —00 < tp; < 00. From Theorem 1.6.7,
the Jacobian is

p
dX = 2p{1_[ l‘fj—'_l_j}dT = 22(1‘1212‘22) dt;1 Adey A dis.
j=1

Therefore

| et ax = [ e TRy lar
X>0 T

o0 2 o0 2 o0 2
= (/ e_’zldtm)(/ 2t121e_t11dt11>(/ 2t22e_’22dt22)
_ 0 0

3
= WA TGN ()] = %

Example 1.6.3. Let A = A* > O be a constant 2 x 2 Hermitian positive definite matrix.
Let X be a 2 x 1 vector in the complex domain and X, > O be a 2 x 2 Hermitian

positive definite matrix. Then, evaluate the following integrals: (1): f % e~ (X*AXgx ; (2):
[rzm0 & 04X,
Solution 1.6.3.

(1): Since A = A* > O, there exists a unique Hermitian positive definite square root A2.

Then,
X*AX = X*AA2X = V*7,

Y

Il
Wl

A2X = dX = |det(A)|"'d¥

by Theorem 1.6a.1. But Y*Y = | 5|2+ |3,|? since Y* = (3], ¥3)- Since the y;’s are scalar
in this case, an asterisk means only the complex conjugate, the transpose being itself.
However,

5P as L (242 5
/e Y dy]‘:/ / e VTR dyj Adypp = (V)T =1
~j —00 J —00

Y

where y; = yj1 +iyj2, i =+/(—1), y;1 and y;; being real. Hence
/~ e X ANg¥ = |det(A)|—1/

X Y

2 2
= |det(A)|_1(1_[/Y e‘li_z‘Fdffj) = |det(A)|! 1_[7'[
j=1“1%J j=1

= |det(A)| "' 72

e—(|51|2+|§2|2)dy1 A d,
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(2): Make the transformation X» = 7T* where T is lower triangular with its diagonal
elements being real and positive. That is,

- [t 07 sx 12 it
1 1o fir |hil”+ 1ty

and the Jacobian is dX, = 2P{]]%_ tzgp_j)ﬂ}df = 2283 1 dT by Theorem 1.6a.7.
J=17jj 11
Hence,

% ~ 2 12 2 ~
/: e_tr(XZ)dX2 = /: 221‘1311‘226 Uvhairagiell )dl‘]] ANdty Adbyy.
X,>0 T

But

) 00
2/ £2e " dty =/ we “du =1,
t11>0 u=0
2
2/ tzze_tﬂdtzz = / e 'dv =1,
>0 v=0
= 2 R 2 42
/ g~ Il drn = / / e_(t211+t212)dt211 A dirn
11 —00 J —c0

R 2 e 2
= (/ e_t211dt211)</ e_t212dt212)
00 _

=JVnJm =m,

where o1 = t11 +it12, i = +/(—1) and f211, t212 real. Thus

/~ e 4%, = .
X>>0

1.7. Differential Operators

Let
X 0
I 931 9 9 9
X = : s T~ : s A~ I:_a sy _]
) 0X 3 X’ 0x] 0xp
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where xi, ..., x, are distinct real scalar variables, % is the partial differential operator
P

and % is the transpose operator. Then, 7% 5% is the configuration of all second order
partial differential operators given by

[ 52 32 32
8_x]2 dxjoxy; 0x10xp
92 92 92
) 0 | 9x20x; a_x% e 0x20xp
9X 3X’ _
92 92 92
0x,0x] 0xp0x2 e 9x2

Let f(X) be a real-valued scalar function of X. Then, this operator, operating on f will
be defined as
of
0 o
X" | g
ax,
For example, if f = x]2 + x1x + x%, then % = 2x1 + X7, g—)ﬂ; =x; + 3x§, and
af _[2x1+x
X  |x1+ 3x§ ’

Let f =aixi+axxo+---+apx, =AX=X'A A = (a1,...,ap), X' = (x1,...,xp)
where ay, ..., a, are real constants and x1, ..., x,, are distinct real scalar variables. Then

% = a; and we have the following result:
J

Theorem 1.7.1. Let A, X and f be as defined above where f = ajxy + -+ apxpisa
linear function of X, then

af_A
ax”’

Letting f = X'X = x12 4+ -+ xf,, aanj = 2x, and we have the following result.
Theorem 1.7.2. Let X be a p x 1 vector of real scalar variables so that X'X = xlz +
oo xf,. Then

aof

=2X.
X
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Now, let us consider a general quadratic form f = X'AX, A = A’, where X is a
p x 1 vector whose components are real scalar variables and A is a constant matrix. Then
;7/; = (aj1x1 +---+ajpxp) + (a1jx1 +azjxp +---+apjxp) for j = 1,..., p. Hence
we have the following result:

Theorem 1.7.3. Let f = X'AX be a real quadratic form where X is a p x 1 real vector
whose components are distinct real scalar variables and A is a constant matrix. Then

af | (A+ A)X for a general A
X |2AX when A = A’

1.7.1. Some basic applications of the vector differential operator

Let X be a p x 1 vector with real scalar elements x1, ..., x,. Let A = (g;;) = A'bea
constant matrix. Consider the problem of optimizing the real quadratic form u = X'AX.
There is no unrestricted maximum or minimum. If A = A’ > O (positive definite), u can
tend to +o0o and similarly, if A = A’ < O, u can go to —oco. However, if we confine
ourselves to the surface of a unit hypersphere or equivalently require that X’X = 1, then
we can have a finite maximum and a finite minimum. Let u; = X’AX —A(X’X —1) so that
we have added zero to u and hence u is the same as u, where A is an arbitrary constant

or a Lagrangian multiplier. Then, differentiating u; with respect to x1, ..., x,, equating
the resulting expressions to zero, and thereafter solving for critical points, is equivalent to
solving the equation % = O (null) and solving this single equation. That is,

d

%:0:2AX—2AX:0:>(A—M)X:0. (i)

For (i) to have a non-null solution for X, the coefficient matrix A — A has to be singular
or its determinant must be zero. Thatis, |A —A/| = 0and AX = AX or A is an eigenvalue
of A and X is the corresponding eigenvector. But

AX = AX = X'AX = AX'X = A since X'X = 1. (ii)

Hence the maximum value of X’AX corresponds to the largest eigenvalue of A and the
minimum value of X’AX, to the smallest eigenvalue of A. Observe that when A = A’ the
eigenvalues are real. Hence we have the following result:

Theorem 1.7.4. Letu = X'AX, A= A’, X bea p x 1 vector of real scalar variables
as its elements. Letting X'X = 1, then

max1 [X'AX] = Ay = the largest eigenvalue of A

X'X=

XI’nXinl[X/AX] = Ap = the smallest eigenvalue of A.
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Principal Component Analysis where it is assumed that A > O relies on this result.
This will be elaborated upon in later chapters. Now, we consider the optimization of u =
X'AX, A = A’ subject to the condition X’BX = 1, B = B’. Take A as the Lagrangian
multiplier and consider u; = X’AX — A(X’BX — 1). Then

%=0:>AX:XBX:>|A—AB|=O. (iii)
Note that X’AX = AX'BX = A from (i). Hence, the maximum of X’AX is the largest
value of A satisfying (i) and the minimum of X’AX is the smallest value of A satisfying
(i). Note that when B is nonsingular, |A — AB| = 0 = |AB™' — AI| = 0 or A is an
eigenvalue of AB~!. Thus, this case can also be treated as an eigenvalue problem. Hence,
the following result:

Theorem 1.7.5. Letu = X'AX, A = A’ where the elements of X are distinct real scalar
variables. Consider the problem of optimizing X' AX subject to the condition X'BX =
1, B = B’, where A and B are constant matrices, then

X/rggl(x l[X/AX] = A1 = largest eigenvalue of AB™', |B| # 0

= the largest root of |A — AB| = 0;
X/I}Igl)i(n l[X’AX] = Ap = smallest eigenvalue ofAB_l, |B| # 0
= the smallest root of |A — ALB| = 0.

Now, consider the optimization of a real quadratic form subject to a linear constraint.
Letu = X’AX, A = A’ be a quadratic form where X is p x 1. Let BX = X'B =1
be a constraint where B' = (b1, ...,bp), X' = (x1,...,xp) with by, ..., b, being real
constants and xi, ..., x, being real distinct scalar variables. Take 2A as the Lagrangian
multiplier and consider u; = X’AX — 2A(X’B — 1). The critical points are available from
the following equation

3
a—Xu1:0:>2AX—2/\B:0:>X:AA_lB, for |[A| # 0

= BX=MMA"Boi=—".
B'A-'B

In this problem, observe that the quadratic form is unbounded even under the restriction
B’X = 1 and hence there is no maximum. The only critical point corresponds to a min-
imum. From AX = AB, we have X’AX = AX'B = A. Hence the minimum value is
A = [B’A~!'B]~! where it is assumed that A is nonsingular. Thus following result:
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Theorem 1.7.6. Letu = X'AX, A = A’, |A] # 0. Let BX = 1 where B =
(b1, ..., bp) be a constant vector and X is p x 1 vector of real distinct scalar variables.
Then, the minimum of the quadratic form u, under the restriction B'X = 1 where B is a
constant vector, is given by

min [X'AX] = ———.
B'X=1 B'A-'B

Such problems arise for instance in regression analysis and model building situations.
We could have eliminated one of the variables with the linear constraint; however, the op-
timization would still involve all other variables, and thus not much simplification would
be achieved by eliminating one variable. Hence, operating with the vector differential op-
erator is the most convenient procedure in this case.

We will now consider the mathematical part of a general problem in prediction analysis
where some variables are predicted from another set of variables. This topic is related to
Canonical Correlation Analysis. We will consider the optimization part of the problem in
this section. The problem consists in optimizing a bilinear form subject to quadratic con-
straints. Let X be a p x 1 vector of real scalar variables xy, ..., x,,and Y be a g x 1 vector
of real scalar variables yy, ..., y,, where g need not be equal to p. Consider the bilinear
formu = X’AY where A is a p x g rectangular constant matrix. We would like to optimize
this bilinear form subject to the quadratic constraints X’BX =1, Y'CY =1, B = B’ and
C = C’ where B and C are constant matrices. In Canonical Correlation Analysis, B and
C are constant real positive definite matrices. Take A1 and A, as Lagrangian multipliers
and letu; = X'AY — 2.(X'BX — 1) — (Y'CY — 1). Then

)
S =0= AY —lBX = 0= AY = BX

= X'AY = 1 X'BX = )\ (i)
0
8_Yu] =0 =>AX—-MCY=0=AX=MnCY

= Y'A'X =Y CY = Ap. (i)

It follows from (i) and (ii) that A; = Ap = A, say. Observe that X’AY is 1 x 1 so that
X'AY = Y'A’X. After substituting A to A1 and A, we can combine equations (i) and (ii)
in a single matrix equation as follows:

-8 A [X]_
A ocllr|TY™
‘—AB A

o —,\c' = 0. (iii)
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Opening up the determinant by making use of a result on partitioned matrices from
Sect. 1.3, we have

| —AB|| —AC — A (-=AB)'A| =0, |B|£0=>
|A’'B~'A — \2C| = 0. (iv)

Then v = A2 is a root obtained from Eq.(iv). We can also obtain a parallel result by
opening up the determinant in (iii) as

| —AC|| —AB — A(—AC)"'A'| = 0= |ACT'A’ = A®B| =0, |C| #0. (v)
Hence we have the following result.

Theorem 1.7.7. Let X and Y be respectively p x 1 and q x 1 real vectors whose com-
ponents are distinct scalar variables. Consider the bilinear form X' AY and the quadratic
forms X'BX and Y'CY where B = B’, C = C’, and B and C are nonsingular constant
matrices. Then,

max [X'AY] = |A|
X'BX=1,Y'CY=1

min _ [X'AY] = |4,
X'BX=1,Y'CY=1

where )\% is the largest root resulting from equation (iv) or (v) and A?, is the smallest root
resulting from equation (iv) or (v).

Observe that if p < ¢, we may utilize equation (v) to solve for A> and if ¢ < p,
then we may use equation (iv) to solve for A2, and both will lead to the same solution. In
the above derivation, we assumed that B and C are nonsingular. In Canonical Correlation
Analysis, both B and C are real positive definite matrices corresponding to the variances
X’'BX and Y'CY of the linear forms and then, X’AY corresponds to covariance between
these linear forms.

Note 1.7.1. We have confined ourselves to results in the real domain in this subsection
since only real cases are discussed in connection with the applications that are consid-
ered in later chapters, such as Principal Component Analysis and Canonical Correlation
Analysis. The corresponding complex cases do not appear to have practical applications.
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Accordingly, optimizations of Hermitian forms will not be discussed. However, parallel
results to Theorems 1.7.1-1.7.7 could similarly be worked out in the complex domain.
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