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As it is known, the existence of the Wiener-Hopf
factorization for a given matrix is a well-studied
problem. Severe difficulties arise, however, when
one needs to compute the factors approximately
and obtain the partial indices. This problem is
very important in various engineering applications
and, therefore, remains to be subject of intensive
investigations. In the present paper, we approximate
a given matrix function and then explicitly factorize
the approximation regardless of whether it has stable
partial indices. For this reason, a technique developed
in the Janashia-Lagvilava matrix spectral factorization
method is applied. Numerical simulations illustrate
our ideas in simple situations that demonstrate the
potential of the method.

1. Introduction
The Wiener—Hopf factorization of matrix functions
G(t)=GT(HAWG (t), teT, (1.1)

where Gt and G~ along with their inverses are analytic,
respectively, inside and outside of the unit circle T in the
complex plane C, and the middle factor is a diagonal
matrix of the form

A() =diag[t, 12, ..., "], xeZ,  (12)

plays an important role in various branches of mathematics
and applied sciences. There is a numerous literature
devoted to the theory of this factorization and its
applications (e.g. [1-3], and references therein).

© 2020 The Author(s) Published by the Royal Society. Al rights reserved.
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In contrast with the scalar situation, however, there is a lack of explicit computational methods
for constructing the factors in (1.1) even for general 2 x 2 matrices, especially in the cases where
the partial indices x; are different from zero, i.e. (1.2) is not the identity matrix Id. Among several
approaches to develop such a computational method we will single out the papers [4,5].

The Janashia-Lagvilava method is a relatively new algorithm for matrix spectral factorization
[6,7] which proved to be rather effective [8]. The matrix function (1.1) is positive definite a.e.
on T in this case, which implies that its partial indices are equal to zero. Furthermore, it can be
arranged that G~ = (G")* and, therefore, the spectral factorization has the form G = GT(G1)*. The
essential components of the Janashia-Lagvilava method are the triangular factorization followed
by the appropriate approximation and the construction of unitary matrix-functions of a special
form. In the present paper, we attempt to apply these tools to the factorization of a certain type of
matrix-functions which are not positive definite. (We do not specify the classes to which functions
and their factors belong. It will be clear from the described procedures to what extent the process
works.)

Let

_ [su(®)  s12(b)
S(t)_<521(f) Szz(t))' (1.3)

teT:={zeC:|z| =1}, be a matrix function with a factorizable diagonal entry (without loss of
generality s11) and factorizable determinant

s1() =s{(O9s () and  detS(t) = AT (O AT(H). (1.4)
One can readily observe that such S admits a triangular factorization
™ 1s15(t)

0 0 @ o s () —
—a ' ()
St = [ s AT ( 0 tK_m) . o

sp(6) 0] 0

Theorem 1.1. Let S be as in (1.3)=(1.5). Suppose that Sy, N > 1, is the following approximation of S:

(1.5)

Sn(t) = ® SA:((:)) 0 e 0 SA:((:)) , (1.6)
1 1

st () 0 (tkl 0) s vn(b)

where

o)=Y el and un=Y

oo GV, (1.7)

p(t) =t 1501 (t) /511 (H), V(1) := t*’(lslz(t)/sﬁ(t) and cx{f} stands for the kth Fourier coefficient of a
function f. Then one can explicitly construct the Wiener—Hopf factorization of SN

SN (1) = S (D ANDS (D). (18)

In the future, we hope to extend this theorem to 1 x n matrices, since the Janashia-Lagvilava
method works for matrices of arbitrary size. The main question for future work, however, arises
naturally: what are the relations between the partial indices of Sy and S? So far, we can only
conjecture that

AN =A for N sufficiently large. (1.9)
To be more precise, we will formulate the following statement as:

Conjecture 1.2. Under the hypothesis of theorem 1.1, there exist such choices of the factors Slf] and Sy
in (1.8) (as it is well-known unlike the spectral factorization, there is no uniqueness for these factors and
there is a certain freedom in their selection) that they converge as N — oo.

The proof of this conjecture would guarantee that (1.9) holds as well. Preliminary numerical
simulations support this conjecture.
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2. Notation and preliminary observations

The Lebesgue space of p-integrable complex valued functions defined on T is denoted by L,(T)
and
27 .
Hy, =H,(D):= {f € AD): supJ If(re®)P db < oo
r<1
is the Hardy space of analytic functions in the unit disc D, 0 <p < oo (H is the space of
bounded analytic functions). We assume that functions from H), are naturally identified with

their boundary values and the latter class of functions is denoted by L;. A function f € H) is
called outer, denoted f € HO, if

21 ei9 4z

f(Z)ZC'eXP (2; L) olf _Zlog V(ei9)|d9>, le] =1.

Let P* be the set of polynomials. The set of trigonometric polynomials is denoted by P, i.e.
fePif f has only a finite number of non-zero Fourier coefficients. In particular, for integers
m <n, let Pl :={f € P:ck{f} =0 whenever k < m or k > n} and, for a non-negative integer N,
let Py == Plo.n, Py = Pl_n:0)- Obviously, f € Py  f € Py, where f is the complex conjugate of f.
In general, if S is any set of functions, then S ={f : f € S}.

Let P* and [P, be the projection operators defined on Ly(T): for f(t) = Yo cxtk,

o0 [e ]
PHfl=) at', and P[fl=) cit™*, sothat PY[f]+P;[f]=f.
k=0 k=1

For a trigonometric polynomial p(z) = Y}_, cx2F, let
n
)= Gz " 2.1)
k=m

Note that 5(t) = p(f) whenever t € T.
For a rational function f with Laurent series expansion f(z) =35 , ¢z5, n>0, in some
neighbourhood of the point z=0, let

-1 0
VIl = > a, Volfle)= Y az

= = 2.2)
and Vilfl@) =Y adt =) — Volfl).
k=1

. . = . . . . vl
If M is a matrix, then M denotes the matrix with complex conjugate entries and M*: =M .

Furthermore, C4%4, Lp(']I‘)dXd, etc. denote the set of d x d matrices with the entries from C, Ly(T),
etc. For a polynomial matrix P=(>}_,, pl{{l]}tk)?}-:1 € (Ppn))™4, let |P|| = sup |P1{(l]}| and [|Pllec =
sup; | ke Py ol

A matrix function F € Hp (D)@ is called outer, denoted F e Hl? (D)4 if its determinant belongs

to H;?/ 4+ A matrix function U € Loo (T)**4 is called unitary if
unpurt)y=1; ae., (2.3)

where I; stands for the d x d identity matrix.
For a matrix function G, which can be factorized in the form (1.1), (1.2), we write for partial
indices
PL(G)= (a1, %2, - .., #n).

We will use the following theorem proved in [6] (see also Theorem 1 in [7] for n x n matrices).
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Theorem 2.1. For a matrix function

1 0 2x2
F(t)= € Ly(T)=*, 2.4
® (w(t) mt)) 2(T) 4
where f+ € H(zj and @ € Py, there exists a unique (up to a constant right factor) unitary matrix function
of the form
N OO
Ho= <—/3+(t) «0)’ >

where o, B+ € Py and det U(t) = 1, such that
F(HU(t) € Ly (T)**2.
Remark 2.2. Note that the determinant of @ := FU is an outer function, therefore
ot e HY(D)>*2. (2.6)

Remark 2.3. An effective algorithm is provided in [6] (see also [7]) for construction of (2.5)
when (2.4) is given in terms of c_n{g}, ..., c_1{p}, and co{f T}, ..., en{fT}. Furthermore, one can
observe that if these coefficients are from any subfield IF C C which is closed with respect to the
complex conjugation, then the coefficients of &t and g+ in (2.5) belong to F as well.

Remark 2.4. For simplicity, the uniqueness condition
um =1, (2.7)
is applied when U is being constructed.

Remark 2.5. Application of theorem 2.1 to the matrix function

F(t)=F**(t)=((1) Jj”f%) ,

yields the construction of a unitary matrix function

Vit = (a(t) —ﬂ‘(f))

B o ()

such that =, B~ € Py, det V(1) = 1, and V()F*(t) € HQ (D)?*2.

3. Some auxiliary statements
We will use the following theorem which is implicitly proved in [9-11].
Theorem 3.1. Let

ot —BT®)
U(t) = (ﬂ Y at® ) , ot Bt ePy, (3.1)

be a unitary matrix function with determinant 1 such that
ler ()] + 187 (0)] > 0. (32)

Then the partial indices of U are equal to O and there exists a (unique) Wiener—Hopf factorization of U
which has the following explicit form:

(et ot - FFD) (1 -0
U(“‘<ﬂ+<t> ¢-<t>ﬁ+<t)+a+(t>> (0 1 ) G

where ¢~ € P{_N.—1]. Furthermore (see (2.1) and (2.2)),
¢~ (@)=-V[a* @)/t @] or ¢ (2)=V[pF(2)/a*t(2)] (3.4)
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if, respectively, B+(0) # 0 or «™(0) # 0.

Remark 3.2. Because of (3.2), at least one of the equations in (3.4) is applicable for computing
¢~. In particular, if 87(0) #0 and a*(2)/87(2) = Yt _ ckz" in a (punctured) neighbourhood of
0, then

I ) i
¢~ ()= WZ) Zk =55 ~ AT (35)

Formulae (3.4), however, might not be reliable in practical computations if both o™ (0) and 7 (0)
are very close to 0.

Remark 3.3. Although ||U||« <1, it may happen that L, norms of the factors in (3.3) are large.
Note, however, that for any ¢* € L} (T), we can factorize U as

u(t):<oe+(t) ¢<t>a+(t>—ﬁ+(t)) (é —¢(t>>, 56)

BE®  dBBT(B) + et (D) 1

where ¢ = ¢~ + ¢*. When we incorporate theorem 3.1 in our algorithm, we need only the first
factor in (3.3) to belong to Hg)o(]D))dXd and we can relax the condition ¢~ € P[_n._1] to P;[¢] €
Pr-N:—1]- This might be useful in reducing the norm of factors of U in (3.6).

Proof. Equation (3.3) can be checked by direct multiplication. All determinants of matrix
functions in (3.3) are equal to 1 and the right factor is anti-analytic. Hence the proof will be
completed as soon as we show that

¢~ (2ot (@) - BT P and ¢ (21 () +aT(2) € Py 3.7)

To this end, observe first of all that both functions in (3.7) automatically belong to P[_x.x]. Because
of (3.5) (assuming that g1 (0) # 0; the proof is similar if @™ (0) # 0) we have that

b Dot E) — ) = ﬁ+§ ot (0 @) - 41 @t )
at@et @)+ @A)
=— e — AT @)t (2)
1
=@ AT@a™(z)

is analytic in the neighbourhood of 0. Consequently, the first inclusion in (3.7) holds.
For the second one, we have that

ot (2)
B*(2)
is also analytic in the neighbourhood of 0 and hence (3.7) holds.

As for the uniqueness, let
1 ¢; 1 ¢,
_pt+ 1) _opt 2
U=, (0 1>_¢2 <0 1)

be two factorizations of U, where <1>f' , <D; € (PH)2*2 and #1 .9, € Pl—n:—1]- Then

-1
Logp =\ _ (1 ¢\ (L & — (V1T
<0 1 )‘(o 1)(0 1) =(®7) ;.

Consequently, ¢; — ¢, € Pl_n.—1] N P+ (since det @f‘ =1) and hence ¢; — ¢, =0. |

0~ @B @) +at(@) =2 BT (@) +at(2) - AT (@B () = —AT (2B (2)

Remark 3.4. The simple form of explicit formulae for factorization of unitary matrix function
(3.1) provided above enables us to arrive at the following important conclusion: if F C C is any
subfield of complex numbers which is closed with respect to the complex conjugation, say F = Q,
and the coefficients of the entries of U belong to F, then the coefficients of the factors belong to
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the same field IF. (Obviously, this phenomenon does not occur for general polynomial functions
even in the scalar case.) This property is used in the last section where some examples of the
numerical factorization are provided. On the other hand, if the matrices of type (3.1) arise during
the approximation processes as it is described in the paper, their coefficients can always be chosen
to be rational numbers.

The following lemma is proved in [12] (see also [13] and [2, p. 12]). We formulate it along with
its proof for the convenience of reference and because it is rather short and straightforward.

Lemma 3.5. Let n,m € Z and h(t) = Y po._ . ckt", where 322 Ick| < 0o, and let
" h(t
T(t) = (O tﬁ)) . (3.8)
Then we have PZ(T) = (n,m) if m <n+ 1 and

n
PI(T) =PI (to h”’f”j”) ifm>n+1,

where hy, () = ZZ!n1+1 okt
Proof. We have

1 w@)\ (0 HO\ (1 =@\ (" k@ + HEp + it
o 1 J\o m)lo 1 )7 \o g '

Therefore, if

min(0, m—n—1)

[o¢]
K=Y cepmt’, B (= Y cut’, and H(t):{
k=0

k=—00

0, ifm<n+1
hym(@), fm>n+1 ’

then we have
min(0, m—n—1) o)
H@)+h O + O =HO+ Y o™ + D et
k=—00 k=0

min(n, m—1)

o0
=HBH+ Y o+ ot

k=—o00 k=m

= Y ot =ho.

k=—00

Thus the lemma holds. |

The following simple algorithm presented in [12,13] can be used for explicit factorization of
triangular matrices (3.8) in a non-trivial case m > n + 1.

Theorem 3.6 ([13, §1]). Let
_ (1 ¢®
Gt = <O i ), (3.9)

where m € N and ¢ € P, _,. Then the Wiener—Hopf factorization (1.1) of (3.9) can be written in the form

Gt = (1)t £ (Be—1 — @Ag—1) 17" (=Be + pAy)
—t" VA, 4 e Ay !

_ Ay By . _
G = ,  A(t) =diag[t", "7V,
( Apy BH) ® gl |
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where Ay and By are defined by the following recursive formulae:

A1=1, Ao=vo, Ai=viAi1+tAi2
B_1=0, Byp=1, Bij=v¥;Bi_1+Bj_p i=12,...
p0=0, $rr1=Vyll/dl  vx=Voll/ex],

and £ and vy are defined by the following relations: let gy denote the order of the pole of Yy at the point t =0
(qx = oo if ¢ =0). Then £ is the smallest integer for which 2(qo + q1 + - -+ + qe¢) + qe41 = m and

Ve=dqo+q1+---+qe.

Remark 3.7. Although theoretically sound and simple, the algorithm based on theorem 3.6
is sensitive to round-off errors. This flaw is in the nature of the problem as partial indices are
equal to the ranks of certain Toeplitz matrices in this situation [14]. The algorithm works perfectly,
however, if the Fourier coefficients of ¢ are rational and computations are performed in symbolic
arithmetic. The simplicity of formulae in theorem 3.6 allows us to factorize matrices with a large
degree of m by symbolic tools. This approach, however, has its own limitations when the growth
of nominators and denominators in fractions become uncontrolled.

4. Computational procedures

The Wiener-Hopf factorization of Sy will be performed in several steps. We assume that f*(t) :=
A+(t)/sf1(t) cH?, fm®):=A7()/s(0) € HY, and ¢, ¢ € Ly(T), so that the convergence in (1.7)
holds in Ly-norm.

Step 1: Let (pﬁ :=P*[gn] and wﬁ :=PE[yn]. Note the (pﬁ and v, are independent of N because
of definition (1.7). Therefore, we assume ¢+ = <p§ and ¢~ =¥ Then

sy O\[{1 o)\(tr 0O 1 v\ (s, v~
sl AG 6 AE D) @

Step 2: After applying theorem 2.1 (and remark 2.5), we get from (4.1)

+ K1 - -
SN(t)z(f;i (1)) @O (1) (fo tK°K1> Vi 0 (Sg,l v ) @2)
where
ay() By an()  —By(h)
Un () = N N d Vn(t) = N N 4.3
VO (—ﬂﬁ(t) aﬁ(t)) and @ (ﬂg(t) ay (8 9

are unitary matrix functions with determinant 1 and aﬁ, ,Bf\; € Pf\;, while (see (2.6))
@5 e HYDP2 and vy € HOD)>2.
Hence the factorization problem for Sy is reduced to the Wiener-Hopf factorization of
W (#) := UK () Ao(t) Vi (B), (44)

where Uy and Vy are defined by (4.3) and Ag(t) = diag(t?, t“=1).
Step 3: According to (4.4),

— 5 + o — o=
Wi (f) = ay(t)  —py®)\ (t 0 ay(®) By ‘ 45
O (ﬁ{](t) oty )\ 0 e\ g g “3)
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First, we group non-diagonal unitary matrices together

at () ¥ o= (f) T (1 12K1—K K1
Wi () = ay(®) =By () an(t) By (D # 0
v (ﬁﬁ(f) afi(h) | \—By O an(h) 0

_fan®)  —bn(D\ (0
TN an() 0 )’

where

an(B) = ey (t) o (B) + B (DB (D € Pl N4y
and

bN(H) = By () oy (B) — oy (DB (DF 2 € Pl N, -
Here, v— :=min(0, k — 2«1), v4 :=max(0,x — 2«1).

Let N be the least positive integer for which both functions Nan(t) and Vby(t) are
polynomials (most probably A" =N + max{0, 2«1 — «}). Then we have

Nay(t) —+N bN(t)> (tKlN 0 >

Non(t)  tNan(b) 0 iV (4.6)

Wn(t) = (

We emphasize that Nan(@), N by (F) are polynomials and at least one of these functions differs
from zero at the origin.
Step 4: According to theorem 3.1, matrix function (4.6) can be factorized as

Nay(®)  Noy®an(®) —tNbon@)) (1 —oy®) (97 0
Non(t) Ny b () +tNan() ) \0 1 0 gtV

Kl—/\/ Y S K—K1 N

Wn(t) = <

0 =K1 +N

Thus, due to (4.2), (4.4) and (4.6), we have
+ 0 Kk1=N = (#)k—K1+N - -
Sn(h) = (Z}l} 1) o7 ()07 (1) (t . ¢1§K(f)f1 +N )lI/N(t) (5(1)1 ‘”1 ) . 4.7)

Step 5: Using lemma 3.5 and theorem 3.6, we can explicitly factorize the middle triangular
matrix in (4.7). Indeed

tKl—N _¢I§(t)tK—K1+N B tK] Y 1 _¢I:T(t)tK—2(K1—N)
0 =k +N = 0 #—2(1=N)

= #17N s TH(E) diage, ¢ 20— T (1)
=T*H(t) diag[t"e N, peta=N)=ve (),

Therefore, the factorization of (4.7) is completed.

To summarize, the factorization of Sy is reduced to factorization of Wy and this can be done
in O(N?) operations. However, as it is observed by numerical simulations presented in the next
section, the Fourier coefficients of intermediate functions ¢,; may increase rapidly together with
N. This might influence the accuracy of the final result. Remark 6 describes some suggestions on
how to deal with this problem in the future.

5. Numerical simulations

The proposed algorithm works most efficiently in situations where off-diagonal entries t 1531 /s];
and +¥1s15 /s, in factorization (1.5) have a small number of, respectively, negative and positive
indexed non-zero Fourier coefficients, i.e. in the situations where c_j{s»1/ SE} =0and c{s12/57;} =
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0 whenever k> N for a reasonably small positive integer N. As an illustrative example, we
demonstrate the factorization of Laurent polynomial matrix S(t) =

—18t73 +39t72 — 57t~ 1 4+ 84 — 60t + 421> — 2413 12+~ — 45t + 7512 — 11713 + 99+* — 361°
—9r 5 4+ 63t 4 — 62t 3 465+ 2 — 56t L +18 —6f  —21+3 — 1172 — 39t~ + 153 — 117t + 15£2 + 33

which belongs to the above class since its lower-upper factorization of form (1.5) is 5(t) =

6—9f+ 912 — 1283 0
3219t 146 -3t —943t+3t2+ 128

. 3t 32—l 2l 436t 4 312
0 332l 41|

We can factorize the matrix even though it has non-stable partial indices. After performing Steps
1 and 2, we get (see remark 2.3) S(t) =

108 81 471 .2 198 ,3 1071 ,4 66 (5 99 567 387 42 909 ,3 324 44 72,5
3 Tt Tl Tttt 53t il — w3t t el — 3ttt
_876 4 65, 52 4293 1203 4 408; 4 8732 | 2343

53 06 1 106 + 53 06 53

11 ;-2 54 ,—1 297 18 .2 33 ;-2 162 ,—1 99 6 42
|:_106t +oest” + 530t + 5387 q0st T — 265t +530t+53t}

6 -2 99 —1 162 33 12 18,-2 297 1—1 54 11 2
&t 14 l62y 382 184724 Tl My Ay

~ 530 265 106 530

275 18t — 21 2t 2 — 0267 402 2743 4242 6771 4+ 36
—09+ >+ 0.6t 4 +03t3+06t1 06 09t3 4082 +01t1-0.8

and we have to factorize the middle matrix which we denote by W as it is done in (4.5). To avoid
the round-off errors, which might influence the accurate computation of partial indices by the
algorithm depending on theorem 3.6, we use the symbolic computations and obtain

33 20 4 891 (2 54,3 _ _ B

W(t)_|:53+53t _5_530t _53t:||:t 01i| |:—ét13 %t 3+3
| 36 55 11 486 12 99 .3 - Y

Bttt B2t Tt 0! 3 1

53 159 15 265

(see remarks 3.4 and 3.7). The final result of the factorization is

S(t) = 6t — 92+ 98 — 124 3427t —1.82 — 1298 +27.9¢ — 24365 + 3240 | [t 0
T 1847t 4.9 + 0.4t + 60.3t2 — 18.91 — 2.7t4

|:0.5t6 S W5 2 13 gl 18 Tt 41780 424472 403 - 2.4}
X .
3 _ 2,2, 2,1_2 741
3224 31 - 2 -2

The application of symbolic computations reveals that one can factorize (and obtain the result in
the symbolic form) any matrix function which has the following form:

o\ (@ P
5) (szﬁ f;2><0 fzz)’ D

where fi}, 5 fiifp €HS, S fiy €Ha, P()=po+pit+pat® and Q) =qo +qut™" + 4t
(assuming that the Fourier coefficients of these functions are real and the coefficients py and
qx are parameters; see the electronic supplementary material). Furthermore, depending on this
factorization, one can formulate the sufficient conditions for (5.1) to have partial indices (2, —2)

QA ED T =0, clPfi(f) 1 =0 and c2{Qf:(Hh) T - A Pfn(fn) T =1,

and the sufficient conditions to have partial indices (1, —1):

QA ED T #0,  clPf(fy) 1 =0 and co{Qf:(FHh) T - A Pfn(fn) T =1,
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or
Q)T =0, alPfo(fn) 1 #0,
QLD - o Pfp () M = -1,

and P fi(f) ™1 # el QL (0 ™ — o Py () 1)

which most likely are necessary as well (see the electronic supplementary material).

In the next example, we test empirically conjecture 1.2 formulated in the Introduction in the
simplest possible situation. For this reason, we take random Laurent polynomial matrices S of
degree 1 with zero partial indices and x; =0 in (1.4). More specifically, we take two random
matrices A;(t) = A; + Bjt, i = 1,2, where entries of matrices A;, B; € R2*2 are randomly chosen from
the interval [—1;1]. Then we perform the spectral factorization of the matrices S;(t) = A;(t)A] (t)
as Si(t) =S (1)S; (1), i=1,2, where S; =(S")*, according to the algorithm developed in [8] and
construct

S(t) = ST (1)S; (#). (5.2)

Representation (5.2) is a Wiener—Hopf factorization of S and we are guaranteed that partial
indices of S are equal to zero in this way. We further consider only such random matrices S for
which the index «1 of s1; is equal to zero.

After constructing S we consider its triangular factorization and the approximation Sy, N > 1,
as it is described in theorem 1.1. When we factorize Sy according to the algorithm described in
the paper, we get

SN(t) = S (1)Sy(8). (5.3)

We are not guaranteed, however, that Sf,—) S* as N — co. Furthermore, SI:'\E] might not be
convergent at all.

The situation can be resolved by introducing normalizing factors Ky and representing
factorization (5.3) in the form

SN(t) = S (HKN - Ky S (8).
For this reason, we do the following: Let
Sn() = oy (N Wi (Hoy (1)
be the representation of Sy in form (4.2) (see also (4.4)) and let (see (1.6))

st@) o0 st@) 0
M= lim ( 1 A+(1)> = < ;1(1) A*(l)) :

N—oo §0N(1) Sﬁ(l) Sii-l(l)

Then limy_ 0 ‘71:]‘_ (1) = M also since we have Un(1) =1, (see (2.7)) for the additional factor Uy;.
Next, we invoke the fact that Wx(1) = I and define the matrix Ky in such a way that

WY (DKy =1,
where
W () = W (W (1)

is the factorization of Wy computed according to the steps of the proposed algorithm. After
introducing such normalization, the factorization of Sy has the form
Sn(t) = o (WWH (DK - Ky Wy (Do (H) = SHBKN - Ky' Sy (b
Let
St = sf(t)(sf(l))*lM -MTIST)S, () =:ST(H)ST (1)

(see (5.2)) be the normalized factorization of S which has the property that ST(1) = M. We should
expect that
SH(HKN — ST(t).
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Figure 1. Two typical Ery($), N =2,3, . . ., sequences along with ||, || and ||S — Syl norms. (Online version in colour.)

Table 1. Number n of matrices S for which inf, -y <100 Ery(S) € [10~',10—m.

[10~',10—m 10-8,10~7 107,10~ 1076,10—> 10->,10~* 104,103 103,102

5-8 9-12 13-17 18-25 26-35 36-55 56-75 75-99 100<

Since we know that factors of S are matrix polynomials of the same degree as S (see [15]), we
discard extra powers of computed factors S;\r] and Sy, the coefficients of which are very close to 0
anyway. In other words, it is assumed that S;\r] and Sy; are of degree 1 while formally their degrees
are 2N + 1 and N + 1, respectively (according to the computational steps of the algorithm).

We checked empirically the norms

Ern(S) = (IS5 (HKn — ST(#)]l, where N=2,3, ..., 100, (5.4)
for 100 random matrices S. For each S, we have

Fmin = 1.0 x 1078 < 1<Ii\Ir1§f100 Ern(S) < fmax :=7.3 x 1073 (5.5)

which is rather close to 0 (more informative data about the distribution of inf; -n<100 Ern(S) in
the range ['min, "max] is given in table 1). Furthermore, Ern(S) decreases monotonically until N
reaches some critical value Ny = Ny(S) which differs from matrix to matrix. (The distribution of
No(S) in the range [2,100] is given in table 2. On very rare occasions, it has been observed that the
monotonicity of Ern(S), n=2,3, ..., Ny, fails because of large outliers. This is due to difficulties
arising during the computations mentioned in remark 3.2.) However, after N surpasses Ny, the
sequence Ery(S), N=Np+1, ..., increases and the computed results are repelled from their
correct values. This can be explained by the fact that the coefficients of ¢ in the factorization of
Wy (according to Step 4) become very large and the standard Matlab arithmetic on such numbers
is unreliable. (Indeed, it is empirically observed that the increase in error starts for those values
of N for which these coefficients approach the range [10'3,10'°]; see the dashed lines in figure 1.)
Nevertheless, the closeness to zero of (5.4) for reasonable values of N suggests that conjecture 1.2
formulated in Introduction might be true.
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Two samples from the sequences Ern(S), n=2,3, ...,100, which are more or less typical
representatives, along with corresponding values of norms ||yl and [|S — Syl are plotted in
figure 1. Note that ||Slf](t)KN — ST(#)] is as small as ||S — Sy/leo Within the range N € [2, Ng].
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