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Abstract

In this work we obtain results related to the approximation of h-dimensional dom-
inant subspaces and low rank approximations of matrices A € K™*" (where K =R or
C) in case there is no singular gap, i.e. if oy, = 041 (where o1 > ... > op > 0 denote
the singular values of A, and p = min{m,n}). In order to do this, we describe in a
convenient way the class of h-dimensional right (respectively left) dominant subspaces.
Then, we show that starting with a matrix X € K"*" with r > h satisfying a com-
patibility assumption with some h-dimensional right dominant subspace, block Krylov
methods produce arbitrarily good approximations for both problems mentioned above.
Our approach is based on recent work by Drineas, Ipsen, Kontopoulou and Magdon-
Ismail on approximation of structural left dominant subspaces; but instead of exploiting
a singular gap at h (which is zero in this case) we exploit the nearest existing singular

gaps.
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1 Introduction

Low rank matrix approximation is a central problem in numerical linear algebra (see [19]).
It is well known that truncated singular value decompositions (SVD) of a matrix A € K™*"
(for K = R or K = C) produce optimal solutions to this problem ([2, 10, 14, 19]). Indeed,
let A = UXV* be a SVD and let o0y > ... > 0, > 0 be the singular values of A, where
p = min{m,n}. Given 1 < h < rank(A), recall that the truncated SVD of A is given by
A, = Up%,V;, where the columns of U, and V), are the top h columns of U, and V
respectively, and ¥, is the diagonal matrix with main diagonal given by oy, ..., 0. In this
case, we have that ||A — Ayll2.r < ||A —BJ||2r for every B € K™*™ with rank(B) < h, where
| - |]2,F stands for spectral and Frobenius norms respectively. Nevertheless, it is well known
that (in general) computation of SVD of a matrix is expensive. In turn, this last fact is one
the motivations for the efficient numerical computation of approximations of truncated SVD
of matrices [5, 11, 12, 18, 19, 21, 22].

A closer look at this optimal approximations show that they can be described as A =
P,A, where P;, € K"™*™ is the orthogonal projection onto the subspace U, spanned by the
top h columns of U. Hence, one of the main strategies for computing low rank approximations
is the computation of h-dimensional subspaces &’ C K™ that, in a sense, approximate the
subspaces U,.

There are several methods for efficient computation of low rank approximations based on
the construction of convenient h-dimensional subspaces S’ (equivalently, orthonormal sets of
h vectors). Among others, implementations of the power and block Krylov methods have
become very popular. The applications of these methods are based on deterministic and
randomized approaches. Randomized methods [6, 7, 11, 12, 18] are typically based on a
random n X r matrix X (a test matrix) and consider the random subspace R(X) C K" given
by the range of X. One of the advantages of this approach is that it is possible to prove
that, with high probability, X satisfies compatibility assumptions with the structure of A,
regardless of the particular choice of A. Thus, when the power or block Krylov methods
are applied, it is possible to extract in an efficient way subspaces &’ C K™ such that PA
are good low rank approximates of A, where P denotes the orthogonal projection onto S’
Moreover, low rank approximations of the form PA have the advantage of being numerically
stable under several types of perturbations [4].

Yet, the range R(PA) C K™ might actually not be close to the subspaces U;, C K™; here,
the distance between subspaces is measured in terms of the principal angles between them.
Indeed, in case o, > o041 (so that the subspace U, is uniquely determined) the angular
distance between U, and S’ is bounded by the approximation error divided by o}, (which is
expected to be small, by the nature of our problem). On the other hand, if our choice &’ is
close to U, then we can bound the approximation error in approximating A by PA by the
sum of the optimal approximation error (i.e. the error in approximating A by Aj) plus the



spectral norm ||A||s times the angular distance between S’ and U, (for both estimates see
[4]).

Thus, in order to derive low rank approximations that also share some other features with
A, it seems natural to consider subspaces &’ that are close to the subspaces U;,. Moreover,
these subspaces can be used to construct approximated truncated SVD and are also relevant
in the study of principal component analysis [15]. But, as opposed to the low rank approxi-
mation problem, there is an obstruction to consider the approximation of the subspaces Uj,
namely that they are not uniquely determined unless there is a singular gap o, > o0p,11. In
case there is a singular gap, then U, - also called left dominant subspace - has structural
relations with A, and there are several positive results (both deterministic and randomized).
Indeed, subspaces &’ that are close to U), can be obtained by the power and block Krylov
methods and an initial matrix X € K™*" for » > h, that verifies some compatibility assump-
tions in terms of V7 [5, 21]. In case there is no singular gap, there are also positive results
related to approximation of i, in terms of an initial matrix X € K™*" for » > h large enough
(also satisfying compatibility conditions with A) [11].

In this work, we adopt a deterministic approach and adapt some of the main ideas of
[5], to deal with the approximation of U}, in case there is no singular gap (i.e. o, = op41).
In order to do this, we consider an initial matrix X € K"*" that verifies some compatibility
assumptions with A that can always be achieved with = h (i.e. for a minimal choice of r).
Notice that in this case U, (that is, the subspace spanned by the top h columns of U, that
corresponds to a SVD of A) is not uniquely determined; indeed, it is possible to parametrize
this class of subspaces (for all possible SVD’s) in terms of the Grassmannian manifold of
subspaces of a fixed dimension A’ inside a d-dimensional space, with 1 < A’ < d. We call
these spaces h-dimensional left dominant subspaces of A (in case there is a singular gap,
then this class reduces to a uniquely well-determined left dominant subspace Uy,).

Our approach is based on enclosing o; > 05, = 0 > 0341 in such a way that 7 < h is
the largest index ¢ such that o, < o, (if such index exists or otherwise j = 0) and h < k is
the largest index ¢ such that o5, = 0,. Hence, by construction, we have singular gaps o; >
0j11 = o and 05, = 0 > 0p41. Our analysis is based on both these singular gaps; indeed,
these gaps appear explicitly in the upper bounds related to the convergence analysis of block
Krylov methods. Nevertheless, these gaps and indexes are not related to the assumptions
on the starting matrix X; indeed, we only ask X to satisfy that R(V;X) = R(V7}), for
some SVD of A. As before, in case there is no singular gap, then there is a (continuum)
class of such matrices V7 ; we consider this as an advantage, since we are allowed to consider
any such matrix to test our assumptions. On the other hand, since our assumptions are
based on non-structural choices V7j, the analysis requires the use of some adapted tools,
tailored for our present setting. Still, we prove that in the previous case, we get arbitrarily
good h-dimensional approximations of left and right A-dominant subspaces in terms of block
Krylov subspaces. Moreover, we show that block Krylov spaces can be used to compute (in
terms of a proto-algorithm) low rank approximations of A so that the approximation errors
are arbitrarily close to the optimal approximation errors corresponding to truncated SVD
as above. We hope that our approach can provide with some new insights on the relations
between low rank matrix approximations and dominant subspace approximations, in terms
of this extended notion of dominant subspace.

The paper is organized as follows. In Section 2 we first give a formal description of the
class of dominant subspaces of a matrix (whether there is a singular gap or not) and describe
some of the main problems considered in this work. In Sections 2.2 and 2.3 we state our



main results without proofs. In Section 3 we include some remarks and comments related to
our approach. In Section 4 we recall some tools from matrix analysis and some of the main
results in [5]. In Section 5 we present the proof of the results described in Section 2; some
of these proof require some technical facts that we consider in Section 6 (Appendix).

2 Main results

In this section we first describe the class of dominant subspaces of a matrix and the main
problems considered in this work. Then, we state our main results related to dominant
subspace approximations and low rank matrix approximations in terms of block Krylov
subspaces. The proofs of these results are considered in Section 5.

2.1 Setting the context and problems

We begin with a formal description of the class of dominant subspaces of a matrix, without
assuming a singular gap. Then, we describe the context and main problems considered in
this work.

Let A = UXV* be a full SVD for A € K™*", where K=R or K = C, X € R™" and
U € K™ and V € K"*" are unitary (orthogonal when K = R) matrices. In this case X
is a diagonal matrix, with diagonal entries given by the singular values oy := 01(A) > ... >
op = 0,(A) > 0, where p = min{m, n}. In what follows we let u; (respectively v;) denote
the columns of U (respectively of V).

Given 1 < h < m, we define the subspaces U;, = Span{uy,...,u;} C K™; similarly, if
1 < h <n,welet V, = Span{vy,...,v,} C K". Notice that in case 1 < h < rank(A) and
op > opy1, then the spaces Uy, and V}, do not depend on our particular choice of SVD for A.

Let &' C K™ be a subspace of dimension 1 < h < rank(A) < p. We say that S’ is
a left dominant subspace for A if S’ admits an orthonormal basis {wy,..., w;} such that
AA*w; = 02wy, for 1 <14 < h. Equivalently, &’ is a left dominant subspace for A if the h
largest singular values of Ps/A are o1 > ... > 0;,. Hence, in this case we have that

IPsA - All < |[QA — A

for every projection Q € K™*™ with rank(Q) = h and every unitarily invariant norm; that
is, Ps/A is an optimal low-rank approximation of A (see [2, Section IV.3]).

On the other hand, we say that S C K" is a right dominant subspace for A if S admits an
orthonormal basis {zy, . ..,z } such that A*Az; = 02z, for 1 <4 < h. Similar remarks apply
also to right dominant subspaces. It is interesting to notice that the class of h-dimensional left
dominant subspaces of A coincides with the class of h-dimensional right dominant subspaces
of A*; in what follows we will make use of this fact.

Consider the previous notation. As mentioned above, in case g, > 05,1 then the left
(respectively right) dominant space for A of dimension A is uniquely determined and given
by Uy, (respectively by V;,). On the other hand, if o}, = 05,41 then we have a continuum class
of h-dimensional left dominant subspaces: indeed, let 0 < j = j(h) < h < k = k(h) be given
by

jh)=max{0<j<h : g; >0}

where we set 0g = oo and

k= k(h) =max{l < j <rank(A) : o, =05} .
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If we further let Uy = {0} then, it is straightforward to check that an h-dimensional subspace
S’ is a left dominant subspace for A if and only if there exists an (h— j)-dimensional subspace
U C Uy, ©U; (= U, NU;-) such that

S'=U;alU.

Therefore, we have a natural parametrization of h-dimensional left dominant subspaces in
terms of the Grassmann manifold of (h — j)-dimensional subspaces of U, ©U;. We point out
that the proof of Theorem 2.1 below is based on this simple fact.

In what follows we use that if S’ is a left dominant subspace of dimension h > 1 then
there exists a full SVD, A = UXV* such that &’ = U, i.e. the subspace spanned by the
top h columns of U; and a similar fact also holds for right dominant subspaces.

Consider A as above and a matrix X € K™*". From A and X we construct the block
Krylov space K, for 1 < g, that is

K, =K, (A X)=R(AX (AA)AX ... (AA")7AX)CK", (1)

where R(B) denotes the range of a matrix B. We are interested in obtaining h-dimensional
subspaces of K, that are close to h-dimensional left dominant subspaces for A. Moreover,
in this case we are interested in computing low rank approximations of A from appropriate
subspaces of ;. It is clear that we must impose some kind of compatibility assumption on
A and X in order to achieve this goal.

The previous problems have been considered in several research papers, both based on
deterministic as well as probabilistic methods, taking into consideration numerical imple-
mentations in some cases. In this work we adopt a deterministic approach. In case the
matrix A verifies a singular gap condition i.e. o, > 0,41 these problems have been recently
solved in [5] (see also the references therein). Thus, in our work we focus on the case in
which there is no singular gap (i.e. 0, = op41). In what follows we show that under a
compatibility assumption between (the range of) X and some h-dimensional right dominant
subspace of A, the block Krylov methods provide with good approximations of dominant
subspaces; in this context, proximity between subspaces is measured in terms of the principal
angles between subspaces. Further, we revisit an algorithmic procedure considered in [5] and
show that this process constructs arbitrarily good low rank approximations of A based on
block Krylov subspaces IC,, for sufficiently large ¢ > 1.

2.2 Approximation of dominant subspaces by block Krylov spaces

Notation and terminology. As before, let A € K™*" with singular values o7 > ... > 0,
for p = min{m,n}. Given 1 < h < rank(A) < p, we let 0 < j(h) < h be given by

j=jh)=max{0 < j<h : 0g;> 04}
where we set gg = 0o and
k= k(h) =max{l < j <rank(A) : 0; =03}.

Since h < rank(A), we get that oy > 0. As mentioned in the preceding section, from now
on we focus on the case when h < k (i.e. when oy, = 0j41). In case 1 < k < rank(A) <p
then we consider the partitioning

by
Ez(kzm),U=®£Um)7V=Wka% (2)
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Notice that in case rank(A) < k < p then we can also consider a partition as in Eq. (2), but
we get that 3, | = 0 and the partition, as far as we are concerned, becomes trivial.

Given X € K™ we say that (A, X) is h-compatible if there is an h-dimensional right
dominant subspace & C K" for A, with

O(S. R(X)) < 5T,

where ©(S, R(X)) € R"™" denotes a diagonal matrix, with diagonal entries given by the
principal angles between S and R(X) (see Section 4.2). Equivalently, (A, X) is h-compatible
if dim(X*S) = h, for some h-dimensional right dominant subspace S.

In what follows we fix 1 < h < rank(A) < p = min{m,n} and we let let j = j(h) < h <
k = k(h) be defined as above. Also, we fix X € K™ such that (A, X) is h-compatible.

We can now state our main results. We begin with the next technical result that will
allow us to show that block Krylov methods produce good approximations of right and left
dominant subspaces.

Theorem 2.1. Let ¢(z) be a polynomial of degree at most 2q+ 1 with odd powers only, such
that ¢(o1) > ... > ¢(oy) > 0. Let K, = Ky(A, X) denote the block Krylov subspace. Then,
there exists an h-dimensional left dominant subspace 8" for A such that

[sin®(Kq, S)|l2p < 4| sin@(R(V;X), ViV))llz,r +

l6(Zk, )21l (Z0) 2 Vi L X(VEX) |2, -

Moreover, we have the inequality
O(R(V;X), ViV)) < B(R(X), V).

In case j =0 (respectively k = rank(A)) the first term (respectively the second term) should
be omitted in the previous upper bound.

Proof. See section 5.1. O

Remark 2.2. Consider the notation and conditions in Theorem 2.1. In case k = h, i.e. o5 >
Op+1 then S =V, is uniquely determined. On the other hand, the fact that ©(S, R(X)) <
21, implies that R(V;X) = K* = R(V}). Hence, ©(R(V;X), V;V;) = 0 and we recover [5,
Theorem 2.1] (or see Theorem 4.1 below) from the first estimate in Theorem 2.1. A

In what follows, given a matrix Z we let Z' denote its Moore-Penrose pseudo-inverse. We
further consider the notation

Vi W(VEW) l2.r

Ok — Ok+1
2(2¢+1) min{\/%, 1} ’ (3)

= ZET TR g and AW, g, k)ar = 4
Ok+1
where W € K™**, for some ¢ > 1 and ¢ > 1.

Corollary 2.3. Let K, = K,(A,X) denote the block Krylov subspace. Then, there exists an
h-dimensional left dominant subspace S" for A such that

. / 3 7
|sin @Ky, S)lor < 4| sin®(RX), V))|lo.r + AX, g, k)ar 21

In case j =0 (respectively k = rank(A)) the first term (respectively the second term) should
be omitted in the previous upper bound.



Proof. See section 5.1. O

Theorem 2.1 and Corollary 2.3 involve the matrix Uy | Y(U;Y)" for an isometry Y and
a (partitioned) unitary matrix (U, Uy ). This type of matrix has already appeared in
previous analysis of (randomized) algorithms (see [5, 7, 8, 9, 17]). In [23] there is a detailed
description of the relation between the singular values of this matrix and the tangents of
the principal angles between associated subspaces. The following result contains a similar
description to that given in [5, 23].

Proposition 2.4. Let (U Uy ) € K™ be a unitary matric and let Y be an isometry
into K™. Let Y = R(Y), Uy, = R(Uy,) CK™ and let Y =Y & (Y NUL). Then, dim(Y) < k
and we have that

105, LY (UY) [lo,p = || tan ©(V,Uy) [0, - (4)
Proof. See Section 5.3. O

Remark 2.5. Consider the notation in Corollary 2.3. As a consequence of Proposition 2.4
we get an upper bound for the angles ®(K,,S’) in terms of the angles ®(R(X),V;) and
G(anuk>7 where qu =K, © (Ky NUy). A

The following result can be regarded as a convenient algorithmic augmentation process of
the initial subspace R(X) = X C K"; that is, we begin with X that satisfies a compatibility
assumption with some h-dimensional right dominant subspace of A and we construct an
associated subspace K}, C K" that is (arbitrarily) close to an h-dimensional right dominant
subspace (also see Remark 2.8 below). We remark that this result plays a central role in
the construction of approximate left dominant subspaces and low-rank approximations of A
from block Krylov methods in Theorems 2.9 and 2.11 below.

For the next result we consider the notation in Eq. (3); we further introduce

V5 X (VX o U5 Y (URY) o,

2(2q+1) min{,/7;,1} ° AY(Y .t k)2 =4 2(2’t+1) min{,/7;,1} (5)

A(X,q,j)2r =4

where ; = 225 > (0, Y € K™, for some ¢ > 1 and ¢, t > 1.

Tj+1

Theorem 2.6. Let C; = K (A, X) C K™ and let Y, be such that Y, Y is the orthogonal
projection onto K. Fort > 1 we let

K:i = R((A*A)X) + R((A*A)’X) + --- 4+ R((A*A)™"X) c K".
Then, there exists an h-dimensional right dominant subspace S for A such that

AN (Yot ko p L (6)

0j Ot

| sin©(KC; 1, S)lo.r < 4A(X, g, 5)2,p

In case j =0 (respectively k = rank(A)) the first term (respectively the second term) should
be omitted in the previous upper bound.

Proof. See section 5.2. [

With the notation of Theorem 2.6, it seem useful to obtain a uniform upper bound for the
norms ||Uj | Y, (UiY ) ||o.r, at least for ¢ > ¢, where § is some fixed number. The following
result shows that we can obtain such a uniform upper bound.

In what follows we let #{01,...,0,} denote the number of different singular values of A
between oy and oy,.



Theorem 2.7. Let gy = #{01,...,0n} —1 < h, for h < rank(A). If Y, is an isometry such
that Y, Y is the orthogonal projection onto Ky = Ky(A, X) then

U5 Yo (URY ) lor < I[UL LY ((URY ) llor for a<a<dq.
Proof. See Section 5.3. O

Remark 2.8. Consider the notation in Theorems 2.6 and 2.7. Recall that g9 = #{o1,...,01}—
1 < h. In this case, as a consequence of Theorem 2.7 we have that

A (Yt k)op <A (Yt k)op for ¢>q and t>1.

Therefore,

. oj . o , o . o
4 A(Xa q, j)2,F as + A (Yq7 ta k)2,F bl S 4 A(Xa Q7J)Q,F I + A (qu ta k)Q,F bl .
0j Ok g Ok

This last fact shows that the quantity to the left in the previous inequality (that is the upper

bound for || sin © (K7 ;, S)|[2,r in Theorem 2.6) becomes arbitrarily small for ¢ > go and ¢t > 1

sufficiently large. A

Using the correspondence between left and right dominant subspaces of A we can derive

the existence of (arbitrarily good) approximates of left dominant subspaces obtained from
the block Krylov method in case there is no singular gap.

In the next result we consider the notation in Egs. (3) and (5).

Theorem 2.9. Given q, t > 1, consider the block Krylov subspace Kyi111 = Kye+1(A, X) C
K™. Then, there exists an h-dimensional left dominant subspace S for A such that

. 4 " . 0, o
s O (Kyiir1,S)|lor < 4A*AX, ¢, 1)or —2 + AWy, b, k) p —t (7)

0;j O

where W is such that W,W is the orthogonal projection onto K,(A*, AX) C K". In
case j = 0 (respectively k = rank(A)) the first term (respectively the second term) should be
omitted in the previous upper bound.

Proof. Since the pair (A, X) is h-compatible, there exists an h-dimensional right dominant
subspace S C K" for A, such that dim(X*S) = h. Set Z = AX and let &’ = AS C K™
Hence, &’ is a left dominant subspace for A and then, a right dominant subspace of A*
with dimS” = h. Moreover, Z*S' = X*A*AS = X*S, since A*AS = S. In particular,
dim Z*S" = h and hence ©(R(Z),S’) < §1I. Therefore, we can apply Theorem 2.6 to A*
and Z; in this case, we consider the (auxiliary) subspace

K:(Z) = R((AA")Z) + R((AA*’Z) + -+ R((AA")™HH1Z) C K"

It is clear that K} ,(Z) C Kyy11. Then, by Theorem 2.6 there exists an h-dimensional right
dominant S for A* (and therefore a left dominant subspace for A) such that

50 ©(Kypi1,S)er < |[sinO(K;,(Z), S) |z,

S 4A*(AX7Q7J)2,F 0j+1 + A(W(btu k)2,F Ma
0j Ot

where we used that if A = UXV*is a SVD for A then A* = VYXU* is a SVD for A*. O




Remark 2.10. Consider the notation in Theorem 2.9. Let qo = #{01,...,0n} —1 < h, where
#{o1,...,04} denotes the number of different singular values of A* (or equivalently of A)
between o7 and o,. Then, by Theorem 2.7 we get that

Vi W (VW go) o,

A(Wq7 t, k)2:F <4 9(2t+1) min{\/7%, 1}

for ¢>q and t>1.

This last fact shows that the upper bound in Eq. (7) can be made arbitrarily small for
sufficiently large ¢, ¢ > 1. In this case, if we let {vy,...,v)} C K,1441 be the principal
vectors corresponding to the pair of subspaces ICyys11 and S (see Section 4.2), then we get

that || sin @ (7, S)||2.r can be made arbitrarily small, where 7" = span{vi,..., vy} C Kgsrs1.
A

2.3 Low rank approximations from block Krylov methods

We point out that the upper bound in Theorem 2.9 can be made arbitrarily small (see
Remark 2.10) and therefore the corresponding block Krylov subspace contains (arbitrarily
good) approximate left dominant subspaces. Still, the previous results do not provide a
practical method to compute such approximate dominant subspaces and the corresponding
low rank approximations. In this section we revisit an algorithmic scheme considered in [5]
that is a practical way to construct such low rank approximations, even without assuming
a singular gap. Our approach to deal with this problem is based on approximate right
dominant subspaces of a matrix A; indeed, we follow arguments from [21]; in this sense, our
technique differs from that in [5].
We first recall the proto-algorithm for low-rank approximation of A from I, from [5].

Algorithm 2.1 Proto-algorithm

Require: A € K™*" starting guess X € K™*7;
Target: rank h < rank (A);
For £ > 1set K, = (AX (AAYAX - (AA*)'AX) € K+,
Set the Block dimension ¢ > 1 such that dim R(K,) = d > h.
Ensure: U € K™*" with orthonormal columns
1: Compute an orthonormal basis Ux € K™*? for R(Ky).
2: Set W = U% A € K" and assume that rank(W) > h.
3: Compute Uy, € K" isometry, such that R(Uy;) is a left dominant subspace of W.
4: Return I:Th =Ug Uy, € Kmxh,

Once the algorithm stops, we describe the output matrix in terms of its columns, U, =
(Qy,...,0;) € K™ In this case we set

Ui = (Q,...,0) e K™ | for 1<i<h. (8)

In what follows we fix 1 < h < rank(A) < p = min{m,n} and we let let j = j(h) <
h < k = k(h) be defined as in the begining of Section 2.2, and we consider the notation used
so far; in particular, X € K™ " is such that (A, X) is h-compatible, and we consider the
expressions defined in Egs. (3) and (5). Further, given 1 < i < h we let A; € K™*™ denote
a best rank-i approximation of A (so that ||A — A;lls = 0i41).



Theorem 2.11. Consider the block Krylov subspace K, = ICj(A,X) C K™ and let Y, be
such that Y ;Y7 is the orthogonal projection onto Ky. Let q,t > 1 be such that

o o 1
AN(X,q, §)s 2 4 AS(Y,, t k) =L < — 9
( qj)2aj (Y, )2%_\/5 9)

Set the rank parameter to q+t+ 1 in Algorithm 2.1. Then, for every 1 < i < h we have that

|A = U;U;Allop < [|A = Ajllo.p + 6 (10)

where

5= V2IIA = All [4A(K, q,1)r 22+ A (Y, k) 2o ]).
J k
In case j =0 (respectively k = rank(A)) the first term (respectively the second term) in the
expression for 6; should be omitted.

Proof. See Section 5.4. m

Remark 2.12. Consider the notation in Theorem 2.11. We point out that the hypothesis in
Eq. (9) holds for sufficiently large ¢, ¢ > 1 (see Remark 2.8). In a similar way, we see that
the upper bound in Eq. (10) becomes arbitarily close to ||A — A;||2.r, for sufficiently large
qg,t > 1.

On the other hand, the hypothesis considered in Eq. (9) is rather arbitrary. More
generally, if we assume that the expression to the left in Eq. (9) is bounded from above by
sin(fy) for some 0 < 0y < 7/2, then we conclude that Eq. (10) holds with §; replace by
3i(6p) = \/Eleé(H())' This can be seen by inspection of the proof of this result (see Section 5.4).

Notice that the statement of Theorem 2.11 above corresponds to 6y = /4. A

3 Comments and remarks

Our present work deals with two different (yet related) topics: dominant subspace approx-
imation and low rank matrix approximation. On the one hand, there is a vast research
literature related to low rank approximation, both from a deterministic and randomized
approach, taking into account singular gaps, or disregarding this gaps.

We point out that our approach is deterministic in nature, and does not assume a singular
gap. Moreover, our techniques decompose the problem of low rank approximation into two
sub-problems (see Section 5): Assuming that A, X and j < h < k are as in Theorem 2.11

e We first apply Drineas, Ipsen, Kontopoulou and Magdon-Ismail theory from [5] to
construct a block Krylov space K, = K,(A,X) (for appropriate ¢), that now has
a strong compatibility with the (uniquely determined) left dominant j-dimensional
subspace U; of A (see the proof of Theorem 2.6).

e Then we construct the auxiliary subspace K}, = K;(A* Y,), where Y,Y} is the or-
thogonal projection onto Ky, that has a strong compatibility with some h-dimensional
right dominant subspace of A.
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The low rank approximation is now obtained from the best Frobenius approximation of
A from A(K;,;) € Kyiiy1, as described in Algorithm 2.1. This factorization of the anal-
ysis is reflected in the upper bound obtained in Theorem 2.11 for the convergence of the
method. This approach suggest possible numerical implementations including enlarging and
re-starting techniques, by which we construct low rank approximations of dimension A from
approximate dominant subspaces of dimension 7, for 7 < h. Such numerical implementations
(including randomized initial matrices) would also have to deal with efficiency and stability;
these matter are beyond the scope of our present work.

On the other hand, the results related to dominant subspace approximation without
singular gaps (in terms of initial compatible matrices X € K"*" with r = h) seem to
be new; indeed, we first consider a convenient description of the class of h-dimensional
dominant subspaces in case there is no singular gap. We then deal with the approximation
of left and right dominant subspaces, adapting some of the main techniques of [5] to this
more general setting. In case there is no singular gap, then an interesting problem arises:
namely, that there is no uniquely determined target subspace to approximate; in order to
deal with his last fact, we are required to develop some geometric arguments related to
subspace approximation. Our approach also decomposes this problem into two sub-problems.
As before, this suggest possible numerical implementations that consider enlarging and re-
starting techniques to build high quality approximations of dominant subspaces from high
quality approximation of dominant subspaces of lower dimensions. We believe that this type
of factorization of the analysis can also be of interest to deal with randomized methods. We
plan to consider this analysis elsewhere.

4 Auxiliary results

In this section we recall some well known notions and tools that we need in the sequel. Then,
we include some of the main results from [5] that play a central role in our work.

4.1 Matrix functions for the block Krylov spaces

Consider A € K™*™ and let A = UXV* bea SVD of A;let X € K™ and let £, = K, (A, X)
denote the Krylov space constructed in terms of A and X as in Eq. (1). Notice that
the elements in K, can be described in terms of the elements of the range of matrices
Y(AA*)AX € K™ where 9(x) € K]z] is a polynomial of degree at most g. In terms of
SVD of A, we get that

H(AAY)AX = Uy(Z2)EV*X = Up(Z)V*X

where ¢(z) = x1(2?) € K[z] is a polynomial of degree at most 2¢ + 1 with odd powers only
and its represents a generalized matrix function (see [1, 13]). Here ¥ = diag(oy,...,0,) €
R™*" where p = min{m, n}; hence, ¢(X) = diag(¢(o1),...,¢(0,)) € K™*". In this case we
note

& = Up(Z)V*X € K™, (11)

so by the previous facts, R(®) C K,. We will further consider similar notions related to
convenient block decompositions of the SVD of A.
Assume now that the pair (A, X) is h-compatible for some 1 < h < r

ank(A); then,
there exists an h-dimensional right dominant subspace S of A such that @(R(X)

,S) < gIh
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Consider a SVD of A as above, in such a way that S = V. In this case, R(V;X) = R(V7})
and therefore dim R(®) > h, where ® is defined as in Eq. (11).

4.2 Principal angles and vectors between subspaces

Let S, 7 C K" be two subspaces of dimensions s and t respectively. Let S € K"*¢ and
T € K™ be isometries such that R(S) = S and R(T) = T. Following [10], we define the
principal angles between S and 7T, denoted

0<0(S.T)< ... <O(S.T) <

where k= min{s, t},

b

determined by the identities cos(6,(S,T)) = 0;(S*T), for 1 < j < k; in this case the roles of
S and T are symmetric. If we assume that s <t (so k = s) the principal angles can be also
determined in terms of the identities

sin(0s—j41(S,T)) = o;(I = TT)S) = 0;((I - TT")SS") = 0;((I - P7)Ps) (12)

for 1 < 5 <'s, where Py € K™ denotes the orthogonal projection onto a subspace H C K";
it is worth noticing that in this case the roles of S and T (equivalently the roles of P+ and
P7) are not symmetric (unless s = t). Principal angles can be considered as a vector valued
measure of the distance between the subspaces S and 7.

Following [20] we let ©(S,T) = diag(61(S,T),...,0s(S,T)) denote the diagonal matrix
with the principal angles in its main diagonal. In particular,

1sin ©(S, T)llo,r = [|[(I = P7)Ps|lo,r

are scalar measures of the (angular) distance between S and 7T (see [10, 20]).

We mention some properties of the principal angles between subspaces that we will need
in what follows. With the previous notation, we point out that if S’ C S and T C T are
subspaces with dimensions s’ and t’' respectively, then (recall that s = dimS < dim 7T = t)

1O(S, T)ll2r < O(S, T)llzr , sinO(S, T2 < [|sinO(S, T)2r
and similarly
1O(S", Tllzr < NO(S, Tllzr . Isin®S', T)llop < [IsinO(S, T)ll2,r,

which follow from Eq. (12). On the other hand, dimS* =n —s > n —t = dim 7+ and
therefore,

sin(0(,__j11(SH,TH) = 0j(1 = Psi)Pri) = 0;(Ps(I—P7)), 1<j<n—t.

By comparing the previous identity with Eq. (12), if 6,(S,7),...,04(S,T) > 0 are the
positive angles between S and T (for some 0 < d < min{s,n — t}) then these coincide with
the positive angles between S+ and T+ i.e.

0,(S,T)=0;(S",T+) for 1<j<d. (13)
Notice that as a consequence of Eq. (13) we get that

1OS. T)llzr =10 T2, Isin®©S, T)lzr = [sin OGS TH)lap.  (14)

12



In what follows we shall also make use of the principal vectors associated to the subspaces
S and 7 indeed, by construction of the principal angles, we get that there exist orthonormal
systems {uy,...,us} C S and {vy,...,vs} C T such that

(u;,v;) = 0;; cos(0;(S,T)) for 1<i,j<s,

where 0;; denotes Kronecker’s delta function. We say that {uy,...,us} and {vy,...,vs}
are the principal vectors (directions) associated with the subspaces S and 7. Notice that
the previous facts imply, in particular, that the subspaces S; = Span{u,...,u;} C S and
T; = Span{vy,...,v;} C T are such that ©(S;,T;) = diag(0:(S,T),...,0;(S,T)) € RI*J,
for 1 < j < s. Moreover, if ScSand T C T are two j-dimensional subspaces then, it
follows that ©(S;,7;) < ©(S,T); that is, S; and T; are j-dimensional subspaces of S and
T respectively, that are at minimal angular (vector valued) length.

4.3 On the DIKM-I theory with singular gaps

In [5] P. Drineas, I.C.F. Ipsen, E.M. Kontopoulou and M. Magdon-Ismail merged a series of
techniques, tools and arguments that lead to structural results related to the approximation
of dominant subspaces from block Krylov spaces in the presence of a singular gap. That work
has a deep influence in our present work; indeed, we shall follow some of the lines developed
in that work, that we refer to as the DIKM-I theory. Of course, at some points we have
to departure from those arguments to deal with the no-singular-gap case. Next we include
some of the features of the DIKM-I theory that we need in what follows.

In this section we keep using the notation considered so far (A € K™*" its SVD, the
associated partitions as in Eq. (2) and so on).

Theorem 4.1 ([5]). Assume that oy > 041, let ¢(z) be a polynomial of degree at most
2¢ + 1 with odd powers only, such that ¢(X}) is non-singular. If X € K"*" is such that
rank(V;X) =k (sor > k) and K, = IC;(A, X) then

Isin ©(Ky, Us)llz.r < 16(Sr )2 [6(Z0) " 2 [V L X(VEX) [lo.r -
If, in addition, X has orthonormal or linearly independent columns, then
Vi . X(ViX) ||, = || tan ©(R(X), Vi)l|z.r -
O

The arguments involved in the proof of the Theorem 4.1 played a central role in [5]. In
the next result we make use of Algorithm 2.1 with the rank parameter set to & < rank(A)
and input matrices A € K™*" X € K™ such that R(V;X) = k. In this case we describe

the output matrix in terms of its columns Ijk = (11y,...,10;). We also consider the matrices
U, = (a,...,0) € K™ for 1 <i<k.

Theorem 4.2 ([5]). Assume that o, > o441, let ¢(z) be a polynomial of degree at most
2q + 1 with odd powers only, such that ¢(Xj) is non-singular and ¢(o;) > o; for 1 < i < k.
Then for 1 <i <k,

IA —UUAllar < [|A = Aillap + A
oi—A < |JofAf2 <oy
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where A; € K™*" denotes a best rank-i approximation of A and
A= [o(Zk)ll2 Vi  X(ViX) | r
m

The following result from [5] complements Theorems 4.1 and 4.2 above, in the sense that
it implies that the upper bounds in those theorems can be made arbitrarily small. This
result corresponds to a generalization of the Chebyshev-based gap-amplifying polynomials
developed in [18] and [21].

Lemma 4.3 ([5]). Assume that k < rank(A), so that o, > o441 > 0, and let

Ok — Ok+1
Y = ——= > 0.
Ok+1

Then, there exists a polynomial ¢(x) of degree at most 2¢ + 1 with odd powers only, such
that

o(o1) > ... > ¢(ox) , oloy) >0;>0 | for 1<i<k,
4o 41 )
and ’¢(UZ)| S 2(2q+1) min{\/7% , 1} ; for ] Z k + 1.
Hence,
4oj 41

‘|¢(2k)*1”2 < 0-1;1 and ‘|¢(Ek,l>||2 < 92¢+1) min{y/Ax, 1}

]

We point out that the inequalities ¢(o1) > ... > ¢(0%) in the lemma above are a conse-
quence of the super-linear growth for large input values (i.e. in this case for x > o41) of the
gap amplifying Chebyshev polynomials (see [5]).

5 Proofs of the main results

In this section we present detailed proofs of our main results. Some of our arguments make
use of some basic facts from matrix analysis, that we develop in Section 6 (Appendix).

5.1 Proof of Theorem 2.1 and Corollary 2.3

We begin this section with a proof of Theorem 2.1. We present our arguments divided into
steps.

Step 1: adapting the DIKM-I theory to the present context. Let A € K™*™. For a
1 < h < rank(A) we let 0 < j = j(h) < h < k = k(h) be defined as in the beginning
of Section 2.2. By construction o; > 041 = 0, = 0. We first assume that 1 < j and
k < rank(A) < p = min{m,n}. Since k < rank(A) then o, = o, > o041 > 0.

Let X € K™ be such dim(X) = s > h and such that there exists a right dominant
subspace S C K" of dimension h such (S, &) < 7/21;, where X = R(X) C K" denotes
the range of X. Consider A = UXV* a full SVD. We now consider the partitioning

b))
2:( . Em) L U=(Up Ul), V=(Vi Vi) (15)
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It is worth to notice that 3, R(Uy) = Uy and R(V}) = Vi do not depend on the particular
choice of SDV of A; also notice that the partition is also well defined since k& < rank(A).
Let ¢(x) be a polynomial of degree 2¢ + 1 with odd powers only, such that ¢(oy) > ... >
¢(ok) > 0; hence ¢(Xy) is invertible.

Step 2: applying the DIKM-I theory to the adapted model. We let K, = K (A, X) denote the
block Krylov subspace and let P, € K™*™ denote the orthogonal projection onto K,. Notice
that if we let ® € K™*" be as in Eq. (11) then R(®) C K,. Consider for now an arbitrary
h-dimensional subspace &’ C K™. Then

Isin ©(Ky, S)llz.r = |1 = Py)Pst[lop < (I = B)Pslzr, (16)

where we have used that dim K, > dim R(®) > dim S’ = h. We now consider the decompo-
sition ® = P, + P, |, where

@, =Upp(X)ViX and @41 =Up 1 6(21)Vy X
By [5, Lemma 4.2] (see also [16]) we get that
(I — ®®)Pgs|lor < |[Ps — ®Bllor for BeK™™.
By the previous inequality we get that
[(I = 8" P op < (I = @B P |or < (I — 2,8])Psllo + |1 P le. (17)

Step 3: dealing with the fact that R(V;X) # R(V}). We now consider the two terms to the
right of Eq. (17). In our present case, we have to deal with the fact that R(V;X) # R(V})
when h < k. Indeed, since O(S,X) < 7/21, and S C R(V}) we see that if we let

W= R(ViX)=ViX cK*
then k > dim(W) :=t > h. Let
T = ¢(S)W € K*.
Since, by hypothesis, ¢(2;) € R¥** is an invertible matrix then dim7 = ¢ and
®,d = UP,U;. (18)

We now consider H' = Span{ey, ...,e;} C K* where j = j(h) > 1 and {ey,...,e;} denotes
the canonical basis of K¥; we also consider the principal angles

OW, H') = diag(dr(W, H'),...,0;( W, H')) € R
By Proposition 6.1 we get that
OW, H') < O(X,V)) < glj,

since V; C R(Vy) and V;V; = H', and the second inequality above follows from the fact
that 6;(X,V;) < 0;(X,S) < 5, for 1 <i < j, since V; C S (see Section 4.2).

Step 4: computing the left dominant subspace S’. Let {wy,...,w;} C W and {f;,... ,f;} C
H' be the principal vectors associated to W and H’ (as described in Section 4.2). Let W' =
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Span{w,...,w;} C W, in this case, @ W, H') = @©(W', H'), by construction. Consider
the subspace 77 = ¢(E,) W' C T so dim(7") = dim(W') = j = dim(H’'); since H' is an
invariant subspace of ¢(Xy) then Proposition 6.2 implies that

Isin ©(T", 1) |l2.p < [ sin©OW', H)ll2,p = || sin O, H')||2,r

since [|@(Z1) (I—Ps) |2 [|6(Xk) |2 = 1, where we used that ¢(a;) > ¢(ox) > 0,for 1 <i <k
and that ¢(oj41) = ¢(o).

Let 7" =T 6T sodimT” =t—jand T” C (T')*. Since dim((77)*) = dim((H')*),
by Eq. (14) we see that

1O(T", (H))ll2.r < 1OCT)", (H) ) l2r = [1O(T", H)ll2.r < 1OV, )|z, -

Let {y1,...,yi—j} C T" and {zy,...,z_;} C (H')* be the principal vectors associated to
T" and (H')*. Then, if we let H” = Span{zi,...,z;,_;} we have that dim H" = h — j,

[sin©(T", H")lo,p < |sin®(T", (1)) |lo.p < || sin O@(W, H')||.r-
On the one hand, we have that 7 = 7' @& T”; on the other hand, we have that
8’ = Uk<Hl EB H//) = Uj EB Uk%// Q Uk g Km

is an h-dimensional left dominant subspace of A (see Section 2.1).

Step 5: obtaining some more upper bounds. Since
| sin®(T", H) 2.k, || s O(T", H" )|l < || sin OW, H')||2.r
then Proposition 6.3 implies that ||sin@(7 , H' @ H")||o,r < 4| sin @(W,H')||2,r and hence
(1 = 248})Ps/ o, = || sin O(URT , &)l|zr < 4| sin OW, H')o.r (19)

since Uy, is an isometry and R(®y) = U, T (see Eq. (18)).
By Proposition 6.4, since W = R(V;X),

o] = (ViX) (Urd(Z)Pw)" .
Since U, € K™** has trivial kernel, we get that
(Urp(Zr)Pw)' = (6(Z)Pw) (UkP7)! = (6(Z0)Pw) P U; = (¢(2)Pw) U;

where we have used Proposition 6.4, that U,P is a partial isometry so that (U,Ps)" =
(UyP7)* = P7U; and that ker((¢(Xx)Pyw)")* = T. The previous facts show that

P, P Ps = Uk,L¢(Ek7L)VZ,LX(V2X)T(gb(zk)PW)TUZ:PS’
so then,
@4, L [P s |lor < |6(Sk,1)ll2 |6(Zk) 2 Vi X(ViX) ||, - (20)

The result now follows from the estimates in Eqgs. (16) and (17) together with the bounds
in Egs. (19) and (20).

The cases in which 7 = 0 or k = rank(A) can be dealt with similar arguments. Indeed,
notice that if j = 0 then we can take 7 C 7 such that dim7 = h, and set &' = U,T.
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By construction, &' C R(®y) is a left dominant subspace of A (in this case any subspace
of Uy is a dominant subspace of A). Finally, in case k = rank(A) then ¥, ; = 0 and then
#(Xk,1) = 0, so that we also get &5, = 0. O

Now we consider a brief proof of Corollary 2.3. Indeed, by Lemma 4.3 we conclude that
there exists a polynomial ¢(x) satisfying the hypothesis of Theorem 2.1 and such that

||VZ,LX(VZX)TH2,F Ok+1
9(2¢+1) min{\/7x , 1} oL

l6(Zk, )2/l (Z) 2V L X (ViX) |2, < 4

The result now follows from the previous inequality and the definition of A(X, ¢, k)apr. O

Remark 5.1. Some comments related to the previous proof are in order. We have followed
the general lines of the proof of [5, Theorem 2.1]. Nevertheless, the assumption in [5] (i.e.,
that R(ViX) = R(V})) automatically implies that ||(I — ®,®})Pg s, = 0 in Eq. (17).
Since we are only assuming that the pair (A, X) is h-compatible, our arguments need to
include Steps 3, 4 and the first part of Step 5.

We can now see that the assumption that the pair (A, X) is h-compatible (for an arbitrary
1 < h <rank(A)) is weaker, at least from the point of view of our present approach, than
the structural assumption that the pair (A, X) is k-compatible for an index k such that
Ok > Op41, as considered in [5]. A

5.2 Proof of Theorem 2.6

Proof. Let 0 < j = j(h) < h <k = k(h) be defined as in the beginning of Section 2.2. We
assume further that 1 < j < h < k < rank(A); the cases j = 0 or k = rank(A) can be
treated with similar arguments (the details are left to the reader). Notice that o, = o} > 0,
since h < rank(A).

Step 1: applying the DIKM-I theory using the singular gap o > 0j11. Let X € K™ be such
that dim(X') = s > h and

0(S. X) < glh,

where X = R(X) C K" denotes the range of X and & C K" is an h-dimensional right
dominant subspace of A. Consider a full SVD A = UXV* in such a way that § = V.

We can now consider decompositions as in Eq. (15), using the index j = j(h) that is,
%
Y= SR U=(U; U;,), V=(V; V,i). (21)

As a consequence of our hypothesis, we get that R(V;X) = R(V7}) (notice that the subspace
R(V?) is independent of our choice of SVD of A, since o; > 0;4,). Hence, we can apply
Theorem 4.1 and Lemma 4.3 (that correspond to the DIKM-I theory with singular gaps)
and conclude that if we let

L IV X(VEX) o

o 0j — 0441 .
7] - 01 and A(X7 Q7.]>2,F =4 2(2q+1) min{\/’Tj, 1}
then, we have that
. _ o
| sin ®(Ky, R(U;))|l2.r < A(X,q,7)2,r (J;1 ; (22)

J
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where IC;, = IC,(A, X) denotes the Krylov space of order ¢ > 1.

Step 2: applying Theorem 2.1 to A*. On the other hand, since o, > 0 and O(R(V}), R(X)) <
/21, we conclude that R(V;X) = R(V}) and therefore rank(U; AX) = rank(3,V;X) =
rank(V;X) = h. The previous facts show that

dimK, >h and O(K, R(U})) < gIh.

Let Y, denote an isometry such that Y,Y; € K™*™ is the orthogonal projection onto K.
We now consider K7 , = K;(A*,Y,) which is the block Krylov space of order ¢ constructed in
terms of A* and Y,. Notice that S* = R(U,) is an h-dimensional right dominant subspace
of A* such that ®(R(Y,),S*) < §1I,. Moreover, the subspace R(Uj;) is a j-dimensional
right dominant subspace of A*, such that @(R(Y,), R(U;)) = ©(K,, R(U;)). Hence, we
can apply Theorem 2.1 and Lemma 4.3 to the matrices A* and Y, and conclude that if we
let

Ok — Ok+1 * . ||UZ,LYq(UZYq)T||2,F
Y = T_,’_l >0 and A (Yq,t, k)Q,F =4 S@i+1) min{yar, 1}

then, there exists an h-dimensional left dominant subspace S of A* such that

. . a . ; . o
I5in (K1, )l < 4AX, . d)or 4 A (Yt Ky r 7
J

Y

where we have also applied Eq. (22). It is clear that S is an h-dimensional right dominant
subspace of A.

Step 3: computing K, ;. We end the proof by noticing the following facts: on the one hand,
recall that

K, = R(AX)+ R((AA")AX) + - -+ R((AA")AX) = R(Y,) . (23)
Similarly, notice that
K;, = R(A*Y,) + R((A*A)A*Y,) + ---+ R((A"A)'A"Y,).
If we consider the identity in Eq. (23) and we let 0 < ¢ <t then
R((A*A)'AYY,) = R(A*A)™X) + R((A*A)"?X) + -+ + R((A*A)HX) |
The previous facts show that

Ki = R((A*A)X) + R((A*A)*X) + --- + R((A*A)*"'X) .

5.3 Proofs of Proposition 2.4 and Theorem 2.7
Proof of Proposition 2.4. In order to prove the identity in Eq. (4) that is,

105 Y (URY) |2 = || tan ©(Y, Uy |2, .

we have to analyze the strictly positive singular values of U} LY (UrY). On the one hand,
we have that
s(UL Y (URY)T) = s((Ug L Y(URY)T)) .
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On the other hand, notice that

S(ULLY(UY))) = MULLY(Y'UULY) YU, L)
M(Y*'UUY)' YU, U L Y)
= M(Y'U,UY) (Y'Y - Y'U,ULY)).

where we have used that Z'(Z")* = (Z*Z)" and that for matrices D, E, the nonzero eigen-
values of DE coincide (counting multiplicities) with those of ED. That is, there is some
abuse of notation since the vectors above have different sizes in general, so the identities are
correct up to some zero entries (which will not modify the norms ||U; | Y (ULY)'||5,# in our
argument). If we consider the last expression, we now introduce the function

flx)=2'1—-2) for z€]0,1],

where 21 = 271 for  # 0 and 0" = 0; we conclude that the (strictly) positive singular
values of Uy | Y(U;Y)t are f(A)Y2,..., f(A)Y2 > 0, where Ay, ..., A\, > 0 are the positive
eigenvalues of Y*U,U;Y; notice that ¢ < k in this case.

Again, we see that A(Y*U,U;Y) = AYY*U,U;YY") = s2(UU;YY*) = s*(PQ)
where P and Q denote the orthogonal projections onto R(Uy) = Uy, and R(Y) = Y and the
equalities are up to some zero entries. Moreover, we let Q A P+ < Q denote the orthogonal
projection onto YNU;-. Then, Q— QAP is the orthogonal projection onto Y= Yo(Ynui).
Notice that

PQ=P(Q-QAP).
Since ker(P) N R(Q — Q A P1) = {0} we now see that rank(P(Q — Q A P1)) = rank(Q —
QAPL) =dimY =: d and the positive singular values of PQ = P(Q — Q AP1) correspond
cos(® (U, Y)) € R?. Finally, using the previous notation and facts, we now see that d =t < k

and (A1, ..., ) = cos?(@(Uy,Y)); therefore, (F(A)V2,..., f(\)Y?) = tan(O Uy, Y)). O

Proof of Theorem 2.7. We analyze the strictly positive singular values of U} | Y, (UrY,)! as
a function of ¢ > 1. Arguing as in the proof of Proposition 2.4 we get that

s (Ur L Y,(URY,)Y) = MY, U UY,) (Y Y, - Y UL UYY,)) .

where the vectors above have different sizes in general so the identities are correct up to
some zero entries, which will not modify the norms || - ||2,r of these vectors. If we consider
the last expression, and take into account that the function

fz)=2'1—-2) for x€]0,1]

is decreasing in (0, 1], we conclude that the positive singular values U}, .Y, (U;Y,)" are non-
increasing as a function of the eigenvalues A\(Y;U,U;Y,) as long as the rank of Y; U, U;Y,
is preserved. Since \(Y;U,U;Y,) = AMU;Y,Y;U,) (where the equality is up to some
zero entries) we see that the positive singular values Uy .Y, (U;Y,)" are non-increasing as
a function of the projection Y,Y7, where we consider the operator order between these
projections, as long as the rank of Y;U,U;Y, is preserved. It is clear that K, C Ky
whenever ¢ < ¢ and therefore, Y,Y; < Y, Y thus we are left to consider the problem of
the stabilization of

rank(Y; U, UY,) = rank(U;Y,Y Uy;) = rank(U;Y,)
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as a function of ¢. Since R(Y,) = K, we consider a convenient description of the elements
of this space: in this case, given u € K, there exists a polynomial p(z) € K[z] of degree at
most ¢ and v € K" such that if ¢(z) = z p(2?) € K[z] then

u=U¢(Z)V'Xv,

so then

u= (3, V;Xv.

Let qo = #{o1,...,0n} — 1, where #{o1,...,0,} denotes the number of different singular
values of A between oy and o,. We can take a partition {C1,...,Cyp41} of {1,...,k} in
such a way that ¢, ¢ € C, if and only if o, = o;. We select a representative g(t) € Cy, for
1 <t < go+1. Consider the diagonal orthogonal projections Py, ..., P, 1 € K¥* such that
P, projects onto the subspace Span{e, : ¢ € C;}, where {ey,...,e;} denotes the canonical
basis of K. In this case,

qo+1 qo+1
Uiu = ¢(Zp) ViXv = Y ¢(0,0))PViXv C Y R(P,V;X)=R.
t=1 t=1

Hence, R(U;Y,) C R. Assume that ¢ > qo; for 1 <t < go+ 1 let p(x) € K[z] with degree
at most ¢ such that pt(aﬁ(f)) = 01y, for 1 < ¢ < gy + 1 (for instance, take the Lagrange’s
polynomials). Let ¢;(z) = z p;(2?) and notice that

The previous facts show that
R(P,V;X) C R(UyY,) for 1<t<gqg+1,

since o1, ...,0, > 0 (k <rank(A)), and then R(U;Y,) =R, for ¢ > qo.

As already explained, the fact that the range R(UY,) stabilizes for ¢ > gy implies that
the positive singular values s(U;, | Y,(UpY,)7) are (entry-wise) non-increasing functions of
q > qo- In particular,

105 Yy (URY ) o < 1UL L Y (URY ) lor for g <q<q.

5.4 Proof of Theorem 2.11

Proof of Theorem 2.11. In what follows we consider the notation from Theorem 2.11. We
let Ug € K™*4 denote the matrix whose columns form an orthonormal basis of the Krylov
space Kgq41 constructed in terms of A and X; further, we let fL denote the matrix whose
columns are the top ¢ columns of the output of Algorithm 2.1.

Step 1: applying Theorem 2.6. Let K7, C K" be the subspace defined in Theorem 2.6, that
is

K:, = R((A*A)X) + R((A*A)*X) + --- + R((A*A)71X).

By Theorem 2.6, there exists an h-dimensional right dominant subspace S for A such that

. « & ) 0; N o
|sin © (K, S)llor < 4A(X, q,j)2r ;“ + A(Y oty K)oy p —E (24)

J Ok
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By the hypothesis in Eq. (9) and Eq. (24) we see that || sin @ (K} ,, Sl < \/Li and then,

o(K:

q,t’

5’)§%Ih.

On the other hand, notice that A(KC; ;) C Kqiry1-

Step 2: applying the DIKM-I theory. We now argue as in the proof of [5, Theorem 2.3.].
Indeed, by [3, Lemma 8] we have that

A—-UUA=A-Ug(ULA), for 1<i<h,

where (U A); denotes a best rank-i approximation of Uj A. By the same result, we also
get that Ug (U} A); is the best rank 7 approximation of A from K} ; in the Frobenius norm,
le.

A —Ug(UgA)illr = min [JA-UxY]p. (25)

rank(Y)<i
We now consider a SVD, A = UXV" such that the top h columns of V span the h-
dimensional right dominant subspace R(V}) = V, = S (recall that this can always we
done). We now set

A=A, +A;,;, where A, =U;3 V] and A;; =A—-A,.
Then, by [5, Lemma 7.2] we get that
|A - UUAlG < A=Al + || A; - Uk U A (26)
Step 8: bounding the second term in Eq. (26). Since ®(R(V,), K ;) < 71, we have that
Vi(Ks,) = R(V}); then,
rank(V;(A*A)X) = rank(X?V:X) = rank(V;X) = i
and we see that VI (K ;) = R(V;). Thus, we can apply Lemma 6.6 in this context. Hence,

we consider the principal vectors {wy, ..., w;} C K7, corresponding to the pair (K} ;, R(V;)).

Moreover, we let Q € K™ be an isometry with R(Q) = Span{w,...,w;} so that R(AQ) C
A(K},) C Kgrev1. The previous facts together with Lemma 6.6 show that
|A; = UxURAillr < [(I- AQAQ)NAI|lF = |A; — AQ(AQ)Ai||r
< [[A = Agllz [[tan © (K7, R(V3))|r
< [JA = Ajllz [ tan ©(KG,, R(Vi)) | F -
Since ©(R(Vy,),K; ;) < 7 1), then
[tan ©(K; ., R(Vi))llr < V2][sin©(K;,, R(VA)) |

VZ(AAX, q5)r 2L+ AT, t k) 2L
ag

J Ok

A

where we have used Eq. (24). Therefore, the previous inequalities imply that
IA - UUAllr < A = Aille + 6, (27)

where §; is as defined in Theorem 2.11. This proves the upper bound in Eq. (10) for the
Frobenius norm. In order to prove the bound for the spectral norm, recall that by [11,
Theorem 3.4.] we get that Eq. (27) implies that

|A = U;UA[]5 < [|[A = Ajlls + 6, ,
since rank(U;U*A) < i. O
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6 Appendix

In this section we include a number of technical results that are needed for the proofs of our
main results. Most of these results are elementary and can be found in the literature; we
include the versions that are well suited for our exposition together with their proofs, for the
convenience of the reader.

Proposition 6.1. Let V € K™** be an isometry and let V', X C K" be subspaces such that
dim X > dimV' = j, V' C (ker V*)* = R(V) and ©(X,V') < 7/21;. Then W = V*X C K*
is such that dimW > j and if we let H' = V*V' then

OW,H) <O(x,V)ec R,

Proof. First notice that
Px+PyPy <PxVV'Py.

By hypothesis rank(P Py Py) = j which shows that dim W = rank(V*Py) > j. On the
other hand, since V is an isometry then

OW,H)=0(VW,VH) =0 (VV*'X,V).
Consider D = VV*P,VV*; then R(D) = VV*X, so dim R(D) = dim W > j. Moreover,
0<DKL PR(D) — PV/P_,yPV/ = PV/DPV/ < PV’PR(D)PV’ ,

where we used that Py, VV* = Py,. Then, cos’@(X,V’) < cos’?@(VV*X V') € R/ and
the result follows from the fact that f(x) = cos?(z) is a decreasing function on [0,7/2]. O

Proposition 6.2. Let B € K*** be such that B = B* and let H', W C K* be subspaces
such that Pyy/B = BPy, dimH' = dim W' and H', W' C ker(B)*. If we let BW' =T,

Isin ©®(H', T')|l2r < B~ Py)l2 [Bl2]| sin ©(H', W) [l
Proof. Notice that (BPy/ )" = PsBt = BfP;,. Then,

Also, notice that (BPyy )" = PyyBTP+; in particular, |[(BPw»)'||z < ||BT||s. Finally, since
dim 7’ = dim W' = dim H’ the previous facts imply that

Isin®(H', T')|l2,r < [B(I— Ps)|l2 B[] sin ©(H', W')||2,e -
O

Proposition 6.3. Let 7', T" and H', H" be pairs of mutually orthogonal subspaces in KF,
such that dim(H') < dim(7") and dim(H") < dim(T"). Consider the subspaces in K* given
by the (orthogonal) sums T =T ' @T" and H = H' & H", so dim(H) < dim(7). In this case

we have that

|| sin @(T, 7‘[)”27}7 S 2 ( || sin @(T,, HI)HQ’F + || sin @(TH, H”>||2,F ) .

22



Proof. As usual, we compute the sines of the principal angles in terms of singular values of
products of projections: in this case, using that Py = Py + Py» and Py = Py 4+ Py we
have that

[sin® (T, H)llo,r = [[(I—P7)Pullor = [Py — Pr)Pullor
= (P — Py + Py — P )(Pyy + Py lop
< [[@=Pr)Pwllor + [[(T—Pr)Paurlor +
1P Pyrllop + [P Paylor -

Now, notice that P+ <1 — P~ so
[P Pyll2r < [T = Pr)Pyrllop = || sin©(T", H")|l2r -
Similarly, HPT”PH’H2,F S H(I — PT’)PH’HQ,F = || sin ®<T/, H/)HQ’F- O

Proposition 6.4. Let B € KP*? and let C € K" with R(C) =V C K? such that V C
ker BL. Then
(BC)! = C'(BPy)".

Proof. In this case R(BC) = BV and ker BC = ker C. Moreover,
BCC/(BPy)! = BP,(BPy)' = Ppy,

and
C'(BP))'BC=C/(BP,))'BP),C=C'Py,5p,): C=Pic- .

where we used that ker(BPy) = V+, since V C ker B+. O

Let C € K™*¢ have rank p. For 1 < i < p we define

PE (A) = C - argmin, vy |A — CY|le  for ¢=2,F.

rank
Due to the optimality properties of the projection CCT (see [11]) we get that

|A = CCTA s r < |A = PE ,(A)lar - (28)
The following result is [21, Lemma C.5] (see also [3]).

Lemma 6.5 ([21]). Let A € K™ ™ and consider a decomposition A = Ay + A,, with
rank(A,) = i. Let Vi € K™ denote the top right singular vectors of Ay. Let Z € K"*P
such that rank(ViZ) =i and let C = AZ. Then rank(C) > i and

1AL = P& (A1) |l2r < [ALZ(VIZ) |lo.r -

The following is a small variation of [21, Lemma C.1]

Lemma 6.6. Let A € K™*" and consider the decomposition A = Ay + Ay, with A;A5 =0
and rank(A,) = i. Let Vi € K™ and Vo € K™= denote the top right singular vectors
of A1 and Ay respectively. Let K* C K" be a subspace such that Vi(K*) = R(V7Y). Let
{x1,...,%;} C K* denote the principal vectors corresponding to the pair (K*, R(V1)) and let
Q € K™ be an isometry with R(Q) = Span({x1,...,x;}) C K*. Then,

A1 — (AQ)(AQ)TAL|2r < A — Ayll2 || tan O(K*, R(V1))|l2.r -
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Proof. Notice that by construction
™
O(R(Q) R(V1)) = O(K", R(V1)) < T;.
Then, we get that rank(AQ) = i. Hence, we have that

|AL — (AQ)(AQ)TAillar < [|A1 — PRG.i(AD)2r < [[A2Q(ViQ)T|2,r
< A2l [V3Q(ViQ) |2 = [|Az]l2 || tan ©(R(Q), R(V1))l2,r
= A=A}z [[tan O(K", R(V1))l|2,r

where we have used Eq. (28), Lemma 6.5, that the isometry V satisfies that Ay = Ay, Vo V3
and the identity

IV3Q(ViQ)Y|lo.r = [ tan ©(R(Q), R(V1))l2,r
that holds by [5, Lemma 4.3}, since rank(V;Q) = i. O
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