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A FAST STABLE SOLVER FOR NONSYMMETRIC TOEPLITZ AND
QUASI-TOEPLITZ SYSTEMS OF LINEAR EQUATIONS

S. CHANDRASEKARAN* AND ALI H. SAYEDf

Abstract. We derive a stable and fast solver for nonsymmetric linear systems of equations with
shift structured coeficient matrices (e.g., Toeplitz, quasi-Toeplitz, product of two Toeplitz matrices).
The algorithm is based on a modified fast QR factorization of the coefficient matrix and relies on a
stabilized version of the generalized Schur algorithm for matrices with displacement structure. All
computations can be done in O(n2) operations, where n is the matrix dimension, and the algorithm
is backward stable.
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1. Introduction. Linear systems of equations can be solved by resorting to the
LDU factorization (Gaussian elimination) of the coefficient matrix. But for indefinite
or nonsymmetric matrices, the LDU factorization is numerically unstable if done
without pivoting. Moreover, since pivoting can destroy the structure of a matrix, it
is not always possible to incorporate it into a fast algorithm for structured matrices
without potential loss of computational efficiency.

Sometimes though, one can transform a given structured matrix to another struc-
tured form so that the new structure is insensitive to partial pivoting operations [9, 12].
While this technique can be satisfactory for certain situations, it may still pose numer-
ical problems because partial pivoting by itself is not sufficient to guarantee numerical
stability even for slow algorithms. It also seems difficult to implement complete piv-
oting in a fast algorithm without accruing a considerable loss of efficiency. Recently,
Gu [11] has proposed a fast algorithm that incorporates an approzimate complete
pivoting strategy.

Another way to solve a structured linear system of equations is to compute the
QR factorization of the coefficient matrix rapidly. Several fast methods have been
proposed earlier in the literature [1, 6, 7, 8, 19] but none of them are numerically
stable.

In this paper we resolve this open issue and derive an algorithm that is prov-
ably both fast and backward stable for solving linear systems of equations involving
nonsymmetric structured coefficient matrices (e.g., Toeplitz, quasi-Toeplitz, Toeplitz-
like). The algorithm is based on a modified fast QR factorization of the coefficient
matrix T in Tz = b. It computes a factorization for T' of the form

T = A(A"*Q)R,

where A is lower-triangular, (A~1Q) is orthogonal, and R is upper triangular. The
factorization is then used to solve for z efficiently by using

(1.1) =R YQTAT)A b
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All computations can be done in O(n?) operations, where n is the matrix dimension,
and the algorithm is backward stable in the sense that the computed solution Z is
shown to satisfy an equation of the form

(T+H)Z=0»,
where the norm of the error matrix satisfies
|H|| < cie|IT + O(?),

where € denotes machine precision and ¢; is a low order polynomial in n.

The fast and stable algorithm to be derived in this paper is based on ideas of
displacement structure theory [15]. The concept of displacement structure was intro-
duced by Kailath et al. almost two decades ago [14] and has since proven to be a
useful tool in matrix analysis. Its strength lies in the fact that it allows, in a system-
atic way, to describe and exploit varied forms of matrix structure. In this framework,
matrix structures are described in terms of displacement equations and triangular
factorizations are efficiently carried out by a generalized Schur algorithm [15].

However, the numerical behaviour of the generalized Schur algorithm has been
an issue of concern until very recently, which is mainly due to the fact that the
algorithm relies heavily on hyperbolic transformations. In recent work, Bojanczyk et
al. [2] have shown that for a subclass of positive-definite shift structured matrices
(known as quasi-Toeplitz), the Cholesky factorization provided by the generalized
Schur algorithm is asymptotically stable despite the hyperbolic rotations.

The class of quasi-Toeplitz matrices refers to a special kind of structured matrices
whose displacement rank (to be defined later) is equal to 2. Stewart and van Dooren
[18] further considered the case of positive-definite shift structured matrices with
displacement ranks larger than 2. They argued that the generalized Schur algorithm
will still provide a stable Cholesky factorization provided the required rotations are
now implemented in a special way (a combination of unitary rotations followed by a
single hyperbolic rotation in mixed form).

Motivated by the work of Bojanczyk et al. [2], we have also pursued in [4] a
detailed analysis of the numerical stability of the generalized Schur algorithm for a
general class of positive-definite structured matrices. In particular, we have shown
that along with proper implementations of the hyperbolic transformations, if further
modifications are introduced while computing intermediate quantities, the algorithm
will guarantee a Cholesky factorization that is provably backward stable. We further
employed a perturbation analysis to indicate the best accuracy that can be expected
from any finite precision algorithm (slow or fast), and then showed that the modified
Schur algorithm of [4] essentially achieves this bound. For all practical purposes,
the major conclusion of the analysis in [4] was that the modified Schur algorithm is
backward stable for a large class of structured matrices.

The above results have further motivated us to tackle the standing issue of de-
riving an algorithm that is both fast and stable for the solution of nonsymmetric
structured linear systems of equations Tz = b, where T is shift structured (to be de-
fined later). The stability analyses of the generalized Schur algorithm that we referred
to above do not apply in this case since the structured matrix 7T is not positive-definite
(it is not even required to be symmetric). The only restriction on T is invertibility.

The way we approach the problem is motivated by embedding ideas pursued in
[5, 13]. We first embed the given n X n matrix T into a larger 2n x 2n matrix M that
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is defined by

TTT TT

02 o[ T,

The matrix M is symmetric but still indefinite; while its leading n x n submatrix is

positive-definite (equal to T7T), its Schur complement with respect to the (1,1) block

is negative-definite (and equal to —I). [The product T7T is not formed explicitly, as
explained later.]

We then apply 2n steps of the generalized Schur algorithm to M and obtain its

computed triangular factorization, which is of the form
RT o[k QT
e 2]le
where RT and A are n x n lower triangular matrices. The matrices {R, Q, A} are the
quantities used in (1.1) to determine the computed solution # in a backward stable
manner.

From a numerical point of view, the above steps differ in crucial ways from the
embeddings suggested in [5, 13], and which turn out to mark the difference between
a numerically stable and a numerically unstable implementation.

The discussion in [5] (pages 37,50,52) and [13] is mainly concerned with fast
procedures for the @ R factorization of Toeplitz-block and block-Toeplitz matrices. It
employs an embedding of the form

TTT TT
» =TT
where the identity matrix I in (1.3) replaces the zero matrix in our embedding (1.2).
The derivation in [5, 13] suggests applying n (rather than 2n) steps of the generalized
Schur algorithm to (1.3) and then uses the resulting R and @ as the QR factors of T'.
This procedure however does not guarantee a numerically orthogonal matrix Q and
can not therefore be used to implement a stable solver for a linear system of equations
Tz =b.

For this reason, we instead propose in this paper to proceed with the earlier
embedding (1.2) since it seems difficult to obtain a stable algorithm that is solely
based on the alternative embedding (1.3). We also apply 2n steps (rather than just
n steps) of the generalized Schur algorithm to (1.2). This allows us to incorporate a
correction procedure into the algorithm that is shown to ensure backward stability,
when coupled with other modifications that are needed, especially while applying the
hyperbolic rotations.

1.1. Notation. In the discussion that follows we use || - || to denote the 2—norm
of its argument. Also, the * notation denotes computed quantities, and we use € to
denote the machine precision and n the matrix size. We also use subscripted 4’s to
denote quantities bounded by machine precision in magnitude, and subscripted ¢’s to
denote low order polynomials in n.

We assume that in our floating point model, additions, subtractions, multiplica-
tions, divisions, and square-roots are done to high relative accuracy, i.e.,

flzoy) = (zoy)(1+9),

where o denotes +, —, x,+ and |§| < e. Likewise for the square-root operation. This
is true for floating point processors that adhere to the IEEE standards.
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2. Displacement Structure. Consider an n X n symmetric matrix M and an
n x n lower-triangular real-valued matrix F'. The displacement of M with respect to
F is denoted by Vg and defined as

(2.1) Ve=M-—FMF7T.

The matrix M is said to have low displacement rank with respect to F' if the rank
of Vg is considerably lower than n. In this case, M is said to have displacement
structure with respect to F' [15].

Let r < n denote the rank of Vg. It follows that we can factor Vg as

(2.2) Ve =GJGT,

where G is an n x r matrix and J is a signature matrix of the form
— IP 0 —

(2.3) J—[O —Iq]’ ptg=r.

The integer p denotes the number of positive eigenvalues of Vg, while the integer
g denotes the number of its negative eigenvalues. The factorization (2.2) is highly
nonunique. If G satisfies (2.2) then GO also satisfies (2.2) for any J—unitary matrix
O, i.e., for any © such that ©JO7 = J. This follows from the trivial identity

(GO)J(GO)T = aeJeT)GT = GJIGT.

Combining (2.1) and (2.2), a matrix M is said to be structured with respect to the
displacement operation defined by (2.1) if it satisfies a displacement equation of the
form

(2.4) M - FMFT = GJGT

with a “low” rank matrix G. Equation (2.4) uniquely defines M (i.e., it has a unique
solution M) if, and only if, the diagonal entries of the lower-triangular matrix F'
satisfy the condition

1—fif; #0 for all 4,j.

This uniqueness condition will hold for the cases studied in this paper. (It can be
relaxed in some instances [15]).

The pair (G, J) is said to be a generator pair for M since, along with F, it
completely identifies M. Note however that, while M has n? entries, the matrix G
has nr entries and r is usually much smaller than n. Therefore, algorithms that
operate on the entries of GG, with the purpose of obtaining a triangular factorization
for M, will generally be an order of magnitude faster than algorithms that operate
on the entries of M itself. The generalized Schur algorithm is one such fast O(rn2)
procedure, which receives as input data the matrices (F, G, J) and provides as output
data the triangular factorization of M. A recent survey on various other forms of
displacement structure and on the associated forms of Schur algorithms can be found
in [15].

The notion of structured matrices can also be extended to nonsymmetric matrices
M. In this case, the displacement of M is generally defined with respect to two lower
triangular matrices F' and A (which can be the same, i.e., F = A — see (2.10)),

(2.5) Vea=M-—FMAT,
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and the low-rank difference matrix Vg 4 is (nonuniquely) factored as

(2.6) Vra=GBT,

where G and B are n X r generator matrices, i.e.,

(2.7) M - FMAT =GB”.

Again, this displacement equation uniquely defines M iff the diagonal entries of F'
and A satisfy 1 — f;a; # 0 for all 4, j, a condition that will be met in this paper.

2.1. Toeplitz, Quasi-Toeplitz, and Shift Structured Matrices. The con-
cept of displacement structure is perhaps best introduced by considering the much-
studied special case of a symmetric Toeplitz matrix, T = [t|i_j‘]?j:1 , to=1.

Let Z denote the n x n lower triangular shift matrix with ones on the first sub-

diagonal and zeros elsewhere (i.e., a lower triangular Jordan block with eigenvalue
0):

(2.8) Z =

1 0
It can be easily checked that the difference T— ZT Z7 has displacement rank 2 (except
when all ¢;,7 # 0, are zero), and a generator for T is {G, (1 & —1)} where

10 1 o0 1”7
t1 t1 (51 t1

(29) T-z127=| [(1) _01] YT et
tn—l tn—l tn—l tn—l

Similarly, for a nonsymmetric Toeplitz matrix, T = [ti,j]?jzl, we can easily
verify that the difference T — ZTZ7 has displacement rank 2 and that a generator
(G, B) for T is

T

(2.10) T—-2TZ7 = t:1 (:) ? ttl =GBT.
tar 0]]0 ¢
This is a special case of (2.7) with F' = A = Z. In particular, any matrix T for which
(T — ZTZ7) has rank 2 is called quasi- Toeplitz, i.e.,
(2.11) T —ZTZT = GBT has rank 2.

For example, the inverse of a Toeplitz matrix is quasi-Toeplitz [15].

Later in the paper we shall focus on the class of shift structured matrices (cf.
(4.1)), which includes Toeplitz and quasi-Toeplitz matrices as special cases. These
are all matrices that are structured with respect to ' = A = Z. For ease of reference,
we define the terminology below.

DEFINITION 2.1.
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1. Any matriz that is structured with respect to the shift operators F = Z and
A = Z will be said to be shift structured. That is, for shift structured matrices
the rank of Vz z (or displacement rank) is low compared to n.

2. A quasi-Toeplitz matriz is a shift structured matriz with displacement rank 2.

For example, the product of two Toeplitz matrices is shift structured with dis-
placement rank 4 [15].

3. The Generalized Schur Algorithm. An efficient algorithm for the trian-
gular factorization of symmetric or nonsymmetric structured matrices (of either forms
(2.4) or (2.7)) is the generalized Schur algorithm [15]. For our purposes, it is sufficient
to describe the algorithm here for symmetric structured matrices M of the form (2.4),
with a strictly lower-triangular matrix F. This includes, for example, the following
special choices for F: F = Z, F = Z% F = (Z & Z), etc. The matrix M is further
assumed to be strongly regular (i.e., all its leading submatrices are nonsingular).

A generator matrix G is said to be in proper form if its first nonzero row has a
single nonzero entry, say in the first column

z 0 0 0 O
r Tr Tr T T
(3‘1) G = r T T T X ,

or in the last column

8
8
8
8
8

r r T T X

The generalized Schur algorithm operates on the entries of (F, G, J), which de-
scribe the displacement structure of M in (2.4) (assumed strongly regular), and pro-
vides the triangular factorization of M [15].

ALGORITHM 3.1 (The Generalized Schur Algorithm).

e Input data: An n x n strictly lower-triangular matriz F', an n X r generator
Gi=G, and J = (I, ® —1,).

e Qutput data: A lower-triangular factor L and a signature matriz D such that
M = LDLT, where M is the solution of (2.4) (assumed n X n).
The algorithm operates as follows: start with Gy = G, Fy = F, and repeat for

i=1,2,...,n:

1. Let g; denote the top row of Gj;.
2. If giJgF > 0 (we refer to this case as a positive step):
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e Choose a J—unitary rotation ©; that converts g; to proper form with
respect to the first column, i.e.,

(3.3) 90;=[z 0 0 0 0].

Let G; = G;0; (i.e., apply ©; to G;). B
e The nonzero part of the i — th column of L, denoted by l;, is the first
column of G,

(3.4) zizéi[(l)].

The i — th column of L, denoted by l;, is obtained by appending (i — 1)
zero entries to l;,

(3.5) I = [ ? ]

The i — th signature is d; = 1.

o Keep the last columns of G; unchanged and multiply the first column by
F;, where F; denotes the submatriz obtained by deleting the first (i — 1)
rows and columns of F. This provides a new matrix whose first row is
zero (since F; is strictly lower triangular) and whose last rows are the
rows of the next generator matriz G;y1, i.e.,

w0 [&]-[m al*,])

3. If g;JgT < 0 (we refer to this case as a negative step):
e Choose a J—unitary rotation ©; that converts g; to proper form with
respect to the last column, i.e.,

(3.7) gz'@i:[O 0 0 O $]

Let G; = G;0; (i.e., apply ©; to G;). )
e The nonzero part of the i — th column of L, denoted by l;, is the last
column of G;,

(3.8) lizéi[?]-

The i — th column of L, denoted by l;, is obtained by appending (i — 1)
zero entries to l;,

(3.9) li:[l—i ]

The © — th signature is d; = —1.

o Keep the first columns of G; unchanged and multiply the last column
by F;. This provides a new matriz whose first row is zero (since F; is
strictly lower triangular) and whose last rows are the rows of the next
generator matric Giy1, i.e.,

wo [ &]-[al7)] )
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4. The case g;JgF = 0 is ruled out by the strong regularity of M.

Schematically, for the special case r = 2, we have the following simple array picture
for a positive-step case (a similar picture holds for a negative-step case):

T T z 0 0 0
g ¢ | o |2 2 |applys |2 o 0 0
(3.11) Gz = T x — xl xl pl)—y> x” xl = G .
i+1
G;
In words:

e Use the top row of G; to define a J—unitary matrix ©; that transforms this
row to the form [ z' 0 J;

e Multiply G; by ©; and keep the last columns unchanged;

o Apply F; to the first column of G; = G;0;;

e These two operations result in G;41.

The rotations ©; are always guaranteed to exist and they can be constructed in
different ways (see, e.g., Lemma 4.3 and Sec. 4.4.1 in [15]).
After n steps, the algorithm provides the triangular decomposition [15]

(3.12) M=) "dilil],
i=1

at O(rn?) computational cost.

Moreover, the successive matrices G; that are obtained via the algorithm have an
interesting interpretation. Let M; denote the Schur complement of M with respect to
its leading (¢ — 1) x (¢ — 1) submatrix. That is, My = M, M> is the Schur complement
with respect to the (1,1) top left entry of M, Mj is the Schur complement with
respect to the 2 x 2 top left submatrix of M, and so on. The matrices M; are
therefore (n —i+1) x (n —i+1). Recall also that F; denotes the submatrix obtained
by deleting the first (s — 1) rows and columns of F. Hence, M; and F; have the same
dimensions.

While the M; are never computed explicitly, it can be shown that (M;, F;,G;)
satisfy the displacement equation [15]

(3.13) M; — F;M;Ff = G;JGT.

Hence, G; constitutes a generator matrix for the ¢ — th Schur complement M;, which
is therefore structured. Note further that G; is also a generator matrix for the
same Schur complement M; since, due to the J—unitarity of ©;, we have G;JGT =
G:0,J0TGT =G, JGT.

We summarize the above discussion in the following statement, deliberately stated
in loose terms.

LEMMA 3.2. The successive Schur complements of a structured matrixz are also
structured and the generalized Schur algorithm is a recursive procedure that provides
generator matrices for the successive Schur complements. It also provides the trian-
gular factors of the original matrizx.
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We also indicate here, for later reference, that two successive Schur complements
M; and M;,1 are related via the Schur complementation step:

s 0 0
(3.14) M; = ;LT + [0 M, ] .

We now address the main issues of this paper.
4. Fast QR Factorization of Shift Structured Matrices. Let T be an nxn
shift structured matrix (possibly nonsymmetric) with displacement rank r,

(4.1) T-2T7ZT =GBT.

Special cases include the Toeplitz matrix of equation (2.10) and quasi-Toeplitz ma-
trices of equation (2.11), whose displacement ranks are equal to 2 (r = 2).
Consider the 3n x 3n augmented matrix

-I T 0
(4.2) M=|TT o 717
0 T 0

The matrix M is also structured (as shown below) with respect to Z, ® Z,, & Z,,
where Z,, denotes the n x n lower shift triangular matrix (denoted earlier by Z — here
we include the subscript n in order to explicitly indicate the size of Z).

It can be easily verified that M — (Z, ® Z, ® Z,)M (Z,, ® Z, ® Z,)7T is low rank
since

T T
—eie; GB 0
43) M- (Z,®Z,® Z,)M(Z,®Z,®Z,)' =| BGT 0 BGT |,
0 GBT o

where e; = [ 1 0 ... 0 ]T is a basis vector of appropriate dimension. A generator
matrix for M, with 3n rows and (2r + 1) columns, can be seen to be
1 G -G el I
(4.4) G=—| B B 0|, J= [ " ] .
V2@ —¢ o Lt

That is,
M-FMFT =¢g7g67,

where F = (Z, ® Z, ® Z,,) and (G, J) are as above.

The n x n leading submatrix of M is negative definite (in fact, equal to —I).
Therefore, the first n steps of the generalized Schur algorithm applied to (F,G,J)
will be negative steps (cf. step 3 of Algorithm 3.1). These first n steps lead to a
generator matrix, denoted by G, 1 (with 2n rows), for the Schur complement of M
with respect to its leading n x n leading submatrix, viz.,

(45) Mn+l - (Zn @ Zn)Mn+l (Zn @ Zn)T = g”+lg7g£+]_ 3
where M, 1, is 2n x 2n and equal to

T'T TT
(46) Mn_;,_]_ - [ T 0 ] .
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Clearly, M and its Schur complement M, ; are related via the Schur complement
relation (cf. (3.14))

I 0 0 0
M=| -TT | (-)[IT -TT o]+ |0 T7T TT
0 o T o0

Therefore, (G,11,J) is a generator for M,,; with respect to (Z, ® Z,), as shown by
(4.5).

The leading n x n submatrix of M, is now positive-definite (equal to TTT).
Therefore, the next n steps of the generalized Schur algorithm applied to (Z,, &
ZnyGny1,J) will be positive steps (cf. step 2 of Algorithm 3.1). These steps lead to
a generator matrix, denoted by Gay, 41 (with n rows), for the Schur complement of M
with respect to its leading 2n x 2n leading submatrix, viz.,

T T
Msny1 — ZnMoni1Z,; = Gont1T Gany1 »

where My, 1 is now n X n and equal to —1.
Again, M, 1 and Ms, ;1 are related via a (block) Schur complementation step
(cf. (3.14)), written as

77 e[ Jotn @[3 8]

where we have denoted the first n columns of the triangular factor of M,, 1 by
RT
e
with R an n X n upper triangular matrix and  an n x n matrix. The R and Q
matrices are thus obtained by splitting the first n columns of the triangular factor of
M, 11 into a leading lower triangular block followed by a full matrix Q.

By equating terms on both sides of (4.7) we can explicitly identify R and Q as
follows:

(4.7)

TTT=RTR , T=QR, QQT-I=0.
These relations show that Q and R define the QR factors of the matrix T'.

In summary, the above discussion shows the following: given a shift structured
matrix T as in (4.1), its QR factorization can be computed efficiently by applying 2n
steps of the generalized Schur algorithm to the matrices (F,G,J) defined in (4.4).
The factors @ and R can be obtained from the triangular factors {/;} for i = n +
1I,n+2,...,2n.

Alternatively, if a generator matrix is directly available for M, in (4.6) (see
Sec. 4.1), then we need only apply n Schur steps to the generator matrix and read
the factors  and R from the resulting n columns of the triangular factor.

In the later sections of this paper we shall establish, for convenience of exposition,
the numerical stability of a fast solver for Tz = b that starts with a generator matrix
for the embedding (4.6) rather than the embedding (4.2). It will become clear however
that the same conclusions will hold if we instead start with a generator matrix for the
embedding (4.2).

The augmentation (4.2) was used in [16, 17] and it is based on embedding ideas
originally pursued in [5, 13] (see Sec.4.2).



A FAST AND STABLE SOLVER FOR STRUCTURED SYSTEMS 11

4.1. The Toeplitz Case. In some cases it is possible to find an explicit gener-
ator matrix for M, 1. This saves the first n steps of the generalized Schur algorithm.

For example, consider the case when T is a Toeplitz matrix (which is a special case
of (4.1) whose first column is [to, t1, .. ., t,—1]7 and whose first row is [to, t_1,- .., t—nt1].
Define the vectors

Co S0 Co

=& : =TT

- [Tell ” o e
It can be verified that a generator matrix for M, ;1 in (4.6) is the following [5]
Mi1 = (Zn ® Zp)Mpi1(Zn @ Zn)" = Guy1 T Gy1
where J is 5 x 5,
J = diag[1,1,-1,-1,-1],
and Gp41 is 2n x 5,

S0 0 0 0 0
S1 tfl S1 tnfl

o

G | Sn—1 tong1 Sp—1 U
ntl = Co 1 Co 0 1
cl 0 ¢ 0 0

Cpn—1 0 Cpn—1 0 0

4.2. Other Augmentations. It is also possible to compute the QR factors of
a structured matrix T satisfying (4.1) by using other augmented matrices, other than
(4.2). For example, consider the 3n x 3n augmented matrix

-I T o
(4.8) M=|TT o 71T |,
0 T I

where an identity matrix replaces the zero matrix in the (3,3) block entry of the
matrix in (4.2). A generator matrix for M, with 3n rows and (2r + 2) columns, is now

1 G 0 —G €1 T
G=—|B 0 B 0 |, j:[ A ]
V2l G e -G 0 r41

If T is Toeplitz, as in Sec. 4.1, then the rank of G can be shown to reduce to 2r = 4 [5]
(this is in contrast to the displacement rank 5 that follows from the earlier embedding
(4.2), as shown in Sec. 4.1).

After 2n steps of the generalized Schur algorithm applied to the above (G, J), we
obtain the following factorization (since now Ma,41 = 0),

I 0 7 o 1"
M = _TT RT [ -I 0 :| _TT RT
0 Q 0o I 0 Q
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from which we can again read the QR factors of T' from the triangular factors {I;} for
i=n+1,...,2n+ 1. This augmentation was suggested in [5, p. 37] and [13].

However, from a numerical point of view, computing the QR factors of a struc-
tured matrix 7" using the generalized Schur algorithm on the augmented matrices M
in (4.2) or (4.8) is not stable. The problem is that the computed @ matrix is not nec-
essarily orthogonal. This is also true for other procedures for fast QR factorization
[1, 7, 8, 19].

In the next section we show how to overcome this difficulty and develop a fast
and stable algorithm for solving linear systems of equations with shift structured
coefficient matrices 7. For this purpose, we proceed with the embedding suggested
earlier in (4.2) since it seems difficult to obtain a stable algorithm that is based solely
on the alternative embedding (4.8). The reason is that the embedding (4.2) allows us
to incorporate a correction procedure into the algorithm in order to ensure stability.

We first derive a stable algorithm for a well-conditioned coefficient matrix, and
then modify it for the case when the coefficient matrix is ill-conditioned. The in-
terested reader may consult at this time the summary of the final algorithm that is
provided in Sec. 10.

5. Well-Conditioned T. In this section we develop a stable algorithm for
the case of well-conditioned matrices T. A definition of what we mean by a well-
conditioned matrix is given further ahead (see (5.19)). Essentially this refers to ma-
trices whose condition number is less than the reciprocal of the square-root of the
machine precision. Modifications to handle the ill-conditioned case will be introduced
later in the paper.

We start with an n x n (possibly nonsymmetric) shift structured matrix 7' with
displacement rank r,

(5.1) T-2,TZF =GBT,

and assume we have available a generator matrix G for the 2n x 2n augmented matrix

TT'T TT
(5.2) M= [ T o ] ,
that is,
(5.3) M- FMFT =gJg7,

where F = (Z,®Z,,). Note that, for ease of exposition, we have modified our notation.
While we have earlier denoted the above matrix M by M, 1, its generator by G, 1,
and have used F to denote (Z, & Z,, ® Z,,), we are now dropping the subscript n + 1
from (M,,11,Gny1) and are using F to denote the 2n x 2n matrix (Z,, & Z,).

In Section 4.1 we have discussed an example where we have shown a particular
generator matrix G for M when T is Toeplitz. [We repeat that the error analysis of
later sections will still apply if we instead start with the 3n x 3n embedding (4.2) and
its generator matrix (4.4)].

We have indicated earlier (at the end of Sec. 4) that by applying n steps of
the generalized Schur algorithm to the matrix M in (5.2) we can obtain the QR
factorization of T' from the resulting n columns of the triangular factors of M. But
this procedure is not numerically stable since the resulting @ is not guaranteed to
be unitary. To fix this problem, we propose some modifications. The most relevant
modification we introduce now is to run the Schur algorithm for 2n steps on M rather
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than just n steps. As suggested in the paper [4], we also need to be careful in the
application of the hyperbolic rotations. In particular, we assume that the hyperbolic
rotations are applied using one of the methods suggested in the paper [4] (mixed
downdating, OD-method, or H-procedure — see Appendices A and B at the end of
this paper).

The matrix 7' is only required to be invertible. In this case, the leading submatrix
of M in (5.2) is positive-definite and therefore the first n steps of the generalized
Schur algorithm will be positive steps. Hence, the hyperbolic rotations needed for
the first n steps will perform transformations of the form (3.3), where generators are
transformed into proper form with respect to their first column. Likewise, the Schur
complement of M with respect to its leading submatrix T7T is equal to —I, which is
negative-definite. This means that the last n steps of the generalized Schur algorithm
will be negative steps. Hence, the hyperbolic rotations needed for the last n steps
will perform transformations of the form (3.7), where generators are transformed into
proper form with respect to their last column.

During a positive step (a similar discussion holds for a negative step), a generator
matrix G; will be reduced to proper form by implementing the hyperbolic transfor-
mation ©; as a sequence of orthogonal transformations followed by a 2 x 2 hyperbolic
rotation (see also [18]). The 2 x 2 rotation is implemented along the lines of [4], e.g.,
via mixed-downdating [3], or the OD-method, or the H-procedure (see Appendices A
and B for a description of the OD- and H-procedures [4]). Details are given below.

5.1. Implementation of the J-Unitary Rotations ©;. When the general-
ized Schur algorithm is applied to (G, F) in (5.3), we proceed through a sequence of
generator matrices (G, G2, Gs, . . .) of decreasing number of rows (2n,2n—1,2n—2,...).
Let g; denote the top row of the generator matrix G; at step 7. In a positive step,
it needs to be reduced to the form (3.3) via an (I, ® —I;)—unitary rotation ©;. We
propose to perform this transformation as follows:

1. Apply a unitary (orthogonal) rotation (e.g., Householder) to the first p columns
of G; so as to reduce the top row of these p columns into proper form,

unitary ©;1
—

gi:[wwwwx:v] OO.t.zx]:gi,l,

with a nonzero entry in the first column. Let
0;1 0
(5.4) Gi1=0; [ 6’1 7 ]

denote the modified generator matrix. Its last ¢ columns coincide with those
of gl

2. Apply another unitary (orthogonal) rotation (e.g., Householder) to the last ¢
columns of G; ; so as to reduce the top row of these last ¢ columns into proper
form with respect to their last column,

unitary ©; o
—

gipi=[z 0 0 z z z] 0000 z]=gp,

with a nonzero entry in the last column. Let

I 0
(55) Go=Gia | o o, |

denote the modified generator matrix. Its first p columns coincide with those
of Gi1.
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3. Employ an elementary hyperbolic rotation ©;3 acting on the first and last
columns (in mixed-downdating [3] form, or according to the OD or the H
methods of [4] — see also Appendices A and B) in order to annihilate the
nonzero entry in the last column,

hyperbolic ©; 3
—

gio=[z 0 0 0 z] [z 00 0 0 0].

4. The combined effect of the above steps is to reduce g; to the proper form
(3.3) and, hence,

5 _ ®i,1 0 I 0 )
(56) gz — (.;z [ 0 I :| [ 0 61',2 :| 61,3-

Expression (5.6) shows that, in infinite precision, the generator matrices G; and
G; must satisfy the fundamental requirement

(5.7) G:JIGF =G, JGt.

Obviously, this condition cannot be guaranteed in finite precision. But with the
above implementation of the transformation (5.6) (as a sequence of two orthogonal
transformations and a hyperbolic rotation in mixed, OD, or H-forms), equality (5.7)
can be guaranteed to within a “small” error (see (5.8)). Indeed, it follows from (5.4)
and (5.5), and from the orthogonality of ©;; and ©; 2, that

||gAi,2ng;{12 - G:IG]|| < coellGil1?,
and
1Gsall® = 11l | < coellgil®

It further follows from the error bound (A.3) (in the appendix) that

& 2T ~ ~ ] 5

1G:TG;, — gi,2‘7g;1:2|| < cqe (”gz||2 + ||gz’,2”2) .
Combining the above error bounds we conclude that the following holds:
~ 2T T 5 2 9

(5.8) 1G:7G; — GIGTN < ese (IIGI + Gl -

A similar analysis holds for a negative step, where the hyperbolic rotation ©; 3
is again implemented as a sequence of two unitary rotations and one elementary
hyperbolic rotation in order to guarantee the transformation (3.7). We forgo the
details here.

We finally remark that in the algorithm, the incoming generator matrix G; will in
fact be the computed version, which we denote by G;. This explains why in the error
analysis of the next section (see (5.11) and (5.13)) we replace G; by G; in the error
bound (5.8).

Note that we are implicitly assuming that the required hyperbolic rotation ©; 3
exists. While that can be guaranteed in infinite precision, it is possible that in finite
precision we can experience break downs. This matter is handled in section 5.3.
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5.2. Error Analysis of the First n Steps. After the first n steps of the
generalized Schur algorithm applied to (F, G) in (5.3), we let

5]

denote the computed factors that correspond to expression (4.7). We further define
the matrix S,11 that solves the displacement equation

(5.9) S+t = ZnSnt1Zn = Gni1 T Gpys-

Note that S,,+1 is an n X n matrix, which in infinite precision would have been equal
to the Schur complement —I (cf. (4.7)). We can now define

- RT 7, » ~ 0 o
5.10 M = A T .
610 ot e[l ]
We also define the difference
o 2T N ~
(5.11) N;=G.JG; — GJIG,
and introduce the error matrix E = M — M. Using (5.8), the error analysis in [4]
(Sec. 7, eq. (41)) can be extended to show that the 2n x 2n error matrix satisfies the
equation
n
E-FEF" =) N,
i=1
Consequently, since F = (Z,, ® Z,) is nilpotent,
n—1 n
E=Y F* (Z Ni> (FBT .
k=0 i=1

If we further invoke the fact that F is contractive we conclude that

n—1 n n—1 n n
(5.12) IEN< DY IDoN|| < DD N = nd N,
k=0 || i=1 k=0 i=1 i=1
where, according to (5.8),
(5.13) NGl < ese (Gl + 116:1) -

But since all columns of éi+1 and él coincide, except for one column in gz that is
shifted down (mulitplied by F;) to produce the corresponding column in G;;1, then
we clearly have

1Gisal® < NGl
We can therefore rewrite (5.13) as
(5.14) NGl < eoe (11Gasal® + 1G:I1) -

Substituting into (5.12) we obtain the following error bound

(5.15) 1B < ere > (IGiall® + 1G:012) < ese D Gl
=1 =1
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5.3. Avoiding Breakdown. The above error analysis assumes that the first n
steps of the generalized Schur algorithm applied to (G, F) in (5.3) do not breakdown.
That is, during the first n steps, the J-unitary rotations ©; are well defined. This fur-
ther requires that the leading submatrices of the first n successive Schur complements
remain positive-definite. We now show that this can be guaranteed by imposing a
lower bound on the minimum singular value of the matrix 7' (see (5.19) — this cor-
responds to requiring a well-conditioned 7', an assumption that will be dropped in
Sec. 7 when the algorithm is extended for ill-conditioned T').

The argument is inductive. We assume that the algorithm has successfully com-
pleted the first (: — 1) steps and define the matrix S; that solves the displacement
equation

(5.16) Si — FiSiFF =GIGT, 1<i<(n+1)

where F; is the submatrix obtained from F in (5.3) by deleting its first (i — 1) rows
and columns. In particular, /; = F and F,, = Z,.. Note that S; is an (2n — 1 + 1) X
(2n — 4 + 1) matrix, which in infinite precision would have been equal to the Schur
complement of M with respect to its leading (i — 1) x (i — 1) submatrix.

We further define, for 1 <7 <n + 1, the matrices M;,

i—1
(5.17) M; = Ziii;'r + Si,
j=1

where the [; are the computed triangular factors, given by (cf. (3.4) and (3.5)). We
can again establish, by following the arguments of Sec. 7.1 in [4], that the error
matrices E; = M — M; satisfy

i—1
E; - FEFL =) Nj.
j=1

This relation again establishes, along the lines of (5.15), that

i1
1M — M| < cae 1165117
j=1

Therefore, if the minimum eigenvalue of the leading n x n submatrix of M (which is
equal to T7T) meets the lower bound

i—1

(5.18) Amin(TTT) > coe D 1G5,

Jj=1

then the leading n x n submatrix of M; will be guaranteed to be positive-definite and
the algorithm can continue to the next iteration.

This analysis suggests the following lower bound on the minimum singular value
of T in order to avoid breakdown in the first n steps of the algorithm:

(5.19) ain(T) > 2coe Y 115117 -

=1
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We refer to a matrix T' that satisfies the above requirement as being well-conditioned
[the scalar multiple 2 is made explicit for convenience in later discussion — see (5.29)].

THEOREM 5.1 (Error Bound). The firstn steps of the generalized Schur algorithm
applied to (F,G) in (5.8), for a matriz T satisfying (5.19), and with the rotations ©;
implemented as discussed in Sec. 5.1, guarantees the following error bound on the
matriz (M — M) (with M defined in (5.10)):

n
(5.20) 1M — M| < coe 31165112
Jj=1

5.4. Growth of Generators. The natural question then is how big can the
norm of the generator matrices be? The analysis that follows is motivated by an
observation in [18] that for matrices of the form T7T, with T Toeplitz, there is no
appreciable generator growth.

To establish an upper bound on the generator norm, we consider the generator
matrix G; (at the i — th step) and recall from the discussion that led to (5.6) that, in a
positive-step, G, is transformed via three rotation steps: a unitary rotation ©; that
reduces the first p columns of G; into proper form, a second unitary rotation ©; > that
reduces the last ¢ columns of G; into proper form, and a last elementary hyperbolic
rotation ©; 3 that reduces the overall generator matrix G; into proper form.

We denote the first and last columns of (jz-Aby 4; and 0;, respectively, and denote
the remaining columns by the block matrices U; and V;, i.e., we write

A

After the above sequence of three rotations we obtain a new generator matrix G; that
we partition accordingly,

The last (r — 1) columns of éz remain unchanged and provide the columns of the next
generator matrix G; 1, while the first column #; is multiplied by F; (which essentially
corresponds to a simple shifting operation). Hence, we have

Giy1 = [ Gyt U1 Vigr i | = [ Fiu; U; f/z v ]

The first unitary rotation ©;; operates on {;, U’,} and provides {ﬂi,[j' i}- This
step guarantees the following norm relation,

T3l < 1+ eroe) (N0l + laall) -
But since Ij’, = i/"i—{—l, we also have
ssall < (14 croe) (103 + llall)

By repeatedly applying the above inequality we obtain

i
1Tiall < (14 crre)’ S llagll.

=1
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Consequently,
il
(5.21) I s Tin ]I < (L4 c12€)" Y lla]l-
j=1
But the 4;, for i = 2,...,n + 1, are shifted versions of the (nonzero parts of the)

columns of the block matrix

5]

o ]l <

Therefore,

i+1

> llasll < n
j=1

Now further recall that

Sit1 — Fir1Sip1Fivr = Gin1 IGEA,
where F;11 is nilpotent (in fact, composed of shift matrices). It thus follows that
(5.22) Il Vier Disa JIP < I @i Digd JIP + 20Siall-

Combining (5.21) and (5.22) we conclude that

%]
Q
We will now show that ||.S; || is bounded (at least in infinite precision).

For this purpose, we partition T into 7' = [ T1 T | where T} has i columns
and T has (n — i) columns. Commensurately partition M as follows:

2

(5.23) 1Gill> < 8n*(1 + c126)* + 8llaal® + 4/[Sipall-

T, TIT, TT
M=|TfT TIT, TF
T, T 0

Therefore, the Schur complement S;; in infinite precision is given by

T:;TTQ — T2TT1(T1TT1)71T1TT2 T2T — TZTTl(TITTl)ilTIT

Siy1 =
i+ Ty — Ty(TTTy) ' TT T, T (T{ )T

Let the partitioned QR factorization of T in infinite precision be

r=fe e[ R

Then

T(T{T) "1 = 1Q7,
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which is an orthogonal projector with 2—norm equal to one. It then follows that
|S;+1]| is bounded as follows

(5.24) [Sivall < 1+ 2T + 2||T].

The derivation of the above bound can be extended to finite precision by following
the technique used in the next section for ||.S,11]- We omit the details here.
Therefore, a first-order bound for the sum of the norms of the generators in (5.20)

is given by
n n RT
NAEDS [&ﬁ [ A ]
=1 =1
< 8n®||M|| + 8n||M|| + 4n(1+2||T|]* +2||IT||) + O(?)
(5.25) <16n(1+n®)(1 +||T| + IT?])) + O(e?).

2

+ 8llar|]> + 4[1Sitall| + O(€?)

5.5. Error Analysis of the Last n Steps. It follows from (5.10), and from
the definition of E = M — M, that

(5.26) M-E:[%T][R QT]+[3 Sfﬂ].

If we partition the error matrix —F into sub-blocks, say

| EBu Er2 T
E_[Em E22]’ B =B

and use the definition of M in (5.2), we obtain from (5.26) that

Sn+1 = E22 - (T —|— Ezl)(TTT —|— Ell)_l(TT + E]_z).

Therefore,
Spi1 = Eyy — T(TTT + Ey)'TT — T(TTT + Ey,) ' Eyp —
Eoy(TTT + Ey1) *TT — By (TTT + E11) Eis
(5.27) =—-I+TTELT Y)Y+ E,

where several terms have been collected into the matrix E,
E = Ey, — T(TTT 4 E11) 'E13 — Exy(TTT + E) 'TT — Eyy (TTT + Ey1) ' Ess.
Its norm satisfies the bound

> 2 || T I£]] el
el < Bl + + ;
Amin(TTT) = |El  Amin(TTT) — || E]|

and the denominator is positive in view of (5.19) and (5.20). At this stage we make
the following normalization assumption:

1
(5.28) ITh <z,

which can always be guaranteed by proper scaling (as explained in the statement of
the algorithm in Sec. 10).
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We also recall that the well-conditioned assumption (5.19), along with (5.25) and
the error bound (5.20), guarantees the following condition:

(5.29) Aain(TTT)|E| <

min

DN =

Remark. This essentially means that the condition number of T' should be smaller
than 1/4/e. We will relax this condition in Sec. 7.

;From assumptions (5.28) and (5.29) we obtain ||E||? < ||T|| || E||, since

2 2
18] < ZoantD) IR LW
2 2 5 2
Therefore,
1B < 5]+ —ITIHIE]

Amin (TTT) — || E||
Applying Corollary 8.3.2 in [10][p. 428] to expression (5.27), we get
1
2 —1 -
1+ 2 (TTT||E||

min

(530) Umin(sn+1) ||E||

Using (5.28) and (5.29) we get

2 _
(531) Jmin(Sn+1) Z g - ||E||’
and
_ 11 11
.32 E|| < —||E|| € =.
(5:32) 1Bl < SIEN < o
It then follows from (5.31) that
17 1
. min > = 2.
(5.33) Omin(Sn+1) > = 2

We now derive an upper bound for ||S,+1]||- Applying Corollary 8.3.2 in [10][p.
428] to expression (5.27), and using (5.29) and (5.32), we get

_ 11
+ ||E|| <2+ = <3.

(5.34) Umax(SnJ,-l) 25

< =) .
L= Aab TTDIE

Therefore, the condition number of S, satisfies
(5.35) k(Sn+1) < 15.

This establishes that 5,11 is a well-conditioned matrix.
By Corollary 8.3.2 in [10][p. 428], the matrix (I + T-TE;;T~!)~! in (5.27) is
positive definite since by (5.29) 1 — A} (TTT)||E|| > 1/2 > 0. Furthermore,
_ 1 1 1
1B < == < < <2,
(TTT)| 1 E]

S5 <3S 11

min
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Therefore, applying Corollary 8.3.2 in [10][p. 428] again to expression (5.27) we
conclude that S, is negative-definite.

LEMMA 5.2. The matriz Sp41 defined in (5.9) is negative-definite and well-
conditioned. In particular, its condition number is at most 15 (cf. (5.35)).

We can now proceed with the last n steps of the generalized Schur algorithm
applied to G, 41, since Gy41 is a generator matrix for Sy41:

Sn+1 - ZnSn—i-lZZ' = Qn+1..7(3;f+1-

All steps will now be negative steps. Hence, the discussion of Sec. 5.1 applies. The
only difference will be that we make the generator proper with respect to its last
column. In other words, the third step of the algorithm in Sec. 5.1 should be modified
as follows:

hyperbolic ©; 3
—

(5.36) gia=[2 0 0 0 z] [000 000 z].

Let —AAT be the computed triangular factorization of S, ;. A similar error
analysis to that of Sec. 5.2 (or the results of [4]) can be used to show that

2n

(5.37) 181 = (=AAT)|| < eize - 1G>

1=n+1

The norm of the generators {G;} appearing in the above error expression can be shown
to be bounded as follows. Similar to equation (5.21) we have

i

(5.38) I Vier din 1 < (U4 cae)™ D [l
j=n+1
Moreover, the 9;, for i = n + 2,...,2n, are shifted versions of the (nonzero parts of

the) columns of A. Hence,
i
> sl < nllAl + ol
j=n+1

By using the fact that Z,, is lower triangular and contractive and that .S, is negative-
definite, Lemma B.2 in [4] can be extended to show that

I @irr Tigr )0 < N Vigr Biga ] I-

Therefore,
NGl <N dirr Ui I+ Vi 0iga ]l
<2 [ Vigr bigr ]l
(5.39) < 2(1 + c14€) " [nl| Al + IDnsall] 5

where in infinite precision,

A= [[Snsall <3,
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from relation (5.34). Similarly, the bound for 9,41 follows from (5.23) and (5.24).

Summary. We have shown so far that if we apply 2n steps of the generalized Schur
algorithm to the matrices (¥, G) in (5.3), with proper implementation of the J-unitary
rotations (as explained in Sec. 5.1), then the error in the computed factorization of
M is bounded as follows:

RT 0 », AT 2n ~
(5.40) HM— [ 0 A ] [ ]0% _QAT ]H < cse Y [IGill*.
i=1

We have also established (at least in infinite precision) that the norm of the gener-
ators is bounded. Therefore, the computed factorization is (at least asymptotically)
backward stable with respect to M.

6. Solving Linear Systems. We now return to the problem of solving the
linear system of equations Tz = b, where T is a well-conditioned nonsymmetric shift
structured matrix (e.g., Toeplitz, quasi-Toeplitz, product of two Toeplitz matrices).

Note from the bound (5.40) that

1QQT — AAT|

IN

2n
cise Y I|Gill*.
i=1

Therefore,

2n
csell AP 1G>

ATQATQ" - 1] <
=1
It follows from (5.33) and (5.35) that
2n 1 2n 1
amzn(AAT) > Umin(sn+1) - 015‘51':;i_1 ||gz||2 > g - 61561.:;’_1 ||Gz||2 ~ g

Therefore, [|A~1||? is bounded by 1/5 (approximately), from which we can conclude
that A~1(Q is numerically orthogonal.
Furthermore from (5.40) we also have

2n
IT - QR|l < cise > I1GI*.
i=1
This shows that we can compute z by solving the nearby linear system
AA"YQRz =0,

in O(n?) flops by exploiting the fact that A=1Q is numerically orthogonal and A is
triangular as follows:

(6.1) &+« R QTAT)A .

The fact that this scheme for computing z is backward stable will be established in
Section 8 (see remark after expression (8.2)).
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7. Ill-conditioned T. We now consider modifications to the algorithm when
the inequality (5.29) is not satisfied by T'. This essentially means that the condition
number of T is larger than the square root of the reciprocal of the machine precision.
We will refer to such matrices T as being ill-conditioned.

There are several potential numerical problems now, all of which have to be
eliminated. First, the (1,1)-block of M can fail to factorize as it is not sufficiently
positive-definite. Second, even if the first n steps of the Schur algorithm are completed
successfully, the Schur complement S, 1 of the (2, 2)-block may no longer be negative-
definite making the algorithm unstable. Third, the matrix A may no longer be well-
conditioned, in which case it is not clear how one can solve the linear system Tz = b
in a stable manner. We now show how these problems can be resolved.

To resolve the first two problems we add small multiples of the identity matrix
to the (1,1) and (2, 2) blocks of M, separately:

TTT+al T

where o and 3 are positive numbers that will be specified later.! This leads to an
increase in the displacement rank of M. For Toeplitz matrices the rank increases only
by one and the new generators are given as follows:

(7.2) M — (2, ® Z, )M (Zn, ® Z)" = GIGT,
where J is 6 x 6,
(7.3) J =diag[1,1,1,-1,-1,-1],
and G is 2n x 6,
[ Va s 0 0 0 0 i
0 S1 t_1 S1 tn_l 0
0 sp-1 t_py1 Sp—1 B 0
(74) g 0 Co 1 Co 0 V14 ,8
0 C1 0 C1 0 0
| 0 Cn—1 0 Cn—1 0 0 i

Had we instead started with the embedding (4.2) for more general shift structured
matrices, we would then modify the generators as explained later in the remark in
Sec. 9.

Assume « is chosen such that

n
(7.5) a > 016€Z||Gj||2,
j=1
then since
(7.6) Amin (TTT + ) > cige Y [1G511?

=1

1We continue to use M for the new matrix in (7.1) for convenience of notation.
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it follows from the analysis in Sec. 5.3 that the first n steps of the generalized Schur
algorithm applied to G in (7.4) will complete successfully. As in (5.10), define the
matrix

(7.7) M:[%T][R QT]+[8 sf+1]’

where Sy, 11 is the solution of

Snt1 = ZnSn112L = Gri1T G-

(Recall that G, has now six columns and 7 is 6 x 6). Then following the analysis
of the first n steps of Sec. 5.2 we obtain (cf. (5.20))

n
IBN = | M = 31| < cioe 311G 2,
j=1

where, as shown earlier in (5.23),

2

(7.8) I1Gir1ll® < 8n*(1+ cr6e)* + 8llaull® + 4llSiall® -

%]
Q
The proof that S;;1 is bounded is similar to the proof that S, 1 is bounded, which
we now give. First we assume that § satisfies the following bound,

1+ cig€
1-— C16€

(7.9) g =

(Bl +4) -

Recall that S,,1 satisfies the relation

(7.10) M—E:[%T][R QT]+[3 Sf+1]'

If we partition the error matrix —F into sub-blocks, say

E.n EL
_E—
[ Ei2 Es |’

and use the definition of M in (7.1), we obtain from (7.10) that
(7.11)  Spi1 = =PI+ By — (T + Epo)(TTT + ol + Eyy) " (TT + EL).
Since a and 3 satisfy (7.5) and (7.9), we have that

1+ Ci16€

o> |Bl| = |Bull, B>
— C16€

(IE[ +4) > | E[l > || Ezz||-

Therefore, (o + E11) is positive-definite and (—3I + Es2) is negative-definite. This
shows, in view of (7.11), that S,41 is negative-definite. We now proceed to bound
the smallest and the largest eigenvalues of Sy, 11.

Using (7.11) we write

Spi1 =PI+ Esy — (I + EeT NI +aT T 4+ T TEGT Y YT +T TEL) ,
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and note that

NI+aT " TT '+ T TELT )Y = <1

—_— b

~1
(I +aT T [I + %] T—l)

since ||E11||/a < 1.
We now make the assumption

(7.12) IT-HIIEl <1,

which is considerably weaker than the assumption (5.29) used in the well-conditioned
case. Assumption (7.12) essentially means that the condition number of T' should be
less than the reciprocal of the machine precision.

It then follows that

ISneill < B + [IE|l + 4.

Since technically, ||F|| depends upon ||S,+1||, we have only shown that ||S,+1]| is
bounded to first order in e. With more effort, this restriction can be removed.

Before proceeding, we mention that the error in factorizing S, 41 into —AAT by
the generalized Schur algorithm can be written in the form

1Sn+1 — (~AAT)|| < crrellSntall

where c17 can be obtained by extending the analysis of Sec. 5.2.
As mentioned earlier (cf. (5.18)), S,t1 can be factorized by the Schur algorithm
if its minimum eigenvalue satisfies

|’\min(Sn+1)| > c17€|Snqall -

But since |Amin(Snt1)] > B — ||E22|| , the above condition can be guaranteed by
choosing

B > cirel|Snyall + (| E22l|
> cire(B+ ||E|| +4) + [|E]

> E||l+4 E
> ro— lenelEll +4) + |IE]
1+ cy7€
> (B +4),
C17€

which is assumption (7.9) on 3 (with ¢17 = ci6).
Therefore, the last n steps of the generalized Schur algorithm can be completed
to give the following error bound in the factorization of M in (7.1):

AT N N 2n .
(7.13) HM— [ % g ] [ g _QATT ]H < a+B + cise y_NIGilI*,
i=1

where the norm of the generators is again bounded by arguments similar to those in
Sec. 5.4. In other words, we have a backward stable factorization of M. X

Since A is no longer provably well-conditioned, we can not argue that A~'(Q is
numerically orthogonal. For this reason, we now discuss how to solve the linear system
of equations Tz = b in the ill-conditioned case.
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8. Solving the Linear System. Note that if z solves Tz = b then it also

satisfies
TTT TT z | _|O
T 0 b | | b |-

Using the above backward stable factorization (7.13) we can solve the above linear
system of equations to get

o

=lv ]

W ()]
oy

where the error matrix H satisfies
| Q@ A

™ QD

2n

”H“ <a+pB + 01862”(;1;“2 + c19€

i=1

Note that ¢ is computed by the expression
(8.2) R'QTA-TA 1,

which is identical to the earlier formula (6.1) we obtained by assuming A7LQ is
numerically orthogonal! Therefore, the subsequent error analysis holds equally well
for the well-conditioned case.

Moreover, it follows from (8.1) that

(T + HQl)g + Hos%2 = b.

Therefore, we can write this as

H. s T
(8.3) (T+H21+ 2AZTZ%/ )?j:ba
vy
where
Hao 24" l14l
(8.4) HH21+ s < [[Hal|l + |[H2z2||1~
i [ Hoall + I ||||y”
If we assume
(8.5) ITII<1
(which is implied by (5.28)), then in infinite precision
z b b b
L

gl llell — 1T =28l = o]

Under the assumptions in Theorem C.1, which are of a similar nature to as-
sumptions we have already made, we can show that ||Z||/||§]| is also bounded in finite
precision. Therefore, our algorithm is backward stable for solving shift structured
linear systems.

Theorem C.1 imposes a bound on x(M), the condition number of M. We now
verify that x(M) is of the same order as k(T'). First note that

1M < 2T + 1T < 3|7l
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since ||T'|| < 1. Moreover,

from which we conclude that
I < 1+2IT7.
Hence,
K(M) < @+2IT7HDEITI) < 98(T).

Therefore, the restriction on k(M) can be considered a restriction on x(7"), which will
be similar to our earlier assumption (7.12).

For convenience we now give a simple first-order bound for the backward error in
(8.3). Indeed,

Hap2y"
979

HHZ” H < |Hall + |Hall + O@)
<2H| + 0()
2

2n
<2 |a+pB+cae Y IGill* + cane + O(¢")

i=1

[A 0]
Q A
<2a+p)+

2n

1M+ D (8n®IM]| +4(1 +2([T|1* + 2|IT1)))
i=1

<2(a+B) +caze [IM|| + 4n(1+2||T|> +2||T|))] + O(€?)

< 2(a+B) + cael|[M[| +1] + O(e”)

< 2(a+B) +casel||IT|| + 1] + O(é%).

Note that ||T'|| should be approximately one for the algorithm to be backward stable.

This can be satisfied by appropriately normalizing ||T||.

+ 0(?)

Co2€

(8.6)

8.1. Conditions on the Coefficient Matrix. For ease of reference, we list
here the conditions imposed on the coefficient matrix 7" in order to guarantee a fast
backward stable solver of Tz = b:

1. ||T|| is suitably normalized to guarantee ||T|| ~ 1 (cf. (5.28) and (8.5)).
2. ||T 1| satisfies (7.12), which essentially means that the condition number of
T should be less than the reciprocal of the machine precision.

9. A Remark. Had we instead started with the embedding (4.2), we first per-
form n steps of the generalized Schur algorithm to get a generator matrix ¢n+1 for
the computed version of the 2n x 2n embedding (4.6). We then add two columns to
Gn+1 as follows:

- Vﬁi 0 7
0 0
0 VB
gn+1 ’
0 0
L 0 0 B
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where the entry /8 occurs in the (n + 1) — th row of the last column. The new first
column has a positive signature and the new last column has a negative signature.

10. Pseudo-Code of the Algorithm for Toeplitz Systems. For convenience
we summarize the algorithm here for the case of nonsymmetric Toeplitz systems. We
hasten to add though that the algorithm also applies to more general shift structured
matrices T' (such as quasi-Toeplitz or with higher displacement ranks, as demonstrated
by the analysis in the earlier sections). The only difference will be in the initial gen-
erator matrix G and signature matrix J for M in (7.1) and (7.2). The algorithm will
also be essentially the same, apart from an additional n Schur steps, if we instead
employ the embedding (4.2).

Input: A nonsymmetric n X n Toeplitz matrix 7" and an n—dimensional column vec-

tor b. The entries of the first column of T are denoted by [to,t1,. - .,t,—1]7, while the
entries of the first row of T are denoted by [to,t_1,--.,t—nt1]-

Output: A backward stable solution of Tz = b.

Algorithm:
e Normalize T and b. Since the Frobenius norm of ||T|| is less than

n—1
2
n E s,

i=—n+1

we can normalize T by setting t; to be ¢;/(57) for all 7. Similarly, divide
the entries of b by 5y. In the sequel, T" and b will refer to these normalized
quantities.

e Define the vectors

Co S0 Co
Tel

= : =77
I Tex |l
Cpn—1 Sp—1 Cn—1
e Construct the 6 x 6 signature matrix
\7 = dla‘g[l’ ]-7 ]-’ _1’ _1’ _1]7
and the 2n x 6 generator matrix G,
[ Va  sg 0 0 0 0
0 S$1 t_1 S1 th_1 0

G = 0 sp—1 t_py1 Sp—1 01
0 Co 1 Co 0 1+ ,8 ’
0 C1 0 C1 0 0
0 Cpn—1 0 Cpn—1 0 0

where the small positive numbers a and 3 are chosen as follows (by experi-
mental tuning):

a=n"2c||G|? , B=4(2n) e
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(If T is well-conditioned then we set 8 = 0 = a, delete the first columns of G
and J, which then become 2n x 5 and 5 x 5, respectively).

e Apply n steps of the generalized Schur algorithm starting with G; = G and
F =(Z,® Z,), and ending with G, 11 and F = Z,,. These are positive steps
according to the description of Algorithm 3.1 (step 2), where the successive
generators are reduced to proper form relative to their first column. Note
that this must be performed with care for numerical stability as explained in
Sec. 5.1.

e Apply n more steps of the generalized Schur algorithm starting with G,41.
These are negative steps according to the description of Algorithm 3.1 (step
3), where the successive generators are reduced to proper form relative to
their last column. This has also to be performed with care as explained prior
to equation (5.36).

e Each of the above 2n steps provides a column of the triangular factorization
of the matrix M in (7.1), as described in Algorithm 3.1 (steps 2 and 3). The
triangular factor of M is then partitioned to yield the matrices {R, @, A},

RT 0
Q A’
where R is upper triangular and A is lower triangular.
e The solution Z is obtained by evaluating the quantity

R1QTATA b,

via a sequence of back-substitutions and matrix-vector multiplications. The
computed solution is backward stable. It satisfies

(T+H)z =09,
where the norm of the error matrix is bounded by
(10.1) [[H|| < 2(a+B) +cae[L + ITI] + O(€*) < core [T+ O(e?) -

10.1. Operation Count. The major computational cost is due to the applica-
tion of the successive steps of the generalized Schur algorithm. The overhead opera-
tions that are required for the normalization of 7', and for the determination of the
generator matrix G, amount at most to O(nlogn) flops. Table 10.1 shows the number
of flops needed at each step of the algorithm [i denotes the iteration number and it
runs from ¢ = 2n down to ¢ = 1]. The operation count given below assumes that, for
each iteration, two Householder transformations are used to implement the reduction
to proper form of Sec. 5.1, combined with an elementary hyperbolic rotation in OD
form.

Table 10.2 indicates the specific costs for different classes of structured matrices.

11. Conclusions. We performed extensive experiments to verify the theoretical
bounds for both well-conditioned and ill-conditioned Toeplitz matrices. The error was
always better than the bounds predicted by the theory. Interested readers can get
Matlab codes of the algorithm by contacting the authors.

The results of this work can be extended to Toeplitz least-squares problems,
which will be addressed in a companion paper. Furthermore, there are also useful
applications of these ideas in filtering theory, which will be reported elsewhere.
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TABLE 10.1
Complezity analysis of the algorithm.

| During each iteration of the algorithm | Count in flops
Compute two Householder transformations 3r
Apply the Householder transformations 4-5-7
Compute the hyperbolic transformation 7
Apply the hyperbolic transformation using OD | 6 -4
Shift columns i
Total for s = 2n down to 1 (14 + 8r)n® + 10nr + 21n
Cost of 3 back-substitution steps 3n?
Cost of matrix-vector multiplication 2n?
Startup costs n(24logn + r + 52)
| Total cost of the algorithm | (19 +8r)n® + n(24logn + 11r + 73) |
TABLE 10.2

Computational cost for some structured matrices.

| Matrix type | Cost |

Well-conditioned Toeplitz matrix | 59n2 + n(24logn + 128)
Tll-conditioned Toeplitz matrix 67n2 + n(24logn + 139)

APPENDICES

Appendix A. The OD Procedure. Let p = 3/a be the reflection coefficient of a
hyperbolic rotation O,
1 —_
o= = 1
1—p2| =P 1

with |p| < 1. Let [ #1 %1 | and [ z y | be the postarray and prearray rows,
respectively,

(21 p1]=[2z y]O.

The advantage of the OD-method is that the computed quantities £; and ¢, satisfy
the equation

(A.1) [jz'l"'el ﬁ1+€2]=[$+€3 y+e4]®,
with
(A2) [[er e ]| <cose |[[ &1 41 ]|

and, consequently,

o Tes ea ]l e [ v ],

(A.3) (27 = 1) = (21 — 97| < caoe(@] + 47 +2° +47).

ALGORITHM A.l1 (The OD Procedure). Consider a hyperbolic rotation © with
reflection coefficient p = B/a, |p| < 1. Given a row vector [ Ty ] as a prearray, the
transformed (postarray) row vector [ 1 1 ] = [ x Yy ] O is computed as follows:
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[xu II:|<_|::L,I /] %% 0
y y 0 1 /o=

1 -1
CE S
Appendix B. The H Procedure. Let p = 3/a be the reflection coefficient of
a hyperbolic rotation O,
1

sl 7]
1—p2 -, 1]

with |[p| < 1. Let [ 1 %1 | and [ 2 y | be the postarray and prearray rows,
respectively,

[21 »1 ]=[2 y]0O, with |z]> [yl
The advantage of the H-method is that the computed quantities £; and ¢, satisfy the
equation
(B.1) [#1+ef G1+eh =]z y]O,
where the error terms satisfy
(B.2) le1] < caield1], [en] < eaze(|E1] + [d1])-

If |z| < |y|, then it can be seen that [ y # |® = [ y1 21 |. Therefore, without
loss of generality, we shall only consider the case |z| > |y|.

ALGorITHM B.1 (The H Procedure). Given a hyperbolic rotation © with reflec-
tion coefficient p = B/a, |p| <1, and a prearray [ = y | with |z| > |y|, the postarray
[ 21 y1 ] can be computed as follows:

B
Ifa%<1/2
thenf(—l—gg
else
la| 18] |z|— |yl
dl(—a‘T, dz(—%
£+ dy +dy —dids

endif
ot
R )]
ath

y1 < 21—/ 555 (2 —y).

The H procedure requires 5n to 7n multiplications and 3n to 5n additions. It is
therefore costlier than the OD procedure, which requires 2n multiplications and 4n
additions. But the H procedure is forward stable (cf. (B.1)) whereas the OD method
is only stable (cf. (A.1)).

Appendix C. Miscellaneous Error Bounds. The following is an extension
of Lemma 2.7.1 and Theorem 2.7.2 of [10, p. 82].
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THEOREM C.1. Suppose

M[g]=b

where M is an n X n matriz, b is an n—dimensional vector, and ||z|| < ||y||. Let
(M + H) [ Z ] =b,

where H is an n x n matriz such that | H|| < csse||M||. If cszen(M) =1 < &, where
K(M) = ||M]| |M ]|, then

N>

A| < 1+ 3r
gl -5

—
3

Proof. From Theorem 2.7.2 in [10] it follows that

2r
1—7r

IIyII—%[IIyIIHIzII] < 119l < llyll + [yl + Nl211] -

By interchanging y and z we can obtain a similar inequality for 2. Then

Nzl =zl + 2=yl + 121l
91l = Myl = 2=yl + {121
1
< + 3r ,
—1-—5r
since ||z < |ly|l-
0
REFERENCES

[1] A.W.BoJaNcCzYK, R.P.BRENT, AND F. DE H00G, QR factorization of Toeplitz matrices, Nu-
merische Mathematik, 49 (1986), pp. 81-94.

[2] A. W. BojaNczyK, R. P. BRENT, F. R. DE H00G, AND D. R. SWEET, On the stability of
the Bareiss and related Toeplitz factorization algorithms, SIAM J. Matrix Anal. Appl., 16
(1995), pp. 40-57.

[3] A. W. BOJANCZYK, R. P. BRENT, P. VAN DOOREN, AND F. R. DE HOOG, A note on downdating
the Cholesky factorization, SIAM J. Sci. Stat. Comput., 8 (1987), pp. 210-221.

[4] S. CHANDRASEKARAN AND A. H. SAYED, Stabilizing the generalized Schur algorithm, SIAM J.
Matrix Analysis and Applications, 17 (1996), pp. 950-983.

[5] J. CHUN, Fast Array Algorithms for Structured Matrices, PhD thesis, Stanford University,
Stanford, CA, 1989.

[6] J. CHUN, T. KAILATH, AND H. LEV-ARI, Fast parallel algorithms for QR and triangular fac-
torization, SIAM J. Sci. Stat. Comput., 8 (1987), pp. 899-913.

[7] G. CYBENKO, A general orthogonalization technique with applications to time series analysis
and signal processing, Math. Comp., 40 (1983), pp. 323-336.

(8] , Fast Toeplitz orthogonalization using inner products, SIAM J. Scientific Comp., (1987),
pPp- 734-740.

[9] I. GOHBERG, T. KAILATH, AND V. OLSHEVSKY, Fast Gaussian elimination with partial pivoting
for matrices with displacement structure. submitted for publication.

[10] G. H. GoLuB AND C. F. VAN LOAN, Matriz Computations, The Johns Hopkins University
Press, Baltimore, second ed., 1989.
[11] M. Gu, Stable and efficient algorithms for structured systems of linear equations, Technical Re-

port LBL-37690, Lawrence Berkeley Laboratory, University of California, Berkeley, (1995).




A FAST AND STABLE SOLVER FOR STRUCTURED SYSTEMS 33

G. HEINIG, Inversion of generalized Cauchy matrices and other classes of structured matrices,
69 (1995), pp. 63-81. Linear Algebra for Signal Processing, eds. A. Bojanczyk and G.
Cybenko.

T. KAILATH AND J. CHUN, Generalized displacement structure for block- Toeplitz, Toeplitz-block,
and Toeplitz-derived matrices, SIAM J. Matrix Anal. Appl., 15 (1994), pp. 114-128.

T. KamwaTH, S. Y. KUNG, AND M. MORF, Displacement ranks of a matriz, Bulletin of the
American Mathematical Society, 1 (1979), pp. 769-773.

T. KAILATH AND A. H. SAYED, Displacement structure: Theory and applications, SIAM Review,
37 (1995), pp. 297-386.

A. H. SAYED, Displacement Structure in Signal Processing and Mathematics, PhD thesis,
Stanford University, Stanford, CA, August 1992.

A. H. SAYED AND T. KAILATH, A look-ahead block Schur algorithm for Toeplitz-like matrices,
SIAM J. Matrix Anal. Appl., 16 (1995), pp. 388-413.

M. STEWART AND P. VAN DOOREN, Stability issues in the factorization of structured matrices,
SIAM J. Matrix Analysis and Appl., (1996). To appear.

D. R. SWEET, Fast Toeplitz orthogonalization, Numerische Mathematik, 43 (1984), pp. 1-21.



