Scan to know paper details and
author's profile

Spectral Dichotomy of a Matrix Pencil with
Respect to a Circle, Ellipse or Parabola Not
Centered at the Origin

Mouhamadou Dosso, Seydou Traore & Lassana Samassi

Universite Felix

ABSTRACT

Spectral dichotomy methods of a matrix pencil which calculate projectors on the subspace associated
with the eigenvalues inside or outside of any circle, any ellipse or any parabola, were proposed. These
methods are an extension of those proposed in [S. Traoré and M. Dosso, European Journal of Pure and
Applied Mathematics, 15 (2), (2022) 681-725] and [S. Traoré, M. Dosso and L Samassi, International
Journal of Numerical Methods and Applications, 22, (2022) 87-115] to matrix pencil.Before the
presentation of our methods, a reminder of the spectral dichotomy methods of a matrix with respect
to any circle, any ellipse or any parabola was made. Two numerical examples of matrix pencil show the
good calculation of the projectors on the subspaces associated with the part of the plane concerned by
the separation made by the figures.

Keywords and Phrases: spectral dichotomy method, spectral projector, eigen subspaces, eigenvalues.
Classification: MSC: 65F15, 34D09, 47A46.

Language: English

. . LJP Copyright ID: 925651
Great Britain Print ISSN: 2631-8490

Journals Press Online ISSN: 2631-8504

London Journal of Research in Science: Natural and Formal

Volume 23 | Issue 15 | Compilation 1.0 |||||”|||||

© 2023. Mouhamadou Dosso, Seydou Traore & Lassana Samassi. This is a research/review paper, distributed under the terms of the
Creative Commons Attribution-Noncom-mercial 4.0 Unported License http://creativecommons.org/licenses/by-nc/4.0/), permitting
all noncommercial use, distribution, and reproduction in any medium, provided the original work is properly cited.






Spectral Dichotomy of a Matrix Pencil with
Respect to a Circle, Ellipse or Parabola Not
Centered at the Origin

Mouhamadou Dosso® Seydou Traore® & Lassana Samassi®

ABSTRACT

Spectral dichotomy methods of a matrix pencil which calculate projectors on the subspace
associated with the eigenvalues inside or outside of any circle, any ellipse or any parabola, were
proposed. These methods are an extension of those proposed in [S. Traoré and M. Dosso, European
Journal of Pure and Applied Mathematics, 15 (2), (2022) 681-725] and [S. Traoré, M. Dosso and L
Samassi, International Journal of Numerical Methods and Applications, 22, (2022) 87-115] to
matrix pencil.Before the presentation of our methods, a reminder of the spectral dichotomy
methods of a matrix with respect to any circle, any ellipse or any parabola was made. Two numerical
examples of matrix pencil show the good calculation of the projectors on the subspaces associated
with the part of the plane concerned by the separation made by the figures.

Keywords and Phrases: spectral dichotomy method, spectral projector, eigensubspaces,
eigenvalues.

Author o: Université Félix Houphouét-Boigny de cocody-Abidjan. Laboratoire de Mathématiques
fondamentales et Applications.

UFR de Mathématiques et Informatique, 22 BP 582 Abidjan 22, Cote d'Ivoire.

o: Université Jean Lorougnon Guédé, Daloa, Cote d'Ivoire.

p: Université de San-Pedro, Cote d'Ivoire.

| INTRODUCTION

Spectral dichotomy methods were introduced by S. K. Godunov in [6] for the study of stability in the
sense of Lyapunov. They consist in determining whether or not there are eigenvalues of a given matrix
or a matrix pencil inside or outside a closed contour. If there are no eigenvalues in a neighborhood of the
contour, these methods compute iteratevely the projector onto the invariant subspace associated to the
eigenvalues of the matrix or the matrix pencil inside the contour. This computation is accompanied by
the spectral norm ||H|| of a Hermitian positive definite matrix H called the dichotomy condition number.
Initially developed on the imaginary axis by S. K. Godunov [6], these methods have been extended to
the circle by Bulkgakov and Godunov in [2]. More efficient methods for computing the spectral projector
and the dichotomy matrix in the circular case were proposed by Malyshev in [11, 12], Sadkane and Dosso
in [4], Sadkane and Touhami in [17]. The methods of spectral dichotomy of a matrix or a matrix pencil
with respect to the ellipse or parabola are respectively transformations of the methods with respect to
the circle or imaginary axis. The methods with respect to the ellipse have been proposed by Godunov
and Sadkane in [8, 9], Malyshev and sadkane in [14] and Sadkane and Touhami in [17] and those with
respect to the parabola by Malyshev and sadkane in [14] and Sadkane and Touhami in [17]. Traoré et al.
in [19, 20, 18] applied the dichotomy methods of a matrix with respect to the circle, the ellipse and the
parabola all not centered at the origin.
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Let zB — A be a regular matrix pencil with A and B € R™*"(n > 1) with B non singular. The aim of
this paper is to propose some methods of spectral dichotomy of the matrix pencil zB — A with respect
respectively to the circle C(€2,7) of center 2 with affix w # 0 and radius r > 0, the ellipse =, of equation

2 2
<x_x°) +<y_by°> —1, a>b>0 (1.1)
a

and of center zg = xg + iy different from 0 and the parabola of equation
2p(d — x) = (y — pb)? (1.2)
with p > 0. pld =) =y = 2b)

Our work is organized as follows. In the section 2, we recall the spectral dichotomy methods of a
matrix pencil with respect to the circle and the ellipse [16], all centered at the origin and with respect
to the imaginary axis [16]. Algorithms developed in this section are useful for the sequel. In section 3,
we propose new algorithms to compute the spectral projector and dichotomy matrix of a matrix pencil
with respect to a circle, an ellipse or a parabola off centered at the origin. In this section, we use special
matrix pencils to bring us back to the algorithms seen in the section 2. In section 4, we illustrate our
results using graphs and tables to visualise and demonstrate the accuracy of our algorithms.

Throughout this work, we will use the following notation : the symbol ||.|| denotes the 2-norm for

vectors and matrices. The identity matrix (respectively the null matrix) of order k& will be denoted by Iy
(respectively Of) or just I ( respectively 0) if the order is clear from the context.

Il SOME METHODS OF SPECTRAL DICHOTOMY OF A MATRIX PENCIL

Let zB — A be a matrix pencil with A, B € R"*", (n > 1).

2.1 Method of spectral dichotomy of a matrix pencil with respect to a circle centered at the origin

Suppose that the matrix pencil zB — A has no eigenvalue in a circle C(O,r), (r > 0). Then

27 —1
p— L (B _ ewA) Bdf (2.1)
2m Jo r

is a spectral projector onto the subspace corresponding to the eigenvalues of zB — A inside the circle
CO,r) .

The numerical computation of P is accompanied by the dichotomy condition number given by the spectral
norm of the Hermitian positive definite matrix

1 G A\ S AN
H=_— <B — e_’9> HO <B - e_’9> do (2.2)
2m Jo r r

where H(®) = H(®" > 0 is a given arbitrary matrix.

Consider the cyclic and finite linear system [§]
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From its solutions Z,EQJ), the following theorem allows to obtain the values ofP and H (see [8, 16]). ©
©
Theorem 2.1 We have ;
= | . i = 7 @) @) p
P= j!I|r[r11 Pi with Pj = Z;'B Z; 'B (2.4) ;
and i" a
) : (&)
= i i - @) 2')y.
H= lim H;  with H = B (Z7) HoZ,o ), (2.5) c
= 2
)
Hj = VJ Hj 1Vj + Wj Hj 1Wj (26) S
e
2l A 2l 2] A 2l 8
whereV; = BZ$ ), ?zi ) and w; =BZ{’ ?z; - -
o
(79}
As for the computation of ZIEZJ) and H;, they are explained in the following theorem (see [16]) ()
o
Theorem 2.2 Let . @ s
Z:77 = o Zy = _
1 0 2 0 =
and forj =2;3 c
2) 2l 1 -
z8)=2z% ) ;1 k=1;2, 2t =
o
-
i i1
ZIE2+2)J 1:21524.21)1"] 1 k=1;2, 201 g
and forj =2;3 °
c
o
Aj 1+Bj 1=1, 2.7 0
jatrj oa=1ly (2.8)
(@Aj 1 1n) j1=A 1 (2.9)
with A
. .
A iz Tz ) =z )
and
Hi= j 1Hj 1 j 2+ (ln i 1) Hj 1(n i1):
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