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SOME SINGULAR VALUE INEQUALITIES FOR MATRICES
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(Communicated by M. Sababheh)

Abstract. In this paper, we prove some singular value inequalities for sums and products of
matrices. Some of our inequalities will give several generalizations of recent known inequalities.
Among other inequalities, we prove that if A,B,C,D,X,Y are n x n complex matrices such that
X and Y are positive semidefinite, then

5; (AXB* +CYD") < \/H\A*\Z + \C*\ZH H\B*\Z + ‘D*‘ZHSJ'(X@Y)7

for j=1,2,...,n, which is a generalization of an inequality in [12]. Here, s; and ||| denote
the singular value and the spectral norm of matrices, respectively.

1. Introduction

Let M, (C) be the C*-algebra of all n x n complex matrices. The matrix A €
M, (C) is said to be positive semidefinite if (Ax,x) > 0 for all x € C", where (-,-) is
the inner product defined on C”. The absolute of A € M,(C), written as |A|, is defined
by |A| = (A*A)l/ 2, where A* denotes the adjoint (conjugate transpose) of the matrix
A.

The singular values of A € M,,(C), written as sy (A) > s2(A) > ... > s,(A) are
the eigenvalues of |A[, i.e., s;(A) = A;(JA|) for j =1,2,...,n. In fact, it can be seen
that s;(A) =s; (|A]) =5 (A") for j=1,2,...,n.

A norm |||-]|] on M,(C), is said to be unitarily invariant if ||[UAV||| = |||A[|| for
all A € M,(C) and for all unitary matrices U,V € M, (C). The spectral norm, written
as ||-||, defined on M, (C) by ||A]| = HmHax1 ||Ax|| for A € M,,(C) and x € C". It can be

=

seen that ||A]| =s; (A) for A € M,,(C). The direct sum of A,B € M,,(C) is denoted by

A® B and is defined on M, (C) by A®B = [g 1(5)2
j=1,...,n,and s;(A®0) =0 for j=n+1,...,2n.
In [12], the authors proved that if A, B € M,(C), then

} . Note that 5;(A©0) =s;(A) for

Sj(A‘i‘B)éZSj(A@B) (l)
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for j=1,2,...,n. In[15], the author proved that if A, B € M,(C) are positive semidef-
inite, then

Sj(A—B)QSj(A@B) 2)

for j=1,2,....,n

In this paper, we give singular value inequalities for matrices. Some of our re-
sults represents generalizations of the inequalities (1) and (2). Other singular value
inequalities will also be given. It is known that a unitarily invariant norm of a matrix
is a symmetric gauge function of singular values of this matrix, and so, our results
extend to every unitarily invariant norm. For recent results concerning singular value
inequalities we refer the reader to [5], [7], [9], [11], [13] and [14]. Also, for recent re-
sults concerning unitarily invariant norm inequalities we refer the reader to [2], [3], [4],
and [8].

2. Main results

We start this section with some singular value inequalities. For A,B,X € M,,(C)
where X is positive semidefinite and for j = 1,2,...,n, we have the following list of
inequalities:

1 1/2 1/2
5y axB) < 3y (14 +187) x (P +187) ). @)

The inequality (3) can be found in [16].
Applying the useful inequality (see e.g., [10, p. 75]),

sj(AXB) < [|A[|[|B]|s;(X), 4)

for the right hand side of the inequality (3), we get
5 1
55 (AXB") < 5 |IAP +1BP[5; () )

which was given in [6]. Also, the authors in [6] gave a refinement of the inequality (4).
This refinement asserts that

AP 18P

s: (AXB") <
j(AXE) Al |B])?

1
3 A[[IB]|s; (X) - (6)

Clearly, inequality (6) can be obtained from inequality (5) by replacing A and B by

1Bl A 1Al
and
TATl 14Tl

Related to the inequality (5), we have the inequality

B, respectively.

N 1
s (AXB") < S |1X15; (1A + 18P ™
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which was given in [1]. The inequality (7) can also be obtained by applying inequality
(4) on the right hand side of (3) as follows:

syaxs) < 3oy (1P 188) " x (P + 82) )
- %x,- (x'72 (141 +1BP) x'12)
= %s,- (x'72 (1P +18P) x'12)
< I 21X 20 (P +18P)
= ZIXls; (1A +18P).
Combining the inequalities (5) and (7) together, we obtain

s (ax) < smin{ IR+ 182 [5,0). Ix 155 WP+ 18F) ). ®

Based on the inequality (8), we can have a refinement of the inequality (6). This
refinement can be seen in the following theorem.

THEOREM 1. Let A,B,X € M,,(C) be such that X is positive semidefinite . Then

AllllB A B?
o (axp) < 1Al mm{ 00 X115 ( ° 2)}
T

2
Proof. Replacing A by H‘:—H and B by H%H in the inequality (8), we get

A B*) - AP 18P
si| —=X— | <= min si(X), 11X s+ —>
j<A 1Bl )~ 2 { ! Al |18l

and so
A7 1B
500, 1%l ( st
IA]* (1B

2 2

o axs) < JALIBIL {‘ AP, 1Bl

j S 2 2
2 1A= |

Letting X = (JA]* 4 |B[*)", m=1,2,... in the inequality (8), we get the following

corollary.

2
A°1BI®
2
(X 7:1

for j=1,2,....n

AP 1B
2 2
1A= 1Bl

as required. [J

COROLLARY 2. Let A,B € M,(C). Then
2 2\m p*
s; (40AP +1B1)"B")

1. 2 2 2 2 2 2
< gmin{ AP+ 1BP||s; (A1 + 1BPY"), | (Al + 1BP)"

s (1aP+18P) .

for j=1,2,....n
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To state our next result, we invoke the well known fact which asserts that for any
T € M, (C), we have
si(T*T)=s;(TT™) 9)

for j=1,2,...,n. In particular, if j =1, we have

17T\ =TT (10)

THEOREM 3. Let A,B,C,D,X,Y € M,(C) be such that X and Y are positive
semidefinite. Then

s; (AXB* +CYD*) < \/HA*2 + |c*|2H H\B*|2+ |D*\2Hs,-(X@Y)

for j=1,2,....n.

Proof. Let §* = [g 8] , R= [}é 2], W= [glg].Thenforjzl,Z,...,n, we

have

sj(AXB* +CYD")
—5; (S*RW™)

1
< 2 H‘S*FHWFHSJ(R) (by the inequality (5))
_1 [A* 0 AC+B*0 BD
~2||lcof[oo] T Dol |00
1
<

* 0] [A C] B* 0] [BD
<3 (o] ool +[loo] 2] e
(by the triangle inequality)

-S(EE [EBE o<

1 )
<5 (H\A*\2+|C*|2‘ + H\B*|2+|D*\2H>s,-(X@Y).

Sj(X@Y)

Now, for ¢ > 0, replacing A by v/tA, C by v/tC, B by %B7 and D by %D and taking
the minimum over ¢ > 0, we have

5; (AXB* +CYD*) < \/HA*|2+ |c*|2H H|B*|2 + \D*\2HSJ-(X®Y)7

as required. [

Note that Theorem 3 generalizes the inequality (1). In fact, letting A=B=C =
D =1 in Theorem 3, we get the inequality (1).
Other generalizations of the inequality (1) can be seen in the following corollaries.
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COROLLARY 4. Let A,B,C,D,X,Y € M, (C) be such that X and Y are positive
semidefinite. Then

si(axB"+crpr) < | (1P (cP) + (1B & D) | six @)
for j=1,2,...,n.

Proof. For j=1,2,...,n, we have

s;(AXB* +CYD")
<2s;((AXB")& (CYDY)) (by the inequality (1))

s, AO| (X O (B* 0
~“\loc|loy]| |0 D
<||(urelc?)+ (18P e DP) | six & v)
(by the inequality (5)),
as required. [J

COROLLARY 5. Let A,B,X,Y,C,D € M,,(C) be such that X and Y are positive
semidefinite. Then

s;(AXD+ BYC)
2 2 %2 %2
max([ID],c]) (1P &[5 , sl 1) (1P elc?) o
X Si 5
max (JAT TB) max([D]].[IC) ’

for j=1,2,...,n.

Proof. For j=1,2,...,n, we have

5;(AXD + BYC)
< 2s5;((AXD) @ (BYC)) (by the inequality (1))

(B EI )

- A]” @ B D Palc
(max([lA[|,1I1B])*  (max(| D], ]|C]]))?
xmax([[A[,[|B]|) max([|D],[|C[)s; (X @) (by the inequality (6))

max(||D]},|[c]) (A]* @ |B*) , max(lal 1) (1P @lc?)
max([JATT, [B]) max([DI[.[ICT)

xsj(XeY),
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as required. [J

In our next work, we give generalizations of the inequality (2). We start with the
following result which is an application of the inequality (6).

THEOREM 6. Let A,B,X,Y € M,,(C) be such that A and B are positive semidef-
inite. Then

sj(X"AX —YBY*) < max(||A|,[|B]))s; (X*]* & |¥ ) (11)

for j=1,2,....n.

Proof. Since X*AX and YBY™ are positive semidefinite, then for j =1,2,... n,
we have

sj(X*AX —YBY™)
<s;(X*AX ®YBY*)

_([x*o][a0][x 0
“%i\lov]|loB] oy
~([x*o0][AYV2 0 1[AY2 0 ][x O
“Y\lor[|lo B2 [0 B2 oY

_([AYV2 0 7[x o] [x*0][AY? 0
=%\l o B2 loy||0Y|]| 0 B/

(by the relation (9))

o 'Al/2 0 |X*‘2 0 A1/2 0
“\lo B2 0o |y} o B

1 2A 0 A2 o 117 2 2
<— X *
S Zmax(JATLJB]) HO ZBHHH 0 BW] (X @)
(by the inequality (6))
! A1/2 0 ’ %12 2
sn e COLE) | PR BT

%2 2
=max([|A[, [[B])s;(X"["&[Y]7),
as required. [

In the inequality (11), letting A = B = I and replace the matrices X and Y by the
positive semidefinite matrices X 1/2 and y1/2, respectively, we get

siX=Y)<sj(XaY),

which is exactly the inequality (2).
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COROLLARY 7. Let A,B,X,Y € M,,(C) be suchthat X and Y are positive semidef-
inite. Then
5j(A"XA—BYB*) < (max(||A]|, |BI|))*s;(X &)

for j=1,2,....n.

Proof. For j=1,2,...,n, we have

si(A*XA—BYB*) < sj(A*XA @ BYB")

~ ([ar0][xo0][a 0
=Si\lo B||oY]|]|0B*
1 0 0
S 2(max(JA]], [B])) [0 B*BF[ 0 B*B]H
x (max([A],|B]))s;(X ®Y)
(by the inequality (6))
— (max(JA[, |B])s;(X @¥). O

We end this paper by the following corollary. This corollary deals with the largest
singular value of a matrix which is, as we mentioned before, the spectral norm of this
matrix.

THEOREM 8. Let A,B,X,Y € M,,(C) be such that A and B are positive semidef-
inite. Then

|AX + XB|| < v/||A+XBX*|| | XAX + B]|.

Al/2 XBI/2 Al/2X 0
Proof. LetKlz[ 0 0 , Ky = B2 o

] . Then

IAX +XB|| = [[Ki K |
< (1K1K |
= K]l Kzl

= ik PP
— VIK&: [/ [|KaK5 - a2

But,

(13)

KK} = [A +XBX 0}

0 0

and

(14)

xA1/2
Kok — [X A X+BO}

0 0
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So, by the relations (12), (13), and (14), we have

|AX +XB|| < v/||A +XBX*|| | XAX + B,

as required. [
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