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AN EIGENVECTOR-EIGENVALUE-IDENTITY FOR
MATRICES WITH A NON-SEMI-SIMPLE EIGENVALUE

JIAWEN DING AND JIU DING*

(Communicated by Z. Drmac)

Abstract. We prove an eigenvector-eigenvalue-identity for a complex matrix, concerning some
orthonormal basis of the generalized eigenspace associated to an eigenvalue that has exactly one
Jordan block in the Jordan canonical form of the matrix. The new formula extends the previous
one for the case of simple or semi-simple eigenvalues.

1. Introduction

Recently, the so-called eigenvector-eigenvalue-identity

vii2 = T2 [A(A) = A(A))]
N HZ:I,k;&j Mj (A) - Ak(A)} ’

ey

which was named in [2] and obtained independently several times by different authors
for Hermitian matrices and more general normal matrices since the 1960s (see, for ex-
ample, [5, 6] and the references in the expository paper [2]), has inspired much interest
in the literature. The paper [2] surveyed a “surprisingly complicated” history of the
development for the eigenvector-eigenvalue-identity in linear algebra, numerical linear
algebra and the other areas, and provided some extensions for more general matrices.
Inspired by the first proof given in [2] that is based on the concept of the adjugate of a
matrix, and with the help of an orthogonal projection technique, the identity has been
proved to be true in [4] for a class of diagonalizable matrices, based on a more general
result without the original orthogonality assumption of the involved eigenvector to the
ones of other eigenvalues.

The formula (1) expresses the modulus square of the i-th component of the j-th
eigenvector in a normalized eigenvector basis vy,...,v, of C" in terms of their cor-
responding eigenvalues A;(A),...,A,(A) of an n x n diagonalizable matrix A and the
eigenvalues A (4;),...,A,—1(A;) of its sub-matrix A; that remains after the i-th row
and the i-th column are deleted from A.

It is easy to see that modulus squares of components for a single eigenvector can-
not be uniquely determined by a mathematical formula in terms of only eigenvalues in
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the case that the associated eigenvalue is not simple, because of the fact that either the
corresponding eigenspace is at least two-dimensional or there are generalized eigenvec-
tors for the given eigenvalue. In fact, formula (1) has no meaning when its right-hand
side denominator becomes zero, or equivalently, A;(A) is a multiple eigenvalue.

Can one discover a relation between eigenvalues and modulus squares of eigen-
vector components for more general matrices? As suggested by Remark 4 of [2], an
extended eigenvector-eigenvalue-identity could be obtained with the help of formula
(11) therein when the matrix A is non-normal but still diagonalizable and the concerned
eigenvalue is simple. An extended eigenvector-eigenvalue formula has been found in
[3] when the concerned eigenvalue is semi-simple for a diagonalizable matrix, based
on a differentiation analysis of the involved determinant functions. However, as men-
tioned above, it appears impossible to determine the component modulus square of an
individual eigenvector from the formula if the eigenvalue has algebraic multiplicity at
least two, but the sum of the modulus squares of the components for all the normalized
eigenvectors, which correspond to the same eigenvalue and form an orthonormal basis
of the eigenspace, can be expressed in terms of the eigenvalues of A and its various
principal sub-matrices that are obtained by deleting several rows and columns of the
same indices up to the order determined by the multiplicity of the eigenvalue.

The question remains whether a similar formula is available when the eigenvalue
is not semi-simple. The present paper aims to address this problem. We shall give an
eigenvector-eigenvalue identity for the sum of the component moduli of the eigenvec-
tor and generalized eigenvectors associated to an eigenvalue that is not semi-simple and
corresponds to only one Jordan block in the Jordan canonical form of the matrix, based
on the concept of the adjugate of a matrix, the differential analysis of the related de-
terminant functions, and a structural analysis for solving the resulting upper-triangular
Toeplitz or more general upper triangular system of equations.

The paper is organized as follows. In the next section we give useful terminologies
and preliminary results for the preparation of proving the main theorems in Sections 3
and 4. An eigenvector-eigenvalue-identity will be proved in detail in Section 3 with a
simple but rather strong assumption. A more general result will be given in Section 4
with a weakened condition. We conclude in Section 5.

2. Basic concepts and three lemmas

A complex number A is called an eigenvalue of an n x n complex matrix A if
there exists a nonzero n-dimensional complex vector v such that Av = Av. The vector
v is an eigenvector of A associated to eigenvalue A. A number A is an eigenvalue of A
if and only if it is a zero of the n-th order characteristic polynomial ¢(z) = det(zI —A).
The power index of the linear factor z— A in the factorization of ¢(z) in the complex
field C is the algebraic multiplicity of A. The null space N(A — AI) is called the
eigenspace of A and its dimension is the geometric multiplicity of A . It is well-known
that the geometric multiplicity of A is less than or equal to its algebraic multiplicity. If
they are equal, then the eigenvalue A is said to be semi-simple. In particular, a semi-
simple eigenvalue of multiplicity one is called simple. A matrix A is diagonalizable if
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there exists a nonsingular matrix V such that V~'AV is a diagonal matrix. The matrix
A is diagonalizable if and only if every eigenvalue is semi-simple.

For an eigenvalue A, the smallest positive integer r satisfying the equality N[(A —
A"} =N[(A—AI) "] is called the index of A and is denoted by V(2 ). The null space
N[(A—AI )"(M} is referred to as the generalized eigenspace, and its nonzero elements
that are not eigenvectors are called generalized eigenvectors associated to eigenvalue
A. It is well-known that v(A) > 1 if and only if the algebraic multiplicity of A is
greater than its geometric multiplicity.

Although not every matrix is diagonalizable, any square matrix has its Jordan
canonical form. Namely there exists a nonsingular matrix V such that J = VAV is
a block diagonal matrix with Jordan matrices as its diagonal blocks. A j x j Jordan
matrix J;(A) associated to eigenvalue A is a matrix of the form

A1 0 007
OA10--0
| TR
JiA)=1... . . ol 2)
00 Al
00 - - 0 2|

The Jordan block J;(A) is nonsingular when A # 0, and its inverse is

e T R B (=1)71A~7
0 A7l A2 (=12l
I B :
LT = : : (3)
0 0 _A—Q
. 0 0 e 0 0 A1 ]

The major mathematical concept that will be used to prove the main results in the
next two sections is that of the adjugate of a matrix. Given a square matrix M = [m;;],
the cofactor matrix M;; of its (i, j)-entry m;; is the sub-matrix obtained by deleting the
i-th row and the j-th column of M (see [1], p. 114). If the two indices i and j are the
same, we simplify the notation M;; to M;. When the cofactor operation is performed in
succession, we write (---(Mj,)---);, as M;, .. ;. for the simplicity of notation.

The definition of the adjugate adj M of M is as follows. It is a matrix of the same
order as M and its (i, )-entry is (—1)""/detMj;. It is well-known that adj M -M =
M -adjM = detM - I, so when M is nonsingular,

adj M = detM -M 1. (4)

The following lemma is Fact 10.12.8 in the book [1] and its proof can be found in
the source reference cited therein.
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LEMMA 2.1. Suppose M = M(z) is a differentiable matrix function from an open
domain of C to C"*". Then

d
—detM(z detM?(
2 de Ze (z),

where each M (z) is a matrix of the same order as M(z), which is obtained via differ-
entiating the entries of the i-th row of M(z).

LEMMA 2.2. Let M € C"*" and z € C. Then for a nonnegative integer t < n, the
t -th derivative of the function det (zI — M) with respect to 7 is

n—t+1 n
detzl-M)="Y --- Y det(zl —M;,.;)
=1 i1=1
n—t+1 n n—t
S e A ®
=1 i=1k=1

where A (M, . ;) are the eigenvalues of the (n—t) x (n—t) matrix M,
the algebraic multiplicities.

Ji o countlng

Proof. By Lemma 2.1, the fact that the derivative of the i-th row of zI — M is the
i-th row of I, and the Laplace expansion of a determinant along a row,

det'(zI — M) = Z det(zl —M)?¢ Zdet (zl — M,). (6)
i=1 i=1

So (5) follows by using repeatedly (6) and the fact that the determinant of a matrix is
the product of its eigenvalues, counting the algebraic multiplicities. [

We also need some properties of Toeplitz upper-triangular matrices.

LEMMA 2.3. Let uy,...,u; and vy,...,v; be two finite sequences of k vectors,
and let cy,...,cr be k numbers that form a k x k upper-triangular Toeplitz matrix C.
Then the following equality holds:

cl C2...ck u{{

0 ¢ R i
[vl...vk] .
D 690) :

H
00 ¢ Uy

—clxvlu —|—cz2vul+l+ - 12vul+k 2+ckv1uk. @)
i=1
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Moreover, if C is nonsingular then

—1
€1 € Gk Bi B2 B

Oc ™o | _1lOoB " :
Y
00 ¢ 00 - B
where the B; are given recursively by
&ZL@Z—%&A—W—WA&—WJ%:%7hﬂwwk ®)

Proof. The proof of (7) and B, = 1 is direct. For the remaining part, it is enough
to assume that ¢y = 1, and so oy = ¢; for t = 2,...,k. Then, since the inverse of
a Toeplitz upper-triangular matrix is also Toeplitz upper-triangular, letting the (1,7)-
entries of C-C~! be 0 gives

Bi+omB1+-+0_1f+o=0, 1=2,.. .k,
from which (8) follows. [l

3. An eigenvector-eigenvalue-identity

Let A = [a;;] be an n x n complex matrix such that one eigenvalue of A, which is
denoted by A throughout the paper, is not semi-simple. Hence, A is not diagonalizable.
We list all the eigenvalues of A as

AMA), - An(A)s As 1 (A), s An(A),

counting the algebraic multiplicities, where A;(A) =--- = A,,(A) = A and A, # A for
k=m+1,...,n. We assume that A,,,1(A),...,A,(A) are semi-simple eigenvalues for
the convenience of some computations below. Also for the simplicity of analysis, we
assume that the Jordan canonical form J = V"'AV of A has only one Jordan block
associated to eigenvalue A, which is the first block in J. Thus, V(A1) = m, and with V
partitioned as

V= [V Vo Vst -V,

where vi,...,v, are linearly independent eigenvectors or generalized eigenvectors of
A, its first m columns vy,... v, satisfy
Ay v =i v I (1), ©)
where J,,,(1) is given by (2).
By (9), the eigenvector v; and the generalized eigenvectors v, ..., v, associated
to eigenvalue A satisfy the recursive relation
(A—=AI)v; =0,

(A=ADvy =y,

(A - 2fI)Vm =Vm—1,
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from which (A — AI)"v,, =0 and (A — A1)" v, = v; ;é 0. For any complex number
z that is not an eigenvalue of A, since (zf —A)[vi - v| = —[vi-+ V]Jm(A —2), we
have

(2 —=A) 1 vm] = =1 v I(A —2) 7L

It follows from the inverse formula (3) that

(e —A)"v =(z— 1) vy,
(=AW = (z—A) 2+ (z—A) s,
. (10)
(=AY =(E—A) ™+ + (2= 21) .
We further assume that the vectors vy,...,v, form an orthonormal basis of the
generalized eigenspace N[(AI —A)™], and such an eigenvector and generalized eigen-
vectors associated to A are orthogonal to the eigenvectors vy, 1,...,v, associated to

Am+1(A), ..., Ay (A), namely
v;{vkzo, Vi=1,....mk=m+1,....n
Let z be a complex number that is not an eigenvalue of A. Then by (4),
adj(zl — A) = det(zl —A)(zl —A) ™!

Since the determinant of a matrix equals the product of all its eigenvalues counting their
algebraic multiplicities, for s =1,...,n,

adj(zl —A)vs = ﬁ [z— A(A)]- (I —A)" 1y
k=1

= g(2)(z—A)"(d —A) v, (11)
where g(z) = [1}_,,.1 [t — A4(A)]. Then (11) and (10) imply that

adj(zl —A)vy = g(z)(z—A)" vy,
adj(zl —A)vy = g(2)(z— A)" 2 [vi+ (z— A)va],

' 12
adj(zl —A)vpy1 = g(2)(z—A) [Vl +(z=A)vp+-+ (Z_A)m—zvmil] 7 (12)
adj(zl —A)vm = g(2) 1 + (2= A)va+ -+ (2= 1) v]
so letting 7z — A4 leads to
adj(AI—A)vy; =0,
- (13)

adj(AL—A)vpy =0,
adj(Al —A)vy,  =g(A)v



EIGENVECTOR-EIGENVALUE-IDENTITY 1247

On the other hand, for s =m+ 1,...,n, the eigenvalues A, are assumed to be
semi-simple and we have

(zI—A)flv_Y = (Z—ls)flvs-

Hence, by (11),

adj(zl —A)vs = gz 2—A) My
( [z—A(A )]) (z—A)"vs (14)
k=m-+1 ks
and when z — A we find that
adj(AI— Ay, =0, s=m+1,...,n. (15)
Recall that vy, L {vi,...,Viu—1,Vims1,---,Vn} by the assumption, and since {v{,...,v,}

is a basis of C", it follows from (13) and (15) that
adj(Al —A) = g(A) v, (16)

Next, we take derivatives of the functions adj (zI — A)v, with respect to z for each
s. The m formulas of (12) can be written compactly as
N

adj(zl —A)vs =g Z ynestkely s=1,..,m.

Let hy(z) =35 _; (z— A)" "1y, Then for r=0,...,m—1,

] m—s+k—1 m—s—r+k—1
=nr Zcm s—r+k— 1 A’) Vi

where s’ = max{l,s—m+r+1} and Cj- =i!/[j!(i — j)!] is the combination number.
Hence, for s = 1,...,m, the ¢-th derivative of adj(z] — A)vy is

t
o) el =) = [g@he@] = 3, g (1" (2)
t
_ 2 r!Ctrg(t 2 C;1n1 ;+lrc+k1 1 A)mf.\'frJrkflvk. (17)
r=0

Forany t =0,1,....m—1and s<m—t—1,since k> 1 and r <¢ in (17), m—s —
r+k—1>m—s—r>m—s—t>1. Thus, all the powers of z— A in the summation
of (17) have positive indices, from which

adj" (A1 — A)vs_hmadj()(zl—A)vS:O, Vs=1,....m—1—1.
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On the other hand, for s =m —¢,...,m, since the powers of z— A in the inner summa-
tion of (17) have zero index in the first term and positive indices in the following terms,
we see that

adj (AL—=A)vs = Z M FICOVs—mirt1

g )

)sterrJrl =1! Z (t — r)‘ Vs—m+r+1,

r=0 (t - r)‘ r=m—s

where we have used the convention that vy, 4,+1 =0 when s —m+r+1<1.
In particular, as an illustration of the above formula, when ¢ = 1, we have

adj(AI = A)vy—1 = g(A)v1 and adj' (A1 —A)vm =g'(A)vi +g(A)v2,  (18)

andif t =m—1,thenfor s=1,...,m,
. (=12 A
adj(mfl)(lI—A)vsz(m—l)! ( 1(>!>v1+-- —l—% 5
Furthermore, from (14) we obtain that
adj (A —A)vg=0, Vs=m+1,. t=0,....m—1.

We are ready to find the expressions of the derivatives adj)(AI —A) for r =
I,.. — 1, following the same idea as for the expression (16) of adj(Al —A). By
(18) and since that

adjf (Al —A)yvy=0,5s=1,....m—2,m+1,...,n,

adj' (A1 —A) = [vi v [g(om i((it))] [E’@_l] '

Similarly,

H

Vin—2

adj’"(AI—A)=[vy va v3] | 0 2g(A) 2¢'(A) | | v,
0 0 2g(a) | |vE

In general, for t =0,1,....m—1,
(t)

g(A) g'(A) -+ BT
H

- Vi

adi (AT —A) =11 [ --vpa] | O &) o

: g H
0 0 g(A) "
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Hence, by (7) of Lemma 2.3, for r =0,1,...,.m—1,

t+1 /

2’ 13
adi) (11— A) = [gf)—>z”1+ S it

i=1

(1*1) g (A
l—l EV, m+t2+ ( ) H]

More explicitly, we have

adjO(AI—4) =0 [gg_%lvg] ,
adiD(A1—4) =11 [% (vivE_ + vy )—i—g( )vlvH}
adJ (JLI A) :2![5’2&) (vlvm 2—|—vzvm 1+V3Vm)

+ gi' (Vlvm 1+v2vm) + 557 2(%)‘}1‘)’['{} ’

adj" V(A1 —A) = (m—1)! [AE)_)'L) L vivi + S u 2;11 Vvl

I g™ D). g
(m— 2 2 ViV m+t 2 (m—1)! V]Vm}.

Fort=1,...,m,let
~adj™ ) (A A)
T (m—1)!

be the n x n matrices. Then the above system can be written as

and X; = vlv? —|—vzv,li1 +~~~+vm_t+1vZ

M) g'A) g"(A) . D) T
or 1r 2! ((mz N X B
! A m
0 H#...g(m()) X, B,
2 '(A Xin— B
0 0 % l(i) XZ 1 BZ 1
Lo 0o - 0 &2
From the matrix inverse expression of Lemma 2.3,
X1 ﬁl ﬁ2 ﬁ3 ﬁm B
X> . 0 BB Bu| |B2
: T | LT : ’
Xm 1 00 o ﬁl ﬁ2 Bmfl
Xm 00 -0 ﬁl Bm

where B are given by (8), in which o = g=(1)/[(r —1)!g(A)] for r =2,...
Consequently,

1 & & dj" " (AI—A
Bt =xi—gpn - ST lEY o
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We are ready to state and prove the main result of this paper.

THEOREM 3.1. Suppose A is an n X n complex matrix with eigenvalues
Ayeiis Ay A1 (A), .., An(A),

counting the algebraic multiplicities, such that V(L) = m and Ai(A) £ A for i =
m-+1,....,n. Assume that the Jordan form J =V~ AV of A has J,(1) as the first
Jordan block of J and the eigenvalues Ayy1(A), ..., Ay(A) are semi-simple. If the first
m columns of V = [vi---v,]| form an orthonormal basis of N[(AI —A)"] and vj is
orthogonal to vy forall j=1,....m and k=m+1,...,n, then for i =1,....n, the
following eigenvector-eigenvalue-identity holds for the i-th components v;; of v; with
j=1,....m

ﬁt n—m-+t n—1n—m+t—1

zw ST P e IO LD M | (R CENCHIN} HC)

t=1 lm =1 i1=1 k=1

where g(A) =TT;_,1 [A — M&(A)],B1,. .., B are given by (8), in which oy = %

fort=2,....m, and X [(Ai)il,...,inH] are the eigenvalues of the matrix (A;)i, ._i,_, for
k=1,....n—m+t—landt=1,....m

Proof. By the definition of the adjugate, the (i,i)-entry of adj ") (A1 —A) is
det"” ") (A1 — A;), which is, by (5) of Lemma 2.2,

n—m-+t n—1n—m+r—1

et 1) =5 SR G ana))

im—r=1 i1=1 k=1

Here, the summation notations disappear by convention when 1 =m

Since the (i,i)-entry of the left-hand side of the matrix equality (19) is f [vij 2,
by equating it to the (i,i) entry of the right-hand side of (19), we obtain the desired
formula (20) for X, \v,-j|2. O

REMARK. For the matrix A = VJV ! satisfying the conditions of Theorem 3.1,
let B=Q"AQ and U = Q"V with Q aunitary matrix. Then B=UJU !, so B has the
same Jordan canonical form as A. Since the unitary matrix Q¥ preserves the 2-norm
and orthogonality of vectors, B also satisfies the conditions of the theorem. However,
even though A and B have the same eigenvalues, the equality 3 uij|? = g i?
is not valid in general, because it is not guaranteed that [u;---uy] = [vi - vy]T for
some unitary matrix 7 .

Adding up (20) for i = 1,...,n gives the following equality among all the eigen-
values of A and its principal sub-matrices of various orders.
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COROLLARY 3.1. Under the same conditions of Theorem 3.1,

m [T A —(4)]
k=m-+1
ﬂ n—m-t n—1 n—m+t—1

Zi (m_t;)v , 2 X {A =X [(Ai i) } -

Cip=1 =1 k=1

n

i=1

To have a taste of Theorem 3.1, we present a special case as a corollary.
COROLLARY 3.2. Under the same conditions of Theorem 3.1, if m =3, then

vir|> =+ vl >+ [vis|?

1 rnc2nclind na g(A) noln=2 "
:—zg(migliglg{ - k[(Ai)il,iz}}—g(MZiZ,”g{ — M [(AD)i, 1}
SR WL
+[g(7t)3 2g(7L)2L1:[1M M(A)), i=1,...,n. 1)

We illustrate the above identity with the following example.

EXAMPLE. Consider the matrix

1 -2 -2 0

1|2 o 1|2 0
V1 3 2> V2 3 N V3 3 11 V4 = 0
0 0 0 1

constitute an orthonormal basis of C* such that
Avy =0, Avay = v, Avs =v), Avg = 1y,

so they satisfy the conditions of Theorem 3.1.

Now, from
—450
A== 220,
009
we have
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It follows that

AlAr) =1, ha(Ar) = ¢1_99_1’ As(Ar) = _¢1—99+1;
Ml = 2, Jal(An)i] = LA [(A0:] = 5, Aal(An)a] = 1,
mlans = V2L gy = - 2L
M1 = 1 Al = 1. Al =,
MlAn)12] = 5, Al(A02a] =~ 5. Al(Anaal = 5.

Since g(z) = z— 1, we see that g(0) = —1,¢’(0) =1, and g”(0) = 0. Thus the right-
hand side of (21) with n =4 and i =1 is

2 3 3 2 3
%Z 2 M [(An)is)] EHM[(A%HHM(AI)
ih=1i1=1 1=lk=1 —
_1 1+1+2+%—f—‘—‘>
2 9 9 9 9
2,4 V-1 V1 V-1 VD4
9 9 9 9 9 9
_;4'%—%—1=|V11\2+|V12|2+\V13\2,

which is the left-hand side of (21) with i = 1. This verifies Corollary 3.2 for i = 1. The
other identities for the components of i = 2,3,4 can be verified in the same way.

4. An extended result

The assumption that vy,...,v,, satisfying A[vy---vy] = [vi -+ vim]Jm(A) form an
orthonormal basis of the generalized eigenspace N((A — AI)™) is quite strong in Theo-
rem 3.1. In this section we try to weaken it to get a similar result. The idea is to change
the Jordan block J,,(A) to an upper triangular matrix with diagonal elements A . This
will provide more freedom for the orthogonality condition required in the eigenvector-
eigenvalue-identity. For the simplicity of computation and presentation, we only give
the generalization for m = 3, but the idea is exactly the same for general m.

As in the last section, suppose A has a non-semi-simple eigenvalue A of algebraic
multiplicity 3 and geometric multiplicity 1. Let u;,us,u3 be an orthonomal basis of
N[(A — AI)?] such that

Aab
A[uluzug}:[ulugw]A;A: OAc|. (22)
004
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The condition (22) implies that u; € N[(A — AI)/] \ N[(A — AI)/~1] for j =1,2,3.
Conversely, if u; € N[(A — AI)/]\ N[(A — AI)’~] for j =1,2,3, then (A — /ll)ul
0,(A—Auy = auy, (A — Al)uz = bu; + cuy for some numbers a,b,c, that is (22) is
satisfied. Also it is easy to see that @ = ufl Auy,b = ul Aus, and ¢ = ugAug.

We further note that if (9) is satisfied for a basis v 1,\12, v3 of N[(A —AI)3], then
there is an orthonomal basis uy,u,u3 of N[(A — AI)?] that satisfies (22) for some
constants a, b, c. In fact, since the Jordan vectors v; € N[(A— A1)/]\N[(A— AI)/~1] for

j=1,2,3, starting with u; = vy /y /v 1 v1, the classic Gram-Schmidt orthogonalization

process will produce an orthonormal basis u1,u2,u3 of N[(A — AI)?] that satisfies (22).
This shows that there exist orthonormal bases of N[(A — A1)?] that satisfy the weakened
condition.

The condition (22) implies that (zf — A)[u; up us] = [u---u3](zl — A) for any
complex number z, so when z is not an eigenvalue of A,

(2 — A) " Muy up uz) = [uy up us)(z — A) 71,

where
(z—A)? alz—A) b(z—A) +ac
(Zd-AN)""=@z-1)3 0 (z—2)? c(z—1)
0 0 (z—A)?
Therefore,

(zd —A)'uy = (z—A) "y,

(zI —A)~ 1 =alz—A)2u; + (z— ) luy,

(zl —A)~ 1 = [b(z—A) 2 +ac(z—A)Pur +c(z— 1) up
+ (Z—A)ilu}

Since adj (zf — A)us = g(z)(z— 4)3 (el — A)~luy for s = 1,2,3,

adj(zl —A)uy = g(z)(z— A)%uy,
adj(zl — A)uz = g(z)[a(z = A)ur + (z— A)ua), 23)
adj(z — A)uz = g(2){[b(z— A) +aclu; +c(z = A)uz
+ (Z l) u3}
Letting z — A, we have
adj(Al —A)u; =0,
adj(Al —A)uy =0,
adj(Al —A)uz = acg(A)uy
It follows from the above and (15) that
adj(Al — A) = acg(A)uuf. (24)

Differentiating the expression of each adj (zI — A)u, in (23) gives that

{adj/(zI—A)ul = 18/(2) (e~ A +28() (e = A)Jus,
adj" (el —A)ur = ["(2) (e = 2)” +4¢ (@) (e~ ) + 28 (2)]u:
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adj (2 = A)uy = alg'(z)(z— ) + g(2)uy
+[¢'(2)(z— A)* +28(2) (2 — A)]uz,
adj’ (el —A)ug = a[gf( ( ?L)+2g( )ur

2)(z—
+[8"(2)(z—A)* +4¢(z )( —A) +2g(2)]ua;

adj (zI —A)uz = [bg' ([Z E
+1[¢'(2)

adj” (zI — A)uz = [bg”( )/E
z

—A)+acg'(z) + bg(2)]u
)z~ ) g(2)]uz
(2= A)*+2¢(2)(z— A)]us,
72— A) +acg"(z) +2bg' (z)Juy
2)(z—A)+2¢'(2)]uz
z—A)*+4¢'(2)(z— 1) +2g(2)u3

[/
+[¢"(

Taking the limit of z — A, we see that

adf (AT —A)u; =0,

adj/ (Al —A)uy = ag(A)uy,

adj’ (Al —A)uz = [acg' (L) +bg(A)|uy +cg(A)ua,

adj’ (A —A)uy = 2g(7t)u1,

adj” (A — A)uy = 2ag’ (A )uy +2g(A)uz,

adj’ (Al — A)uz = [acg"(A) +2bg'(A)|u1 +2cg' (A )uz + 28 (A )u3

By the same method as in the previous section, we find that

adi/ (A1 — A) = [y 0] [ag(l) acg’(l)erg(?L)} [55} 7

0 cg(A)
28(4) 2ag'(A) acg"(A) +2bg'(A) ] [ufl
adj’ (Ml —A)=[uyupu3] | 0  2g(A) 2¢g'(A) ull |
0 0 2g(R) ufl

Together with (24), we have

adj(?LI—A) = acg(A)uyull,

adj' (Al —A) = g(A)(auyuy + cupull) + [acg' (L) + bg(A)uyull,

adj’ (A1 —A) = Zg(l)(ululf + upud! +uzufl ) +2¢' (A) (aur ulf + cupul))
+ [acg”(A) +2bg' (M) uyull,

which can be written as

2
= ad]/(lI—A) )

g(A) g(A) F¢"(2) +bg(?t)] r] adj’ (1)
adj(AI—A)
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where X; = um{i + ugug + I/L3M§I,X2 = aulug +CM2M§I,X3 = ulugl. Thus

X7 [ g(A) €g"(2) +bg(a)] [ adi’aia

Xo| =] 0 g(1) acg'(A)+bg(2) adj/ (X1 — A)

| X3 0 O acg(A) adj(Al —A)

[ 1 g4) d)? ') b () 1 y

s g(A)? g(A)° T 2% 2(;; ac <gmz - m) adj (2AI—A)

= _1 _8 ) . B

0 8(4) g(A)2  acg(A) adJ' (AI—-A)
0 0 1 adj(AI—A)

L acg(2)

Consequently,

H H n_adi"(AI-A)  ¢'(A)
uiuy +uguy +uzuy = 26(0) 2(1)?

gz ") b (g/(l) _ L)] adj(Al— A).

adj/ (AL — A)

(
g(A)* 2g(A)* " ac \g(A)* (A)
THEOREM 4.1. Suppose A is an n X n complex matrix with eigenvalues
A A A A4 (A), .. An(A),

counting the algebraic multiplicities, such that v(A) =3 and A; # A for i=4,...,n.

Assume that the eigenvalues Ay(A),...,A,(A) are semi-simple. If uy,uy,u3 form an
orthonormal basis of N[(AI — A)?] that satisfies (22) and they are orthogonal to each of
linearly independent eigenvectors ua, ... ,u, of A associated to the eigenvalues A4(A),

..y An(A) respectively, then for i =1,...,n, the following eigenvector-eigenvalue-iden-

tity holds for the i-th components u;;j of u; with j=1,2,3:

|ui1|2+ |uin|* + |Mi3|2

-2 n—1n— g’(},) a1 ne2
75 & & Tl - 55 5 T -adany
ir=lij=lk= g(ﬁ,) ik
ng ¢'(A) b (gA) 1 \]'A
+g®ﬁ‘%my+5<amf§ﬁﬂ]U“‘M“%

where g(A) =TI}_4[A — 4 (A)].

REMARK. When a =c =1 and b =0, Theorem 4.1 is reduced to Theorem 3.1
with m = 3.

5. Conclusions

We have obtained a new eigenvector-eigenvalue-identity for a general matrix such
that one eigenvalue corresponds to exactly one Jordan block of order more than one, un-
der a proper orthogonality condition among the eigenvectors and generalized eigenvec-
tors that form a basis of the underlying unitary space. This supplements the eigenvector-
eigenvalue-identity when the eigenvalue is semi-simple with multiplicity more than
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one. Such results provide a basis for the eigenvector-eigenvalue-identity of an arbitrary
matrix, that is, the eigenvalue may have several Jordan blocks in the canonical form.
The study of the most general case will be done in the future.
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