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An iterative algorithm is proposed for solving the least-squares problem of a general matrix equation Z;;l M, Z;N; = F, where Z,
(i =1,2,...,t) are to be determined centro-symmetric matrices with given central principal submatrices. For any initial iterative
matrices, we show that the least-squares solution can be derived by this method within finite iteration steps in the absence of
roundoff errors. Meanwhile, the unique optimal approximation solution pair for given matrices Z; can also be obtained by the
least-norm least-squares solution of matrix equation Y, M;Z;N; = F, in which Z;, = Z, - Z,, F = F - ¥,_, M;Z,N;,. The given

numerical examples illustrate the efficiency of this algorithm.

1. Introduction

Throughout this paper, we denote the set of all m x n real
matrices by R™". The symbol A” represents the transpose
of matrix A. J, and I, stand for the reverse unit matrix,
and identity matrix, respectively. For A,B € R™", the
inner product of matrices A and B is defined by (A,B) =
trace (B A), which leads to the Frobenius norm, that is, [ A|| =
V(A, A).

A matrix A = (g;;) € R, is called centro-symmetric
(centro-skew symmetric) if and only if

Aij = Uil n—j+l (aij = _an—i+1,n—j+1) s bj=12,...,mn,

)

which can also be characterized equivalently by J,AJ, =
A (J,AJ, = —A). The set of all centro-symmetric (centro-
skew symmetric) matrices is denoted by CSR™" (CASR™").
This kind of matrices plays an important role in many
applications (see, e.g., [1-4]), and has been frequently and
widely investigated (see, e.g., [5-7]) by using generalized
inverse, generalized singular value decomposition (GSVD)
[8], and so forth. For more, we refer the readers to [9-16] and
therein.

We firstly introduce the concept of the central principal
submatrix which is originally put forward by Yin [17].

Definition 1. Let A € R™", if n — p is even, a p X p central
principal submatrix of A, denoted by A[p], is obtained by
deleting the first and last (n — p)/2 rows and columns of A,

namely, A[p] = (aij)(n—p)/zsi,jén—(n—,ﬂ)/z'

Evidently, a matrix with odd (even) order only has central
principal submatrices of odd (even) order.

Now, the first problem to be studied here can be stated as
follows.

Problem 2. Given M; € R™Fi, N, € RF*" and &; € CSRT™%
(i = 1,2,...,t), F € R™". Find the least-squares solution
Z; € I1; of matrix equation

M,Z N, + M,Z,N, +---+ M,Z,N, = F, (2)

inwhich I1; = {Z; | Z; € CSRP”Pi with Z;[q;] = X}, pi > ai»
iel 2{1,2,...,t}, and Z;[q;] represents the g; X g; central
principal submatrix of Z;.

Problem 2 is the submatrix constrained problem of matrix
equation (2), which originally arises from a practical sub-
system expansion problem, and has been deeply investigated
(see, e.g., [7, 18-22]). In these literatures, the generalized
inverses or some complicated matrix decompositions such as
canonical correlation decomposition (CCD) [23] and GSVD



are employed. However, it is almost impossible to solve (2)
by the above methods. The iterative method is an efficient
approach. Recently, kinds of iteration methods have been
constructed: Zhou and Duan [24] studied the generalized
Sylvester matrix equation

¢ o
Y AXF' + Y BYF* =R (3)
i=0 k=0

by so-called generalized Sylvester mapping that has pretty
properties. Wu et al. [25] presented an finite iterative method
for a class of complex matrix equations including conjugate
and transpose of unknown solution. Motivated by the well-
known Jacobi and Gauss-Seidel iterations methods, Ding and
Chen, in [26], proposed a general family of iterative methods
to solve linear matrix equations; meanwhile, these methods
were also extended to solve the following coupled Sylvester
matrix equations

P
ZAinjBij:Cij’ i=1,2,.... (4)
=1

Although these iterative algorithms are efficient, there still
exist some handicaps when meeting the constrained matrix
equation problem (i.e., to find the solution of matrix equation
in some matrices sets with specifical structure, for instance,
symmetric matrices, centro-symmetric matrices, and bi-
symmetric matrices sets) and the submatrix constrained
problem, since these methods cannot keep the special prop-
erties of the unknown matrix in the iterative process. Based
on the classical conjugate gradient (CG) method, Peng et al.
[27] gave an iterative method to find the bisymmetric solution
of matrix equation (2). Similar method was constructed to
solve matrix equations (4) with generalized bisymmetric X;
in [28]. In particular, Li et al. [29] proposed an elegant
algorithm for solving the generalized Sylvester (Lyapunov)
matrix equation AXB + CYD = E with bisymmetric
X and symmetric Y, the two unknown matrices include
the given central principal submatrix and leading principal
submatrix, respectively. This method shunned the difficulties
in numerical instability and computational complexity, and
solved the problem, completely. By borrowing the thinking of
this iterative algorithm, we will solve Problem 2 by iteration
method.

The second problem to be considered is the optimal
approximation problem.

Problem 3. Let Sg be the solutions set of Problem 2. For given
matrices Z; € RP*Pi, find Z; such that

t

t
SNz-zf -, pin SlZ©
i=1

(Z1. 23 Z) eSS

This problem occurs frequently in experimental design
(see for instance [30]). Here, the preliminary estimation Z of
the unknown matrix Z; can be obtained from experiments,
but it may not satisfy the structural requirement and/or
spectral requirement. The best estimation of Z;, is the matrix
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Z that satisfies both requirements, which is the optimal
approximation of Z; (see, e.g., [31, 32]). About this problem,
we also refer the authors to [9-11, 13, 15, 16, 20-23, 27-29, 33—
36] and therein.

The rest of this paper is outlined as follows. In Section 2,
an iterative algorithm will be proposed to solve Problem 2,
and the properties of which will be investigated. In Section 3,
we will consider the optimal approximation Problem 3 by
using the iterative algorithm. In Section 4, some numerical
examples will be given to verify the efficiency of this algo-
rithm.

2. The Algorithm for Problem 2 and Its
Properties

According to the definition of centro-symmetric matrix,
when n — g is even, a centro-symmetric matrix Z € CSR™"
can be divided into smaller submatrices, namely,

le le Zl3
7 Z21 ZZZ ]qZZII(nfq)/Z , (6)
](n—q)/ZZB](n—q)/z ](n—q)/zzlzfq ](n-q)/zzu](n-q)/z
where Z,, € RWt-al2 7 o Rz - ¢

RO-D/2x(n=9)/2 Z, € R*=9/2 3nd Z,, € CSRT*4,
Now, for some fixed positive integer i € I', we define two
matrix sets.

CSREZP = {Z; | Z; € CSRP™ with Z; [q;] = 0},

00 0
CSRE P = 37,17, = <o X; 0) € CSRF™Pi |

000 (7)

X;=Z;[q;] € CSRT™*

It is clear that both CSR‘f’;;P" and CSR‘;’;?D i are linear

subspaces of RV,

In addition, for any matrix X € RP™P it has uniquely
decomposition in direct sum, that is, X = X, ® X, here X, =
(X + IP,-X]P,-)/Z’ X, = (X- ]PiX]Pi)/Z. Furthermore, X, =
X, + X, is also the direct sum decomposition of X, if X;, €
CSRYOP, Zy, € CSR‘Z"’Z?", since (X;;, X;,) = 0. Hence, we
obtain the following.

Lemma4. Consider RP*Fi = CSR{";;P"GBCSRZ"’ZP"eBCASRP"XPf.

Lemma 4 reveals that any matrix W € RP™P can be
uniquely written as W = W, + W, + W, where W; € CSREP,
W, € CSRE'P, W, € CASRP*P. Then, we can define the
following linear projection operators:

Z;: RPP— CSREVP
(8)
W —w

fori eT.
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According to the definition of &, if W € RP*Fiand Y €
CSRE?P:, we have
<WY> = <W1>Y> = <gz (W))Y> (9)

This property will be employed frequently in the residual
context.

The following theorem is essential for solving Problem
2, which transforms equivalently Problem 2 into solving the
least-square problem of another matrix equation.

Theorem 5. Any solution group of Problem 2 can be obtained
by
(Z1s 2y 2) = (Y + 20, Y, + 25, Y, + Z7), (10)

where Y; € CSREOP is the least-squares solution of matrix

equation

M,Y,N, + M,Y,N, +---+ M,Y,N, = G,
G=F—(MZIN, + MyZSN, + -+ M,ZIN,),

0 0 O
O PiXpi
zg=(0 2, 0 eCSREP,

0 00

(1)

Z; € CSRY™% is the given central principal submatrix of Z; in
Problem 2.

Proof. Noting that the definition of CSRE 7, we have

t
L R
t
- negg‘}fgﬁ ;M" (YF+Z)N-F|  (12)
t
i | 2N 6
The proof is completed. -

Remark 6. 1t follows, from Theorem 5, that Problem 2 can
be solved completely by finding the least-squares solution of
matrix equations (11) in subspaces CSRg";;f' "

In the next part of this section, we will establish an
iterative algorithm for (11) and analysis its properties. For the
convenience of expression, we define a matrix function

F (21 Zr . 7)) = MyZ,N, + MyZ,N, + -+ + M,Z,N,,
(13)

then matrix equation (11) can be simplified as
F(Z21,2,,...,2,) =G. (14)

Moreover, we can easily verify that
t
(X, F(Z,Zy...,2,)) = Y (M{XN/,Z;)  (15)
i=1

holds for arbitrary X € R™".

The iterative algorithm for the least squares problem of
matrix equations (11) can be expressed as follows.

Algorithm 7. Consider the following.

Step I. Let M; € R™F, N, € RF"", F ¢ R"™" and X, €
CSRT™% fori € T.
Input arbitrary matrices Y.” CSRY P,

Step 2. Calculate
Ry=G-7 (v".v}",....,Y["),
0 Th T 0 0
Pi()zgi(Mi RONi)’ Q§)=Pi( )’ (16)
k=o.
Step 3. Calculate
Yi(k+1) _ Yi(k) N ale(k),
10112
i [P w
K Ak SNk
|7 (@, Q®,...qW)|

Step 4. Calculate

(k+1) y-(k+1) (k+1)
Ry = G- F (Y0, e,y

(k) ~k) k
=Rk—ockg(Q >y ;---7QE))a

P = g, (MiTRk+1NiT)
= PV - oz (MT 7 (QV,QP,.....QP) NT),

k+1 k+1 k
Q(+):Pi(+)+ﬁkQE)’

i
I el

B = :
L

(18)

2
Step 5. If Zf;l IIPi(k) I = 0, stop. Otherwise, k := k + 1, go to
Step 3.

From Algorithm 7, we can see that Yi(k), Pi(k), ng), €
CSR‘f*;;iP " In particular, ¥®, Yz(k), ...

solution group belonging to matrix equation (11) if Pi(k) =0
for all i € T. The following lemma gives voice to the reason.

R Yt(k)) is a least-squares

Lemma 8. If Z;(M/RN') = 0(G = 1,2,...,t) hold
simultaneously for some positive k, then (Y(k),Yz(k), .. ,Yt(k))
generated by Algorithm 7 is a solution group of matrix equation

(11).

Proof. Let £ = {L | L = F(Y;),Y; € CSRP*P} and G =
F (Yi(k)). Obviously, G € Z. Then, from the Project Theorem,
(Yl(k), Y2(k>, ..., Y)Y is a least-square solution group of matrix

equation (11) if and only if G — G L Z. That is to say, for



4

any matrices Y; € CSREZP, noting that Lemma 4, we have
(G-G, F(Y,Y,,...,Y,)) = 0, that i,

(G-G.F (Y1.Yy.. s Y})) = (Rey s F (Y1, Vs, V)

i=1
3 T T
=Z<gl (Mi Rk+1Nz ) Yl>= 0
i=1
19)
which completes the proof. O

In addition, the sequences {Yi(l)}, {Pi(l)}, {Q;l)} generated
by Algorithm 7 are self-orthogonal, that is, as follows.

Lemma 9. Suppose that the sequences {Y"}, {P"}, {Q"}
generated by Algorithm 7 not equal null for | < k, then

WY (22, p0Y =0, (20)
i1
@ i (@2, P =, 1)
3) (7 (@".QY....Q"). 7 (Q.Q).....Q")) =0,
(22)

where j,1=1,2,...,k, j#l < k.

Proof. In view of the symmetry of the inner product, we only
prove (20)-(22) when j < I. According to Algorithm 7, when
k =1, we have

t
2 <Pi(0)’ Pi(1)>
i=

t
=Y (PO PO ez M} (7 (@2, Q... Q) N))
i=1

~

;KP“’ )
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S JROL -a 3 (ON, 7 (00,00, 0))
i=1 i=1
t
- - o (@ Q00
P
= (),
(23)
which also deduces that
t
QO, p®
Z( )
- i (Q2, P — a7, (M} 7 (Q”,QY,....Q")N]))
i=1
t
= ; < > o
<Y (0. M5 (0%, Q... Q) )
i=1
t
PO pO
(8. 50) -
t
<3 (MQON.F (0. QP.....a))
i=1
= (),
(7 (Q0,QY,....Q"), 7 (Q".Q",....Q"))
i <'7 (Q.Q0...Q"). Y [, (B + £,0) N1]>
i=1
_ <3(7 (ng) ng) ..... EO)))g(Pl(l) Pz(l) ’’’’’ Pt(l))>
+Bo]7 (@7,
_ ocio (Ry— R, % (P, PV,...,PMY)
+/30||Ff (Q.Q.....QY)|"
Z<M RoN/, PV - Z<M RN/, P")
X i=1
+ o7 (Q7,Q....Q0)|
1 ¥ 02 ©) ) ONE
- 2P+ Bl (@700

(24)
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A that (20), (21), and (22) hold fi itive int d ;

s(< ks)s,lihmaet is,aforj =12, .a.r.l,s -1, O IO POSTIVE TS X ; <MiQ§])Ni’ F (QES)’ QES) """ QES)»
S /o) o) =90,

J S _
; <Pz ’Pi > =0, <9:( (1j)’ gj) ..... ng)) T (Q(ISH),QSH) ..... Q§S+1))>
zt:<ij),P,~(s)> -0, _ <3,7(Q§j), ;j) ..... ;j))’g(Pl(Hl),Pz(ﬁl) ,,,, Pt(s+1))>
i=1 B . .
(5 ( B Qo Q(])) F(Q9.Q9.....Q")) =0 + . <97(Q§J), D, QEJ)),g(Qgs)’ 9., @)
(25) — oci <Rj _ Rj+1)97 (PI(SH),PZ(SH) """ Pt(s+l))>

Then, similar to the above proof, noting that the assumptions, .
we have [Z <M RjNiT’ Pi(s+1)> _ Z <Mz RJHN P (s+1) >]
&j i=1

i=1

~-

Pﬁj)’P‘(s+l) t 2
2 -2 [B e -5 (e
i1
t
Z (P, PO — a7z, (M F (QY,QP,....QP)N[)) = 0.
= (27)
t
Z <P(] p¢ > - & The last equal sign “=” holds due to Y';_ (P, P*"Vy = 0
=1 In fact, from the hypothesis, we deduce
t
<5 (8. 2, (75 (0.0 Q) NT)
P P(s) P(s+1)
5 (10.8)
= —a <M P ])N (Q(S) Q(S) """ Q(S))>
) S L (B - a2, (M (@0 0P ND))
; i1
- _ (oY -B. 0. ..
s ; <M, (Q, ﬁ]‘lQJ‘L’) N; _ i | Pi(S) 2
(O A ©) =1
7 (@Y, QY. ))
= o (F(Q7,QY,....Q"), F (Q%,QY,....Q¥)) —a, Z<M (Q9-B. QU )N, 7 (Q%,QY,...,Q))
+af  (F U=b QU | Uy | t
e e hea ) S - a5 (000 )
7(Q,Q9,....q"))
~0 oo (F Q)
(26) 7 (Q¥,Q%,..., 9))
Furthermore, =0.
(28)
t .
'21: <Q§J)’ Pi(SH)> Moreover,
-
- Y (0, P -, (7 (0, 0. Q) N)) NCRED
i=1 i=1
Zt:<P(J) ) i< + QY PO

i=1 i=1



z <Q(s 1) P(S)>

(29)

It follows from (29) that

Z <Q(S) (S+1)>

t

-3 (@ R - o

i=1

7 (QY,QP,....QY) N

Il
Ngh

[< (S) (S)>

1l
—_

—oc<Q(5) Tm(Q(S)) ES))_._’ (S)) T>]
=Y I - e (@ Q5 D)

I
—_

0,
(F(QP.Q,...,
={(F(QY,....Q"), 7 (P, PV, ...
+B7 (@)

1 (s+1) p(st])
:(X_<R5_Rs+l797(Pls ’PZS S
'S

fs))’ (Q(s+1) QS+1),..., §s+1))>

, Pt(s+1) )>

, Pt(s+1))>
t

v 8 [MaN]
i=1

=7 Z <M Rs+1Nz ’P(S+1)>

&s i=1

t
D

i=1

=0.
(30)

Therefore, for arbitrary integers number I, the conclusions
hold. The proof is completed. O
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Remark 10. We know from Lemma 4 that the matrices

sequences
()0
' PO,t , ' Pl,t o
)

are orthogonal to each other. Hence, it can be regarded as

(31)

an orthogonal basis of matrix space RZ=1 P¥Zi-1 i Hence, the
iteration will be terminated at most Y_ (p; + ¢;)(p; — q;)/2
steps in the absence of roundoff errors. Therefore, there exists
a positive integer k < Y (p; + q)(p; — q;)/2 such that
25:1 IIPi(k)II2 = 0, in this case, (Y(k),Yz(k),...,Y(k)) can be
regarded as a least-squares solution group of matrix equation

(11).
In addition, we should point out that if &, = 0 or oo,
the conclusions may not be true, and the iteration will break

= 0fork < Yi(p +q)p; — q)/2.
Actually, o, = 0 implies that Zle ||P,~(k)||2 = 0, so Pi(k) =0
fori € T'. While o = 00 leads to @(Q(k), gk),...,QEk)) =0,
making inner product with R; by both sides, it follows from
Algorithm 7 that

(R, 7 (Q¥,Q%,...,Q"))

down before Pi(k)

M-~

(PP, P9 + B, Q)

1

(32)

P(k)" +/3 z <p(k Q(k 1) >

i=1

t
=2 |7
i=1

which also implies the same situation as oz = 0. Hence,
if there exists a positive integer s such that the coefficient
a, = 0 or &, = 00, then the corresponding matrix group

Yl(s), Yz(s), ..., Y is just the solution of matrix equation (11).

Together with the above analysis and Lemma 9, we can
conclude the following theorem.

Theorem 11. For any initial iteration matrices Y € CSRZZ,’,

i=1,2,...,t, the least-squares solution of matrix equation (11)
can be obtained within finite iteration steps. Moreover, Suppose
that (Y,,Y,,...,Y,) is a least-squares solution group of (11),
then the general solution to Problem 2 can be expressed as
Zi =Y+ X; + Z7(i = 1,2,...,1), where X; € CSR;" satisfy
homogeneous equation

F (X, X5 ...X,) =0, (33)

Z? as in Theorem 5.
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In order to show the validity of Theorem 11, it is adequate
to prove the following conclusion.

Proposition 12. The least-squares  solution  group
(Y, Yy,...,Y,) of matrix equation (11) can be expressed

asY; + X,, where X satisfy equality (33).
Proof. According to the assumptions, we obtain

min 9/7(Y1,Y2,

Y,eCSRY

> Yt) - G"
(34)
- |7 (7 ) - ).

On the other hand, noting that (X, X,, ..., X,) = 0, then

“97(171 + XY+ Xy LY, + X)) —G“Z

= |F (Fo ¥y F) -G+ F (X X X[ 39

= |# (¥ V... 1) -6
The proof is completed. O

Next, we will show that the unique least norm solution of
matrix equation (11) can be derived by choosing a special kind
of initial iteration matrices.

Theorem 13. Let the initial iteration matrices Yi(o) =
Qi(MiTHNiT) with arbitrary H € R™", i = 1,2,...,t, and
then (Y|,Y,,...,Y) generated by Algorithm 7 is the least-
norm least-squares solution group of matrix equation (11).
Furthermore, the least-norm solution group to Problem 2 can
be expressed by
(23,25,..,2) = (Y, + Z0,Y; + 25,..,Y) + Z7).
(36)

Proof. From Algorithm 7 and Theorem 11, for initial iteration
matrices Yi(o) = Z,(M]HNY), we can obtain a least-squares
solution Y;" of matrix equation (11) and there exists a matrix
H* such that Y = Z,(MH*N/). Hence, it is enough to
prove that the Y;" is the least-norm solution. In fact, noting
that (33) and Proposition 12, we have

t
DIy + x|
i=1

S (o 1P + 2 %)

i=1

Z"Y I +Z||X|| +2Z<.§Z (M{H*N]), X;)

i=1

2

>

=

-

Il
—_

e

1

(37)

as required. O

Theorems 11 and 13 display the efficiency of Algorithm 7.

Actually, the iteration sequence {Yi(k)} converges smoothly
to the solution Y;, that is the minimization property of
Algorithm 7.

Theorem 14. For any initial iteration matrices Yi(o), the Yi(k)
generated by Algorithm 7 satisfy the minimization problem

|7 (v{9,v}",...v¥) - G|

o (38)
= min |7 (V.Y ) - 6.

i

wherelL; = Y( ) + span{Ql ,Q(l) ...,ngfl)}, i=1,2,...,t

Proof. From the definition of L;, there exist a series of real
numbers ay, a;, ..., a,_, such thatY; = Yi(o) + Z;‘;OI alel).
Define a function of k variables f(ay,a,,...,a,_;), thatis,

f (‘10’5‘1’ e aak—l)

t k-1 l 2 (39)
= Z M; (Yi(O) + zalQ§)>Ni ‘G:|

i=1 1=0

In addition, from Algorithm 7, we know that
(- 1 (l 1) (I-1)
ROZRZ‘I'OCII (Q ""’Qt )
(40)
bt o (Q0,Q0,.... Q).

Noting that (22) and making the inner product with
FZ(QY,QY,...,Q") on both sides of (40) yield

)R~ (. 00). ).
41

(7 (Q"a",....

Hence, by simple calculation, (40) and (41), the function can
be rewritten as

’ak—l)

k-1
L GRS .

k-1
~2Y a (7 (QY DYR,).
1=0

f(ag.ay,...

Then,
n}l}nf (ap>ap>- > H_y)

(43)
3 oz
— {&1[8 ||Jf (Y, Ys,...



Since f(ay,ay,...,a,_;) = min only if of/da; = 0, it
follows from (29) that

(@ Q0) R
|7 (@.Q0.....Q")[
~ Y (QVBy)
= ||9‘(Q§l), gl)"”)le))“Z (44)
N .Y
|7 (@)
Combined with (43), we complete the proof. O
Theorem 14 reveals that the sequence
|7 (x®,v®,....y®) - g} (45)

monotonically decreases with respect to increasing integer k.
The descent property of the residual norm of matrix equation
(11) leads to the smoothly convergence of Algorithm 7.

3. The Solution of Problem 3

In this section, we discuss the optimal approximation Prob-
lem 3. Since the least squares problem is always consistent,
it is easy to verify that the solution set S of Problem 2
is a nonempty convex cone, so the optimal approximation
solution is unique.

Without loss of generality, we can assume that the given
matrices Z; € CSREP. In fact, from Lemma 4, arbitrary Z; €

RP*Pi can be divided into

Z,=Zy+Zy+X;  with Z; € CSREVP,
(46)

Z,, e CSREP, Z,5 € CASRP™P:,
Furthermore, if Z; € CSRE’;;P i, then
2.~ ZI =z~ Zal] + |Za + |Za]" @

which meets the claim.

Denote Z; = Z, — Z;, F = F —= #(Z,, Z,,..., Z,), then to
solve Problem 3 is equivalent to find the least-norm solution
of the new matrix equation

F(Z,,2,....2,) = F. (48)

Furthermore, similar to the construction of (11), Problem 2
is transformed equivalently into finding the least-norm least-
squares solution of matrix equation
F(Y1,Yy....Y;) =G, with ¥; e CSREZP,  (49)
inwhichG = F - #(Z2°,Z23,...,Z9).
Therefore, we can apply Algorithm7 to derive the
required solution of matrix equation (49). Virtually, it follows
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—(0
from Theorem 13 that iflet the initial iteration matrices YE -

— — —©
gi(MiTHNiT ) with arbitrary H € R™", or especially Yf )=
0 € RP*Pi_then the iteration solutions }_’i* consist of the least-

norm least-squares solution of which. In this case, the unique
optimal approximation solution to Problem 3 can be obtained

by

(Z1,Z...

.Z,)

= (Y, +Z + 20V, + Zy+ 25, Y, + Z,+ Z7).
(50)

4. Numerical Example

In this section, we illustrate the efficiency and reliability of
Algorithm 7 by some numerical experiments.

All the numerical experiments are performed by using
Matlab 6.5. In addition, because of the influence of the round-
off errors, Pi(k) may not equal zero within finite iteration steps,
so the iteration will be terminated if Zle ||Pi(k) ||2 < ¢, for
example, let € = 1.0e — 008. At this time, (Y(k), Yl(k), . Yt(k))
can be regarded as a solution of matrix equation (11), and
Yi(k) + Zf (i = 1,2,...,t) consist of the solution group
to Problem 2. In particular, let the initial iteration matrices

Yi(o) = 0, then we will obtain the least-norm solution by (36).

Example 1. Input matrices M,, M,, M5, N;, N,, N5, and F as
follows:

hilb (f)
2

M, =

Z€ros

e
S -
(

%) hankel(l : %)
Ms hilb <£> ones <£> ’
2 2

N, =eye(r), N, = ones (),

N, = tridiag ([7,1,-1],7),

3 -2 -1
-2 3 =2 "
F=|-1-2" -=-2-1],
=2 3 =2
-1 -2 3

where toeplitz(k), hilb(k), hankel(k), zeros(k), and eye(k)
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FIGURE 2: The convergence curve of the Frobenius norm of the
residual.

denote the Toeplitz matrix, Hilbert matrix, Hankel matrix,
null matrix, identity matrix with orders k, and the elements
of matrix ones(-) are one, tridiag([7, 1, —1], r) represents r x r
tri-diagonal matrix produced by vector [7, 1, -1].

Let the given central principal matrices

X, = zeros(%),
(52)

Sl”z=0nes<%>*10, .%’3=toeplitz<1:£>

By using the Algorithm 7, we obtain the solution to Problem
2. To save space, we shall not report the explicit datum of
the solution, but the bars graphs of the components for the
solution matrices will be given. Let » = 20, Figure 1 shows the

Z, Z

Y axis

10 + W,

N

Yo
J.,c »5.‘\.

-12 + \-\”‘_\

100 150 200 250 300 350 400 450
Iteration number k

0 50

-- r=20,g=10
— r=40,9=20

FIGURE 3: The convergence curve of the Frobenius norm of the
terminated condition.

bars graphs of Z,, Z,, Z; when we choose the initial iterative

matrices
ones(r_q) Ol’leS(riq,q) ones(riq)
2 2 2
) wes(3) ones(a57)
v - ones (q, 2 Z€ros 2 ones | g, 2

ones(r_q) ones<r_q,q) ones(r_q)
2 2 2

i=1,2,3
(53)

and the terminal condition |P®|| + [P®] + [P < ¢ =
1.0e — 012.

Moreover, when » = 20 and r = 40, the convergence
curves for the Frobenius norm of the residual denoted by
RES = | Rl and the termination condition denoted by
TC = [P + [PP] + || are plotted in Figures 2 and
3, respectively.
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From Figure 2, we can see that the residual norm of
Algorithm 7 is monotonically decreasing, which is in accor-
dance with the theory established in Theorem 14, namely, this
algorithm is numerical stable. While Figure 3 shows that the
terminated condition [[P® [+ P ||+ P is oscillating back
and forth and approaches to zero as iterative process. Hence,
the iterative Algorithm 7 is efficient, but it lacks of smooth
convergence. Of course, for a problem with large and sparse
matrices, Algorithm 7 may not terminate in a finite number of
steps because of roundoff errors. How to establish an efficient
and smooth algorithm is an important problem which we
should study in a future work.
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