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IMPROVEMENTS IN THE UPPER BOUNDS
FOR THE SPREAD OF A MATRIX

PINGPING ZHANG AND HU YANG

(Communicated by I. Peri¢)

Abstract. In this paper, we present some new upper bounds for the spread of a matrix. These
bounds improve the previous results. In addition, one of these bounds can be up to the optimum.
Finally, some numerical matrices are given to show the effectiveness of our results.

1. Introduction

Let C"™*" and I, denote the set of n x n complex matrices and the identity ma-
trix of order n, respectively. For A € C"*", we denote by p(A), r(A), ||Al|F, trA,
A*, spe(A) the spectral radius, the rank, the Frobenius norm, the trace, the conjugate
transpose and the spectrum of A, respectively. If A = (a;;) € C"*", we write R;(A) =
%Zzl |a;j|* and C;(A) = X_, |ai|*. Moreover, A,B € C"*", we denote [A,B] = AB —

Let A€ C™", A, A; € spe(A), the spread s(A) of A is defined by

s(A) = max|A; — 4;].
LJ

The conception of spread was firstly proposed by L. Mirsky in 1956, where upper
bounds were obtained for s(A), and since then the bound for s(A) has been studied
by several authors [1, 2, 3, 4, 6,7, 8, 10, 11, 12]. Now we list some published upper
bounds for the spread of a matrix.

Let A = (a;j) € C"*". A simple upper bound for the spread of A was given by
Mirsky in [8]

trA2\ 3
) < va(jalp - A7 m
which was improved by B. Tu in [11] as follows
@< \[2, min {Iadp+ 1o + 208l e el - 20
s(A) < | Jmin_ 7 7 wllFl|CrllF Pl €
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whereA € C"*" was partitioned as

_ (Ax Bk kxk _
A_<Cka),andAkeC 1<k<n—1. 3)

In 2012, Wu, Zhang and Liao [12] provided the following two upper bounds:

n—1 lrAl2\ & R(A)—CKA»2
s(A) <2\/T (AH% ) ; +Ci(A) + 2Jan2 + 4JAIZ) @

and

s(A)

N

n—1 . |wAP\ 1 - 3
2" ((AHF— A0) - Jhma) )

The bounds in (4) and (5) were improved, respectively, by Sharma and Kumar [10] as

follows
2|trAl?
\/22 apt - AL ©

n

and
1
2lrA2\? :
s<A><<(znA%—'rT) —2||[A7A*}%) . @

The bounds in (6) and (7) are the refinements of the bound in (1) by the fact that

" (Ri(A)C(A)? <X A>+C |A||% and [|[A,A%]||% > 0. However, none of

the bounds in (2), (6) and (7) is uniformly better than the others. This will be shown in
our example.

In this paper, we present three new upper bounds for the spread of a matrix. These
bounds are the refinements of the bounds in (2), (6) and (7), respectively. In addition,
one of these bounds can be up to the optimum. Finally, we use some numerical matrices
to show the effectiveness of our results.

To facilitate our statements, if A € C"*" is partitioned as in (3), we denote

Ay HCkHFBk
el if [|BellrlCllr #0,
/HB/:HFCk Dy
A(k) = CellF
A 0 .
( 0 Dk) otherwise.

In addition, we write A(n) =A, B, =0 and C,=0.
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2. Some lemmas
In this section, we list some useful lemmas

. The first lemma was proposed by
Kress in [5].

LEMMA 1. Let A€ C"". If Ay, -+, A, are all the eigenvalues of A, then

n 1 %
> I < {JlAllk - SA,A%0E
i=1

Next, we present a tighter upper bound for the sum of the squares of the magni-
tudes of all the eigenvalues of a matrix as follows

LEMMA 2. Let A € C"*" be partitioned as in (3). If Ay,--- , Ay are all the eigen-
values of A, then

n

2 . 2 )2 1 * 22
Y 42 < min { (1412 - (Bdlr = ICulF)?) = S 1AG,A" IR} ®)
i=1 Sksn

Proof. There are two cases to consider

Case 1. When [|Bi[r[[Cellr # 0, we let x =y / {FHE > 0.

Since

xl; 0 Ay By {é 0 Ay xBy,
= =A(k
( 0 In—k) <Ck Dy 0 I % Dy (&),
then A1,A2,---, A, are all the eigenvalues of A(k).
Case 2. When ||B||r||Ckl|F = 0, without loss of generality, we suppose ||Ci||r =

0. By Schur decomposition, we know that there are two unitary matrices U; € C*<¥,
U, € Cn=k)x(n=k) guch that

x X

1
07L %k

UiA U = 00
00 -

/lk

and
ikﬂ * k%
0 Agyn *
U.D Uz = A I
0 o . :
0 0 -4,
where il,iz,m A

, An are all the eigenvalues of A(k).
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Let U = diag(U,,U,). Obviously, U is a unitary matrix. Since

11 k% ok
: : 04 +
. (UIAUF UiBUS
UAU™ = Y ] = . )
0 U2DkU2 00 : .o
00 -4,

we know that A and A(k) have the same eigenvalues.
It follows from Case 1 and Case 2 that A;,A,,---, A, are also the eigenvalues of

A(k). Applying Lemma 1 to A(k) leads to

i < {IA®IE - 3 lAk)A kI }
= L1415 — Bl — cellr )~ 5 A A RN

k<n—1)and Lemma 1. [

Nl—

The inequality (8) holds by the arbitrariness of k (1 <

In 1980, Nowosad and Tovar gave the following lemma which can be found in [9].

LEMMA 3. Let A€ C"". If Ay,---, Ay are all the eigenvalues of A, then

Sk < 3 (Racw) .
i=1 i=1

3. Main results

In this section, we will present three new upper bounds for the spread of a matrix.
First, we give a refinement of the bound in (2).

THEOREM 1. Let A € C"™*" be partitioned as in (3). Then

1 rAl2
s(A) < 2<1I<nki£n{<A||% — (I1BllF — HCkHF)2>2 = %II[A(k),A*(k)H\%}2 - t,i>

where | = min{r(A) + 1, n}.

Proof. Firstly, we prove the following inequality
2 S : L,
sAP <2( X WP -7 XA, ©)
i=1 i=1

There are two cases to consider.
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Case 1. When r(A)+1 > n. Suppose that A1, 4,,---, A, are all the eigenvalues of
A and suppose

s(A)zlgang Ajl =12 =24y, 1< p<qg<n.

By Lagrange’s identity, we have

n Y A=Y Al
i=1 i=1

Y A=A = A — A

1<i<j<n

+ Y =AY AP
7=Lj#p.q J=Lj#p.q
1 n
‘A’P_AII‘2+§ Z |7Lp—lq|2
j=1,j7ép,q
n

ES(A)2a

WV

n 2
= EMP — A" =
which gives
1

z(;1 A2 - ;é/w) - 2(;1 . %igxﬂ).

Case 2. When r(A)+1 < n. Suppose that A1, 4,,---, A, are all the nonzero eigen-
values of A. If ¢ > 2, by Lagrange’s identity, we have

n n q q
a M= AP =g Al =D Al
i=1 i=1 i=1 i=1
= Y |u-aP
l<i<j<q

T max |Ai— A2,
2 1<i<j<q

WV

which together with the fact that ¢ < r(A) gives

2 c 2 < 2
max_ |4 — AP < (;w T);M)' (10)

1<i<j<q

Let p(A) = maxi<icq|Ai| = [Ay], 1<10<q.
Since

1
EM’fo‘z < M’fo - 7L1|2+ Ml‘zv

1
5‘140‘2 < M’lo - )Lfo—1|2 + Mfo—l ‘2a
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1
E‘A'f()‘z < |)“l() - A'f()-$-1|2 + |A¢0+1 ‘2a

51 < 1y = Al + 242,

N =

we have

-1 q q
A+ < Y =P+ X 142
j=1

J=Lj#to

q
< L= AP+ Y A1
1<i<j<q Jj=1
q
=QZ|M2—IZM2+ZM ?
= (q+1)2|/1i|2—|27u,-\2,
i=1 i=1
which leads to
2 2 d A, 2 2 d A, 2
< . - .
YIME - I
n 2 n
=2 NP — —— L2
;I | qHI; |
n 2 2 n 2
<2 A‘i - A‘i I
ZI' | "(A)+1|,-=Zi |

which together with (10) gives

n 2 n
A = hi— A <2 il = = [ Y Al
s(A)* = max{ max | il p(A)?} l;\ | r(AH_l‘l; |

I<i<j<q

2 n

= 22\1,-\2_7@1,-\2.
i=1 =1

Hence, the inequality (9) holds from Case 1 and Case 2. Combining the inequality (9)
and Lemma 2 leads to the desired result. [J

REMARK 1. Since [[A[|F — (|Bell = |Cellr)* = IAllF + [IDell7 + 21 Bell I Cel
|[A(k),A*(k)]||% > 0 and I < n, our bound in Theorem I is sharper than that in (2).
Further, our bound in Theorem | can be up to the optimum which will be shown in our
subsequent example.

Next, we propose a refinement of the bound in (7).
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THEOREM 2. Let A € C"™*" be partitioned as in (3). Then

. [trA|2\2 1
s<A><\/2 min { (11413 = (IBdlr = 1Gellr)? = =)= 5

1<k<n

Proof. Let B=A— %I . Applying Theorem 1 to B leads to

, 21 5 |BJ?

s(B) < 2(121,;2"{(”3%—(&F—||ck||p>2) ~ 3 B0.B W} - T )
(12)

where [(B) = min{r(B) + 1, n}. By direct calculations, we have
trB =0, (13)

trA|?
1813 = g — A (14)
and

[B(k), B" (k)] = [A(k),A" (k)] (15)

Plugging (13)-(15) into the inequality (12) leads to

rAl|? 3
5(B) < \/z min (A2 — (1Bl — Gl A5Y ~ Ljiae.ac ez}

1<k<n

which proves the theorem by the fact that s(A) = s(B). O

REMARK 2. Obviously, our bound in Theorem 2 is better than that in (7).

Next, we present a refinement of the bound in (6).

THEOREM 3. Let A € C"*". Then

where | = min{r(A)+ 1, n}.

Proof. Since the theorem can be easily obtained from Lemma 3 and the inequality
(9), we omit it here. [

REMARK 3. Since [ < n, our bound in Theorem 3 is sharper than that in (6).
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4. Numerical example
In this section, we will give some matrices to show the effectiveness of our results.

EXAMPLE 1. Consider four 3 x 3 matrices

201 010

A=[o000], B=(504],
000 020
112 10 15 20

c=[112], D=| 51030
112 10 10 10

In order to compare more intuitively, we list the upper bounds for the spreads of
A, B, C and D given in Example 1 according to (1), (2), (6), (7), Theorem 1, Theorem
2 and Theorem 3, respectively in Table 1.

Table 1: The upper bounds for the spreads of A, B, C and D given in Example 1.

(1) 2) (6) (7 Theol  Theo2  Theo3
A 27080 27080  2.5055  2.5723 2 2.3094  2.2236
B 9.5917 7.7460 73916  7.4833  7.4833  7.4833  7.3916
C 5.0332 46188  4.8244 47234 4 4.6188  4.2357
D 59.1608 50.3945 53.1410 52.0858 50.1167 50.0500 53.1410

From Table 1, we can see that all of the upper bounds in (2), (6), (7), Theorem 1,
Theorem 2 and Theorem 3 are sharper than that in (1). We also see that the bounds in
Theorem 1, Theorem 2 and Theorem 3 are the refinements of those in (2), (7) and (6),
respectively. In addition, none of the upper bounds in (2), (6) and (7) is uniformly better
than the others and neither is those in Theorem 1, Theorem 2 and Theorem 3. Further
more, the bound in Theorem 1 is up to the optimum since s(A) =2 and s(C) = 4.

5. Concluding remarks

From the proof of Theorem 1, we know that both of the upper bounds in Theorem
1 and Theorem 3 are also the upper bounds for the spectral radius. It is easily obtained
that the spectral radius of a singular matrix is less than or equal to its spread. Therefore,
for a singular matrix, the upper bound for the spread in Theorem 2 also bounds the
spectral radius.
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