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Embedding with a rigid substructure
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This paper presents a new distance geometry algorithm for cal culating atomic coordinates
from estimates of the interatomic distances, which maintains the positions of the atomsin a
known rigid substructure. Given an M x 3 matrix of coordinates X for the rigid substructure,
this problem consists of finding the N x 3 matrix Y which yields the globa minimum of
the so-caled STRAIN, i.e.,
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where A = XX T, and B, C are matrices of inner products calculated from the estimated
distances.

The vanishing of the gradient of the STRAIN is shown to be equivalent to a system
of only six nonlinear equations in six unknowns for the inertial tensor associated with the
solution Y. The entire solution space is characterized in terms of the geometry of the
intersection curves between the unit sphere and certain variable ellipsoids. Upon deriving
tight bilateral bounds on the moments of inertia of any possible solution, we construct a
search procedure that reliably locates the global minimum. The effectiveness of this method
is demonstrated on realistic simulated and chemical test problems.

1. Introduction

Distance geometry is widely used in the generation of three-dimensional atomic
coordinates from chemical diagrams [7], in the determination of conformation from
NMR data[17], in the modeling of protein structure by homology [16], and in docking
ligands in their receptor’s binding site [4]. More generally, distance geometry is a
formalism within which a large variety of conformational problems can be stated in
purely geometric terms [9]. Solving these problems generaly involves finding three-
dimensional coordinates that satisfy given lower and upper bounds on the interatomic
distances. In contrast to relatively complex models of the intramolecular potential
energy, this smple geometric problem formulation makes it possible to use rigorous
mathematical techniques to assist the search for globally optimal solutions.

The most important of these mathematical techniques is the EMBED algorithm,
which rapidly finds coordinates that closely fit the distance bounds [8]. Asexplained in
the next section, these coordinates are the global minimum of a certain matrix optimiza-
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tion problem, which can be reliably located by eigenvalue methods. The availability
of such good starting coordinates greatly improves the efficiency and convergence
properties of their subsequent nonlinear optimization versus an error function, which
measures the violations of the distance bounds [15]. One shortcoming of the EMBED
algorithm is that there is no good way to weight the distances according to their pre-
cision, or exactly realize rigid substructures even when they are known in advance.
This shortcoming is particularly serious in problems with large rigid substructures, as
in the docking of aligand to a receptor protein of known structure, or in building the
loops and sidechains of a protein onto a backbone obtained via homology modeling.

In this paper we formulate a new minimization criterion which fixes the positions
of the atoms in a known rigid substructure. It may be regarded as a block matrix
extension of the EMBED algorithm. We derive the necessary conditions for an optimal
solution in the form of a nonlinear matrix equation. By considering the inertial tensor
associated with a solution matrix, it is possible to transform this matrix equation into a
system of six nonlinear equations among the three eigenvalues and three eigenvectors
of the inertial tensor. The solutions to this reduced nonlinear system are characterized
in terms of the intersection curves between variable ellipsoids and the unit sphere:
each eigenvector lies on the intersection curve associated with a given eigenvalue.

Following the establishment of the intersection conditions, we derive sharp
bounds on a six-dimensional subspace containing al possible inertial tensors of in-
terest, and in particular the inertial tensor of the global minimum. These bounds,
together with an explicit parametrization of the intersection curves and the symmetries
in the equations, are used to construct a specialized search procedure that systemati-
cally samples this subspace in order to extract a set of approximate solutions to the
eguations. We then refine this set of approximate solutions by means of iterative meth-
ods specifically designed for this task. The outcome is, in general, a rather small set
of distinct solutions from which the global minimum is found by simply comparing
their function values. The entire algorithm is evaluated on a readlistic set of simu-
lated and chemical test problems, which demonstrate its effectiveness in solving the
above-mentioned conformational problems.

2. Background and problem formulation

We begin with some necessary background on the EMBED algorithm. Suppose
we have estimates of al the interatomic distances [d;;] in a structure, and we wish to
find a matrix of three-dimensional coordinates X = [Xy,...,Xy]" € RM*3 for the M
atoms such that the distances calculated from the coordinates ||x; — X;|| in some sense
closely match their estimated values. The obvious way to do this is to minimize the
weighted STRESS function

M,M

S (i [Ix = x5 = dig])?, (™)

1=i<j
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or SSTRESS function
M, M

S (wis[lx: — %112 = Dij])%, )

1=i<j

with respect to the coordinates, where D;; = d2; and w;; > 0 are weights.
Although this can certainly be done [21], it turns out that another function, called
the STRAIN, has nicer mathematical properties. To explain this, we expand equation (2)
as
M,M 5
43w %) — (x> + 1% 11 = Dij) /2]~ 3)
1=i<j
By the law of cosines, this can be regarded as four times the weighted sum of the
squares of the differences between the dot product x; - X; and an estimate thereof,
namely, (|[x:||2 + |x;]|? — D;;)/2. This estimate is inconvenient since it depends on
the coordinates we are trying to calculate. An estimate that is independent of the
coordinates may be obtained from the following formula, which gives the squared
distances to the center of mass of the configuration, M~*)".m;x;, where M =
>_;my;, in terms of the squared distances among the atoms:

1 M 5 M,M
DOi =M ijDij - M Z mjmijk. (4)
j=1 1=j<k

It is straightforward to show that when D;; = ||x; — ;|| for some set of center of
mass coordinates, the estimate Dyg; is exact, i.e., Dg; = \|xi||2 [8]. Moreover, because
equation (4) is an averaging procedure, the Dg; obtained from it are quite insensitive
to errors in the D;;.
The complete matrix of dot products between all pairs of coordinate vectors, or
Gram matrix, is readily calculated from the coordinates as
XXT = [Xi . X]]%i\/{
If the coordinates X are center of mass coordinates and
M,M 21 M, M
D = [Dyl;;2 = [Ix — %1% 20
then it can aso be written as
T M,M
XX " = [(Do; + Doj — D) /2]m.zl.

Let | be an identity matrix, 1 a column vector of ones, and m = [ml,...,mM]T.
Then this transformation from matrices of squared distances to Gram matrices can be
written succinctly (see [13]) as

XX" = ~2[1 — (1m") /M |D[I — (m1")/37]. (5)
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The mathematical equivalent of the Gram matrix in statistics is the well known co-
variance matrix.

If the D;; are only inexact estimates of the actual squared distances ||x; — X;||2,
we can calculate an estimate of the corresponding Gram matrix as

M,M
A = laili X = [(Doi + Doj — Diy)/2); )75

The STRAIN may then be defined as

M, M
37 (wig [(xi - %;) — ai;]) = [[W o [XXT — A2, (6)

ij=1
where |[C|[Z2 = Y°,; ¢7; denotes the squared Frobenius norm of a matrix C, while
W = [w;;]1] is a matrix of weights and the “e” denotes the Hadamard (or entry-
by-entry) matrix product.

This problem of minimizing the STRAIN does not have a simple solution for
arbitrary weights, but if w;; = m;m; for some assignment of masses to the atoms,

equation (6) can be written as
2
IM[XXT —AM[Z,

where M = diag(m) isanonsingular diagonal matrix containing the masses. The mass-
weighted Gram matrix M[XX T]M is aso a positive semi-definite rank three matrix.
Assuming that the matrix MAM aso has at least three nonnegative eigenvalues (as is
amost aways the case in practice), we shall denote its three largest eigenvalues by
A1 = A2 > A3 > 0, and their corresponding eigenvectors by u1, Uy, uz. Then aclassica
theorem due to Sylvester, Eckart and Young on fixed-rank matrix approximations shows
that the STRAIN is minimized by the coordinates

X* = M~1[AT%ug, AY%uz, A3 U3

(see [11]). In chemistry, this caculation is known as the EMBED agorithm [9]. It
should be noted that a variety of reliable iterative methods exist for finding the three
largest eigenvalues and associated eigenvectors of the symmetric positive semidefinite
matrix MAM in far less time than would be needed to fully diagonalize it.

We shall now formulate the main problem of this paper, namely embedding with
a rigid substructure. Suppose that we know the 3D coordinates of a subset of M
atoms X, and that we wish to find 3D coordinates Y for the remaining N atoms so
as to minimize the overall STRAIN, regarded as a function of Y alone. If we order
the atoms appropriately, we may partition the Gram matrix into four submatrices and
write this function as

1| [W4W XXT XY™ A B\ |?
=g\ [wpw |+ ([Fxr e - |evel)

: )

F
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where A € RMXM B ¢ RMXN C ¢ RV*N | while the matrices of weights satisfy
W4, Wpg,We > 0. Since A = XX T by definition, equation (7) may be expanded and
simplified as

FOO) = [Wi o [XYT —B][2+ 2 [We s [YYT —C], ®

which shows that W 4 is irrelevant.

Before turning to the development of methods for finding the global minimum
of the STRAIN function in equation (8), we list two assumptions. First, the entries
in'Y are independent. Second, we shall consider only the unweighted problem, i.e.,
w;j = Linboth W and W. It should be straightforward to extend our methods to the
special case of multiplicative weights satisfying w;; = m;m;, which may prove useful
in some applications. The problem involving general weights will not be addressed in
this paper.

3. First-order optimality conditions

3.1. The nonlinear matrix equation

We begin by deriving the first-order optimality conditions for the minimization
of the unweighted STRAIN function

min (£0) = min (XY = B2+ 5[YYT - C[F). ©
In the following, we let Gy = XX + Y'Y € R33 s that Gg = XX, and
V = B™X € RV*3, Because Gy is simply related to the usual inertia tensor, i.e.,

tr(Gy)ls — Gy, we shdl often refer to it as the inertial tensor. A matrix Y. a which
the gradient V f(Y.) = 0 shal be called a critical matrix.

Theorem 1. A critica matrix satisfies the nonlinear matrix equation
YGy —CY -V =0. (20)

Among all critical matrices Y., the one which maximizes the quantity

tr(Y V) + =

2
St Y.Y]) (11)

is the global minimum of f.
Proof. Expanding equation (9) yields

o) =tr([xyT —B]"[xYT —B]) + %tr([YYT -] [yyT-q])
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1 1
_ T -2\ T T _ = T T
— tr<B B+ 5C ) tr([2V +CYIYT) +tr(YGYY SYYTYY ) (12)
The gradient V f(Y) can be arranged in the same matrix form as Y, namely,

of Of /0y Of/Oyr2  Of/Oy13
Vi) = 2L = ’ (13)

of/Oyn1 Of/Oyn2 Of/Oyns

which facilitates the calculation of the gradients of matrix functions [14]. In particular,
the matrix of V tr(M " N) with respect to M is

Otr(MTN)  9tr(NTM)
oM OM
for any two conformable matrices M and N. If we differentiate each term in equa
tion (12), using both equation (14) and the rule for differentiating a matrix product
[14], and then simplify using the invariance of the trace of a matrix product under
cyclic permutations, we obtain equation (10).
Given a solution Y. of equation (10), we may replace Y Gy in the last term of
equation (12) with CY . + V and simplify to get

—N (14)

fYo) = tr(BTB + %cz) —tr(Y[V) - %tr([YCTYC]Z), (15)
thus showing why the quantity in equation (11) must be maximized. a

Two comments are in order. First, because Gy = XX + Y'Y, equation (10)
constitutes a system of 3NV cubic equations in the entries of Y. The direct solution of
equation (10) does not appear theoretically or computationally feasible, and aternative
approaches are essentia if the global minimum is to be found. Second, if there are no
fixed coordinates, then equation (10) becomes

CY = YGy. (16)

The matrix Gy = Y'Y is a3 x 3 symmetric positive-definite matrix whose spectral
decomposition is denoted by Gy = RIRT, v, being the kth diagonal entry in ' and
k =1,2,3. If one defines Y = YR, so that y;, is its kth column, then equation (16)
becomes CY = YT or C¥k = Vi Thus each ¥, is proportional to an eigenvector
of C, and since I = Y'Y the constants of proportionality must be V- Finaly,

fY) = f(Y) is minimized when
= 7
k

is maximized. This is the theorem of Sylvester, Eckart and Young mentioned in
section 2.
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3.2. Equations for the inertial tensor

In this section we derive a new system of equations and show its relation to
the matrix equation (10). The result is that the number of variables needed to solve
the minimization problem is dramatically reduced from 3N to 6. We start from the
spectral factorization of the 3 x 3 inertial tensor Gy,

Gy =Go+Y'Y=RIR', (17)

order the diagona entries of ' as y1 > v2 > 3 > 0 and, if necessary, change the
signs of the columns of R = [rq,r»,r3] so that it is a proper orthogonal matrix. The
twelve unknown entries in ' and R will be the main variables throughout the rest
of this paper. It turns out that a few largest eigenvalues of the symmetric matrix C
play a significant role, so we will write its spectral factorization as C = Q=Q" with
the diagona entries of X ordered as o7 > o, > --- > oy While Q is an orthogonal
matrix. We shall use standard notation for the Kronecker delta 6;;, and | (or 1) for
the N x N identity matrix. We now define an N x 3 matrix W = QV whose ith
row is denoted by w,", and two kinds of 3 x 3 variable symmetric matrices that will
frequently occur, namely, a univariate one,

.
S() = Go+ W[yl — 72w = GO+Z(W_VZI 7 (18)
and a bivariate one
S(v,6) = Gy +WT([7| — ]—1[5| -3 Hw
=Got Z g rrat (19)

Theorem 2. If Y, is a critica matrix of f, then the eigenvalues and eigenvectors
{~1,r1;792,r2;, 73,13} of the associated inertial tensor Gy, satisfy the system of six
equations

Yk — r;Sﬁk)rk =0, k=123,

(20)
S =0, 1<k<I<3,
as well as the six orthonormality conditions
rAr = Ok (21)

Proof. The orthonormality relations (21) hold for the eigenvectors of any symmetric
matrix. By premultiplying each eigenvector equation Gyrj = ~,r', by r;”, we observe
that there are only six distinct such products for 1 < & < I < 3. These products are
equivaent, by equations (17) and (21), to the following system of six equations:

Sk = TR Gyl =] Gorp + (Yr) T (Yry). (22)
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To obtain an expression for Y. .rp we multiply equation (10) with the matrix R and
substitute equation (17) for Gy. TheresultisY .RI' = CY .R+VR which is equivalent
to the three vector equations (vl — C)Y .r, = Vry, one for each column of R, whose
formal solutions are given by

Yore = [l —Cl7Vry, k=1,23. (23)

Substitution of equation (23) into equation (22) and rearrangement results in
Skivk — Ty [Go+ V' ([l — CI 7wl = CI Y V]r, =0. (24)
Separation of these equations into the ¥ = [ and k£ < [ cases, and substitution of
C=0QzQ" and V = QW, now yields equations (20). O

Equations (20) and (21) can be regarded as a system of twelve equations in
the twelve unknowns {~1,r1;y2,r2;v3,r3}. The six constraints in equation (21) on
the nine entries of R can be eliminated by a suitable parametrization for the 3 x 3
orthogonal matrices. Two specific parametrizations will be introduced later on, the
outcomes being two different nonlinear systems of six equations in six unknowns. We
shall often refer to equations (20) as the inertial equations, and denote them by g,
for 1 < k£ <1 < 3. An eigenvalue—eigenvector pair {~, .} will be referred to as an
inertial pair. Each of the first three equations depends on a single inertial pair and
will be referred to as quadratic, while the last three equations, each depending on two
inertial pairs, will be referred to as bilinear.

The connection between inertial pairs satisfying equations (20)—(21) and critical
matrices Y. is that given any positive diagonal matrix I, such that each diagona entry
satisfies 0 < v, # oy, and an arbitrary 3 x 3 orthogonal matrix R, one can compute
the matrix RFRT and the matrix

Y = [(ml = C) 'Vr1| (32l —C)*Vrz | (val — C)tVrg|RT (25)

satisfying equation (10). In general, however, RFTR" # Gg + Y 'Y unless the matrix
pair {I',R} is aso a solution to equations (20), in which case Y is a critical matrix
of f. The same critical matrix is obtained for each of the eight possible choices of
signs +r; (K = 1,2,3). The choice of a particular orientation will be described in
section 5.2. In the following, after computing solutions to equations (20)—<21), the
corresponding critical matrix will be constructed according to equation (25).

4. The structure of the solution space

4.1. The intersection curve between a sphere and an ellipsoid

Let g(vy,r) = 0 denote any one of the three quadratic inertial equations in (20),
with the associated matrix S(+) defined by equation (18), and let {~,r} denote an
inertial pair that satisfies it. A geometric characterization of al such inertia pairs
comes from the following result:
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¥

Figure 1. The two symmetric curves in which the ellipsoid defined by the matrix S(v)/~ intersects the
unit sphere.

Lemma 3. If aninertial pair {-,r} satisfies the quadratic inertial equation g(~y,r) = 0,
then r is located on the intersection curve between the unit sphere and the €ellipsoid
defined by the matrix S(v)/~.

Proof. Since v > 0 the equation g(-y,r) = 0 can be rewritten as

r’ [ﬂ}r =1 (26)
Y

For any fixed 0 < v # o3, the matrix S(v)/~ is positive-definite by (18), and hence
any vector r that satisfies equation (26) lies on the surface of an ellipsoid centered at
the origin. As a column of an orthogona matrix, however, the vector r also lies on
the surface of the unit sphere centered at origin. Therefore, r lies on the intersection
curve between the unit sphere and the ellipsoid defined by ~ via equation (26) (see
figure 1). O

It is well known that the spectral factorization of S(y)/y = UAU' determines
the principal axes of this ellipsoid as the three eigenvectors in U, while the three
eigenvaues 0 < A3 < A2 < A\ are the reciprocal squares of the three semiaxes. It
is also evident from equations (18) and (26) that both A = A(y) and U = U(v) are
continuous functions, except at the eigenvalues of C (see also [19]). Therefore, the
problem of existence of an intersection curve, henceforth denoted by r (), consists of
finding intervals of ~ over which the quadratic vector equation (26) has real solutions.
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Since the élipsoid and the unit sphere are centrally symmetric convex surfaces, the
necessary and sufficient condition for their intersection is

A3(7) <1< (). (27)

In other words, there is no intersection if all semiaxes are strictly greater, or strictly
smaller, than the radius of the sphere.

By the central symmetry of both surfaces, the intersection consists of a symmetri-
cal pair of (nonintersecting) closed spherical curves, related to each other by reflection
in the origin. The curves are symmetric with respect to al three axes, but we shall
be mostly interested in the axis of symmetry along which piercing of surfaces occurs:
ug if Aa(y) < 1, or ug if 1 < Aa(y). We shall label this axis vector by uy, and the
other two axes by u; and u;, so that & = 1 implies (7, j) = (2,3) while £ = 3 implies
(4,4) = (1,2). At a bifurcation point ~,, which is defined by the nonlinear equation

Aa(m) = 1, (28)

the two intersection curves merge at the points +u, while the axis of symmetry for
both curves undergoes a discontinuous change to us.

The following lemma shows how the explicit analytic parametrization of the
intersection curve depends on the axis of symmetry.

Lemma 4. The projection of both intersection curves onto the central plane orthogonal
to the axis of symmetry uy, is an ellipse, whose semiaxes are given by

Bi(v) = /O — D/ — Na),

(29
Bi() = (i — 1)/ — Aj).

Any regular parametrization of an elipse can be chosen to parametrize the intersection
curve. We shall use the trigonometric one given by

& = Bi(y) cos(y),
& = Bi(v) sn(y), (30)

§r = im

for ¢ € [0,2). The vector £(v,4) = [€1(7,9), &2(7, ¥), €3(v,4)] | is the representa-
tion of the intersection curve with respect to the principal axes, while its representation

with respect to the standard axes is given by

r(y,¢) = UMEM, ). (31)
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Figure 2. The shape of the intersection curves due to the narrow ellipsoids near a bifurcation point.

Proof. If we write the equations for the unit sphere and the ellipsoid in the principal
axis coordinates £ of the élipsoid, and then eliminate the coordinate &, from these

equations, we get
)\k - )\Z 2 )\k - )\j 2 o
<—)\k — >§Z- + (7% — >§j =1 (32)

Equation (32) describes an dlipse in the plane spanned by the ith and jth eigenvector,
whose associated semiaxes are given by equation (29). If we choose an angle v for
the trigonometric parametrization of the ellipse, and back subgtitute for the eliminated
coordinate &, we get equation (30). The vector £(v, ) refers to the principal axes;
transformation to the original coordinates comes from the identification U r = £(, v),
which proves equation (31). O

Lemma 4 provides a simple and efficient way to compute any point on any
intersection curve where, according to lemma 3, all solutions to the inertial equations
are to be found. Since we shall also require the derivatives of r(y, ) with respect
to both variables during the search for the global minimum, we should analyze the
regions where these derivatives are ill-behaved in order to prevent difficulties or even
failure of the search. Geometricaly this happens if a solution is located on a set of
very small, or very narrow, intersection curves. Analyticaly, the small intersection
curves occur when both projected semiaxes f3;(), 8j(y) — 0 simultaneously, which
happens when either A1(y) — 1 or A\3(y) — 1. Narrow intersection curves occur when
the projected eccentricity min((5;/53;),(3;/6;)) < 1. Almost al such cases occur
in the vicinity of those bifurcation points that have a very small angle between the
intersection curves (see figure 2).
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To compute this angle «, we eliminate & from the equations for an ellipsoid and
the unit sphere, set A»(v,) = 1, and obtain

ay & 1— A3(v)
@(3)= 6= *\xe0 -1 9

This shows that the very small angles are caused by either A\3(y;) being very close
to 1 (which is also a near-tangency case), or by A1(y,) > 1 (which happens when a
bifurcation point is very close to an eigenvalue o), or both.

4.2. Spherical bounds on the moments of inertia

Let {~,r} be an unknown inertia pair satisfying the quadratic equation
g(v,r) = 0. Since r is confined to the unit sphere, it is of great interest to find an
upper bound on v > 0 as well as a better lower bound, because such bounds would
reduce the size of the subspace over which the search for the globa minimum takes
place. The notation Amax(-) and Amin(-) stands for the maximal and minimal eigenvalue
of the argument matrix (e.g., from equation (26), Amax(S(7)) = YA1(7)).

Theorem 5. Let v be the maxima solution of the nonlinear equation

Y= )\max(S(’Y))- (34
Then the largest eigenvalue ~1 of the optimal inertial tensor is bounded by
max (o1, Amax(Go)) < 71 <7+ (35)

Proof. We start by writing the quadratic inertial equation (26) as v = r " S(y)r. The
maximum of its right-hand side over al unit vectors r, (also known as the Rayleigh
quotient of S(v)) is Amax(S(7)) (see, e.g., [3]), and the resulting inequality
v < lmgxl(rTS(’y)r) = Amax (S()), (36)

yields the nonlinear equation (34). If the maxima positive solution of equation (34)
exists, then it provides an upper bound on any eigenvalue -y, and in particular on the
largest one ;.

To prove the existence of a solution to equation (34), we recal that S(v) is a
positive-definite matrix, so that the spectral radius function

Noww]
p(7) = Amax (S(’Y)) = Amax (Go + Z (ryi—;)2> 37

i=1 '
is strictly positive. It is also a rationa function with poles of order two at the eigen-
values of C. In the interval (o1, 00), it is convex and decreases monotonically from
infinity at the pole o1 to the asymptotic value of A\max(Gg). We omit the proofs of
these statements, which are based on the negative and positive semi-definiteness of the
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first and second derivatives of S(v), respectively. It follows that in the interval (o4, o)
there is only one solution, denoted by ~, to the equation v = p(v), which is aso the
maximal solution to the inequality v < p(7).

To prove the lower bound on ~; in equation (35), consider first the case when
o1 < Amax(Gp). Then, rewriting equation (17) as T = RT(Ggy + Y Y)R, we see
that 71 = Amax((RT(Go + Y TY)R)) = Amax(Go + Y TY) > A\nax(Go), by the positive
semi-definiteness of Y'Y and the positive definiteness of Gy. In the case when
Amax(Go) < o1, let {y1,r1} be the first inertial pair satisfying the quadratic equation
(26) and proceed as follows:

T T 2
<G0+Z( - ) (1Gory + T1WU

71— 0'@)2 (11— 01)?
(r{ wy)?
(11— 01)?

The first inequality comes from keeping only the first term under the sum (all terms
are nonnegative), while the second one comes from minimizing the Rayleigh quotient
of Go. By rewriting the final inequality in (38) as

P Amln(GO) + (38)

(11— 01)* + (01 — Amin(Go)) (v — 1) > (f1TW1)2

and defining 6 = v1 — o1, we obtain the cubic inequality
8% + (01 — Amin(Go)) 82 — (r{wa)* > 0. (39)

There is always one nonnegative solution to the equality in (39) (see discussion fol-
lowing equation (42)), which means that v; > o1. This would complete the proof
for the lower bound in equation (35), were it not for occasional occurrence of two
negative rea solutions to the inequality (39). We claim that they can be ignored since
any value between them does not lead to a global minimum. a

Theinequality (35) says that there is no intersection between the variable ellipsoid
and the unit sphere as long as v > Amax(S(7)). The bound ~ is the tangency point at
which intersection commences for the first time, and so we have named it the “ spherical
bound”.

We shall solve equation (34) by arational interpolation method which consists of
two iterations. An outer iteration calculates the coefficients of a rational interpolant to
the function p(v) defined by equation (37), and monitors convergence to the solution
of equation (34), while an inner one computes the maximal root of a special cubic
equation similar to (39). The outer iteration interpolates p(v) by the simplest rational
function having a pole of order two at o1, namely,

P =t . (40)
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The coefficients ¢, d are computed from the mterpolatory data p'~1 = p(*~1) and
Pl = p(7") a the last two iterates 4~ and +7,

7 i—1
p—p i d
d= — 4 , c=p — —— . 41
G =) 2= (T —on) 2 A NG @)
The next iterate 41 is obtained by solving the equation v = p(7) to working
precision, which is the task of the inner iteration. Given the current values of the
coefficients ¢, d, and with the change of variable 6 = v — o1, this equation takes on
the following form:

83+ (c1—0)8*—d=0. (42)

Since p(y) is a gtrictly decreasing function for v > o4, it follows from equation (41)
that d > O for al iterates v*~1,~* > o1. Therefore, the cubic polynomial in equation
(42) is dtrictly negative at 6 = 0, which guarantees that it has a single positive root.
A simple transformation of equation (42) yields the following bounds on this root:

d /
\/Jl—C+\/d/(Ul—C o1—¢C o1 =c>0 (43)

lor—c| <b6<|o1—¢c|+ —

1—6)2 IfUl—C<0
For any point in the interval (43), both the first and the second derivative of the
cubic polynomia in equation (42) are positive. This means that Newton's method
converges unconditionally and monotonically, except possibly for the first step, to the
positive root §¢ of equation (42). This completes the inner iteration, after which we
set vt = 51 + 6% in the outer one.

By using the convexity of p(y) in the interval (o1, ), it can be shown that this
rational interpolation procedure generates a sequence ¢ which converges superlinearly
to a solution of p(y) = ~ starting from any pair of estimates 71,72 > o1 [20]. In
practice, the convergence rate tends to be nearly quadratic since p(y) inherits the
convexity of p(7).

A good starting point for the outer iteration is obtained by computing an upper
bound on the right-hand side of equation (37) as

-

2(7) < Amax(Go) + Amax ( Z #)

w, w; wE
;)2 (y = 00)?

The last inequality is valid for al v € (o1,00). On cross-multiplying and setting
6 = v — o1, we obtain a cubic inequality

8 + (01 — Amex(Go)) 82 — |W||Z < 0, (45)

< Ama(Go) + Z ooy < Ama(Go) + (44)
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quite similar to equations (42) and (39). The maximum real solution &g to equation (45)
is strictly positive, so that v; < v < o1 + 8. The upper bound o1 + & is generaly
aready quite good and, together with any other point in the interva (01,01 + o),
provides the desired starting pair for the iteration in equations (40)—41).

A lower bound v~ on al the eigenvalues ~ is obtained by minimizing the
Rayleigh quotient in v = r " S(y)r. The result is

7 2= Anin(S()) = (). (46)

We use arational interpolation procedure, similar to that in equations (40)—<41) to solve
for the minimum value v~ such that u(v~) = ~~. Knowing that v~ > Amin(Go), we
start the search for eigenvalues other than v, from Amin(Gg). The meaning of equation
(46) is that the elipsoid S(7)/~ is guaranteed to have al its semiaxes less than 1 for
any v < v, so there are no further intersections with the unit sphere.

4.3. Conical bounds on the moments of inertia

By definition, there are two antipodal tangency points at v = ~*, where the
ellipsoid touches the unit sphere contained within it. As v starts decreasing from v+
towards o1, so does the size of the ellipsoid, because al three semiaxes decrease. The
two intersection curves start growing until either the pole o, or a bifurcation point
~p 1S reached, if there is one in this interval. At the bifurcation point the intersection
curves meet at a single pair of antipodal points. On further decreasing the value of -,
the curves bifurcate (switch to complementary regions defined by equation (33), see
figure 2), but now begin to shrink in size. An important property of the continuous
variations of the intersection curves r () before and after , is that they are nested, as
shown in figure 3.

Lemma 6. If there is no bifurcation point in the interval (o1,+™"), then for any o1 <
" < ~" < ~* the two intersection curves r(y’) and r(+") are nested on the spherical
surface, in the sense that (a) they do not intersect, and (b) the set of points on the unit
sphere bounded by r(+”) contains the set of points bounded by r(y/), including the
initial tangency point r(y*). If, on the other hand, there is a bifurcation point in this
interval, i.e., o1 < 7, then the statement above continues to hold for v, < 7" < v/ <
~*, while in the domain o1 < 7" < 4/ < ~, the containment is reversed: the set of
points on the unit sphere bounded by r(+”) is contained in the set of points bounded
by any previous r(y’) including the limit curve r ().

Proof. Starting with two distinct intersection curves at v/ # +”, one assumes that
they intersect at p = r(y/,¢’) = r(v”,4"”). By subtracting the quadratic equation
p"S(y)p =+ from pTS(")p = +" and simplifying, one gets the expression

N Y/
1= 00 (2 s ) @)

— (O = or)? (7" — on)?
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Figure 3. A nested sequence of intersection curves defined by a decreasing sequence of ~ values.

whose right hand side is always negative for any choice of o1 < 7/, v”. The contra-
diction in (47) can be traced back to the assumption that the curves intersect, which
completes the proof on the nesting property. The two cases of containment are direct
consequences of the inequalities among the projected semiaxes in equation (29), before
and after the bifurcation point. O

Let x(v) be the maximum angle between any vector on the intersection curve
r(y) and its axis of symmetry. In view of lemma 4, this angle is given by

x() = sin~*(max(8;, 5;)). (48)

We shall now determine an upper bound ~;~ on the second eigenvalue by analyzing
this angle. To start with, it can be identified with the half-angle of the circular cone
having the same symmetry axis asr(v) (see figure 4). Furthermore, the angle between
any two points on the intersection curve r(v) does not exceed 2y (). For that reason,
we named yj the “conical” bound. In what follows, we shall need the following
definition:

e ifor <,
Moy = {01 otherwise. (49)



I. Najfeld, T.F. Havel / Rigid embedding 239

A

A

Figure 4. The cone defined by the intersection curve r(v) and its half-angle x(v).

Theorem 7. The second eigenvalue is bounded from above by the unique solution 5
of the equation

A(Y) + Aa(y) =2 (50)
in the interval (y;,, 7).

Proof. By taking the sine of both sides of equation (48), followed by squaring, making
use of equation (29) (recall that the eigenvalues of the matrix S(y)/~ are ordered as
A3(7) < A2(y) < A1(9)) and rearranging, we find that equation (50) is equivaent to
the condition x(y) = /4 .

We now show that x(v) > m/4 is necessary for the orthogonality of the first two
eigenvectors. By lemma 6, the function x(+) is monotonically decreasing such that at
the tangency point x(y*) = 0, while at a bifurcation point x () = 7/2, which follows
from equation (55) and the fact that max(32,33) = 1 a A, = 1 by equation (29).
If there is no bifurcation point in the interval (o1,~77), then o1 acts like one because
when v — o1 then G2(7) — 1 and x(y) — w/2. Hence, there is a unique value
75 € (y,7") @ which x(73) = /4.

To show that ~5 is an upper bound on 2, suppose first that the maximal eigen-
value satisfies v1 < 75, which does happen, though infrequently. In that case we must
also have 42 < 75, since 12 < 71 by the ordering of the eigenvalues. In the more
frequent case when 5 < 1, assume that 75 < 72 < 1. Then by lemma 6, the set
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of points within the intersection curve r(y1) is contained in the set of points within
the intersection curve r(v2), known to satisfy 2x(y2) < «/2 . It follows that there is
no vector on the intersection curve r(vy;) and no vector on the intersection curve r(+;)
that could be mutually orthogonal and thus satisfy orthogonality condition (21). This
contradiction is due to the assumption that 72+ < 72 and we conclude that 7; must be
an upper bound on ~,, as well as on 3 by the ordering of the eigenvalues. O

To solve the nonlinear equation (50) we use the discretization of 1 over the in-
terva (max(oq, )\max(GO)),’Y]J_r ) that will be described in section 6.3. Upon bracketing
the solution, we refine an initial solution by means of Newton's method. The calcula
tion of the requisite eigenvalue derivatives A} and X, is described later on (equation
(71)). This iteration is guaranteed to converge rapidly due to the monotonicity and
differentiability of the underlying function in this interval.

In summary, we have shown that v; € (max(c1, Amax(Go)),7") and 2,73 €
(7—,7; ) (see equation (46)). We note that we have never yet found an example in
which 3 < o3 a the globa minimum of f. This leads to the following:

Conjecture 1. At the global minimum of f the smalest eigenvalue satisfies 3 >
max (o3, y7).

The conjectura part is the case when v~ < o3, because the other case follows
easily from the definition of v~ in equation (46). If this conjecture turns out to be
true, we will be able to further reduce the range of values accessible to the moments of
inertia and hence reduce the time needed to find the global minimum. In the absence
of a proof, we make sure that we find the global minimum by starting the search
from v, and accept some degradation of performance due to this less stringent lower
bound.

5. Iterative methods
5.1. The Newton—Kantorovitch method for all variables

The first method of solving ®(Y) = V f(Y) = 0 is based on equation (10). It is
a matrix version of the Newton—Kantorovitch method for solving operator equations
[22]. The method exhibits quadratic convergence, and we have observed very few
examples in which it fails to converge, athough it may of course converge to a saddle
point, local minimum or maximum.

Given any Y,, € RV*3 and a perturbation matrix A € RV*3, we expand the
function ®(Y,, + A) as

DYy, +B) =Yy +AI[(Yr + D) (Y, +8) + XTX] = C[Y,, + 4] -V
= (Y ) + Da(®) + O(||2]?), (51)
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where O(||A|?) denotes matrices whose norm depends at least quadraticaly on ||A].
The terms linear in A are collected in the matrix

DA(®) = A[Y Y, + XTX] + Y, ATY, + [Y,Y,) —C]A, (52)

which isthe directional or Frechet derivative of the matrix-valued function ® evaluated
in the direction A [22]. Setting the right-hand side of equation (51) to the zero matrix
and ignoring the higher-order terms, we obtain a system of 3V linear equations in the
3N unknown entries of A, namely,

Da(®) = —B(Y ), (53)

whose solution A,, is used to update the next iterate as Y1 = Y, + A,.

The perturbation matrix A appears linearly in equation (52), as does A", and each
is multiplied on both sides by different matrix coefficients. A system of equations of
this form is known as a general linear system. It is aso known that in order to solve
it by standard LU decomposition methods it must be converted into the form

K, col(A) = — col (D(Y ). (54)

Here, col(-) is an operator that stacks the columns of its argument matrix into a sin-
gle column vector. The construction of the matrix K,, € R3V*3N js pased on the
Kronecker product ®, and the relation col(LMNT) = (N ® L) col(M), which holds
for arbitrary conformable matrices L, M and N [14]. On applying the col operator to
equation (52) and using this relation, we find that

col (Da(®)) = [(Y,1 Y, + X X) @1 v] col ()
+[Y, ®@Yn]co(AT) + ([Iz® (YnY, —C)]col()). (55)

To write this as a single linear system in col(d), let E;; € RN >3 pe an eementary
matrix, which has a one in the ijth position and zeros elsewhere, and let P € R3V*3N
be a permutation matrix whose columns are

P = [col(Ex1), ..., col(Eis), col (Ez1), . . ., col(En3)].-
It follows that col(AT) = Pcol(A) (see, eg., [14]), and hence K, is given by
Kn=[Y Yo+ X X]@In+[Y) @Y,]P+13® [Y,Y, —C].  (56)

Once col(4,,) = —K 1 col(d(Y,,)) has been obtained by standard numerical methods,
it is easily put back into the desired increment matrix A,,.

The convergence of this iteration would be greatly improved if there were an
inexpensive method of generating good starting matrices Yo. If ||Goll1 < v~ (see
equation (46)), then we can assume B = 0 to a good approximation, in which case the
~, will be close to the three largest eigenvalues of C and we can use Yo = YIY/2,
where the columns of Y are the corresponding eigenvectors. If ||Cll1 < Amin(Go),
then we can smply set Yo = VG, 1. More genera procedures for finding good
starting matrices, and searching the space for the global optimum, will be presented
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later on. The Newton—Kantorovitch method has the advantage of being robust and easy
to implement; it has the disadvantage of being relatively inefficient since it requires
the repeated solution of a 3NV x 3N system of linear equations.

5.2. Cayley parametrization of the inertial egquations

In this section we construct a method for solving equations (20)—<21) for the
eigenvalues 1, 72, y3 and eigenvectors ri, ro, rz of the inertia tensor. This method
is based on Cayley representation of an orthogonal matrix [1], which is possibly the
simplest way to parametrize a rotation. Consider a real vector w and the associated
3 x 3 skew-symmetric matrix:

0 —w3 wy
Q= w3 0 —wi|. (57
—wy; w1 O

The Cayley transform is a rational matrix function which maps Q into an orthogonal
matrix R:

R=(-Q)/( +9). (59)

If ||w|| = y/w? + w3 + w3, the eigenvalues of R are given by
{1 1+ tffw] 1—A|!w\}
1= dflw]” 1+ fjw]
which shows that R is a proper orthogonal matrix, or rotation. The mapping w — R
is a bijection whose inverse is given by

Q=(-R)/( +R) (59)

whenever R is a rotation. By using the Cayley parametrization, we (a) eliminate al
six constraints in equation (21) and hence reduce the total number of variables from
twelve to six, and (b) have an efficient way of computing the vector w for any given
rotation matrix (cf. equation (59)).

In constructing R from the three eigenvectors ry, ro, r3, their arbitrary orientation
causes an ambiguity in the values of w. There are eight possible orientations, but four
of these are eiminated since they result in det(R) = —1. Among the remaining
four, we shall always choose the one that maximizes tr(R), because (@) it results in
the smallest magnitude of ||w||, and (b) improves the condition number of the matrix
division in equation (59).

Appending the three rotational parameters w1, wo, ws to the three eigenvalues 4,
v2, 73, we form a vector of parameters p € R, and then write the system of equations
(20) in vector form

9(P) = [911(P)g22(P) 933(P)912(P) 913(P) 923(P) ] T—o (60)
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Starting from a parameter vector pg, Newton's method for the system of equations
(60) is given by p,411 = P, — J;; % - 0., Where g,, = g(p,) is the function vector and
J, = 09/0p|p, is the Jacobian matrix evaluated at p,,.

The partial derivatives of equation (60) with respect to the Cayley parameters
w1, wy, wi are computed as follows. Let A,, = 9Q/0w,,, m = 1,2,3, be the three
directional derivative matrices of Q, i.e.,

00 O 00 1 0 -1 0
Alzlo 0 —1], AQ:[ 00 0f, Agzll 0 o]. (61)
01 0 1.0 0 0 00

Upon differentiating the expression (I + Q)(I + Q)1 = | with respect to w,,, we get

Ap(l + Q)71+ (1 + Q)io +Q) =0,
Ownm,
or

i(l +Q)t=—(1+Q)7 0 +Q)7L (62)
Owm,

We now substitute equation (62) into

R oL arot-a0rr

Owpm,
simplify it and obtain

R _ —2(1 + Q) A0+ Q)L (63)
Owm,
The three directiona derivative matrices, OR/dw;,,, contain all nine derivative vectors
Org /0w, (1 < k,m < 3) and, asthe columns of arotation matrix, they are considered
independent of the ~;, variables.

Since the vector r, lies on the intersection curve r () by lemma 3, one might ask
why we ignore dependence of r; on «,? The answer is that when we determine three
unit vectors during the global search that approximately satisfy the nonlinear system of
equations (60), they are only approximately orthogonal. Therefore, the inverse Cayley
transform (equation (59)) results in an approximately skew-symmetric matrix Q. When
we skew-symmetrize it, according to Q = (Q — QT)/2, in order to generate the three
correct rotation parameters from which to start Newton’s method, the corresponding
rotation matrix R has columns that do not lie any longer on the original intersection
curves (generated by the +;) but are only in their vicinities. The result is that the terms
containing dr(vx)/dyx|r, can not be accurately calculated and hence they are omitted
from equations (64) below. The price for this simplification of Jacobian matrix is that
the convergence rate is somewhat less than quadratic.
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Therefore the formulae for the entries of the Jacobian matrix take on arelatively
simple form, namely,

09k

5 =1+2r; [Go+ W' ([l — 2] *)W]ry, 1<k<3,
Vk
5 (64)
% = 1] [Go+WT ([l — =1yl =31 HW]r,, 1<k<1<3
k
Fi naIIy, by equations (18)—(19), S(’yk.,’yl) — S(’yk) as vy — Vg, O that
d o1’ o, 17"
SN Sy + | 5| SOk 1<E<I<3 (65)
Owm, Owm, Own,

The rest of the entries are equal to zero.

5.3. Angular parametrization of the inertial equations

An dternative parametrization which reduces equations (20)—<21) to a system of
six equations in six unknowns uses the three eigenvalues ~; together with the three
angles ;. defined in equation (30), one for each intersection curve r(v;). For any three
values of ~, (satisfying the intersection condition (27)) and any three values of ¢, €
[0, 27), the three unit vectors r (v, ¥y) satisfy the three quadratic eguations (20) and
the three normalizing conditions in equations (21), but are not necessarily orthogonal.
Conversdly, for each column vector r on the intersection curver (;) the corresponding
angular parameter vy, is uniquely determined by equations (29)—(31).

If we denote the parameter vector q = [y1 Y1 V2 12 73 1] |, then the remaining
three equations (20) can be written as

ha(y1, 1,72, ¥2) = 1T (71, ¥1)S(y1, 72)r (Y2, ¢2) = O,
ha(v2, Y2, 73, ¥3) = 1T (2, 12)S(v2, 13)r (3, ¥3) = O, (66)
hs(y3, 3,71, ¥1) = ' (71, ¥1) (1, 73)r (73, ¢03) = O,

while the three orthogonality conditions in equations (21) become

ho(v1, 1,72, ¥2) = 11 (71, Y2)r (2, ¥2) = 0,
ha(v2, 2,73, ¢3) = 1 (v2, ¥2) (v3,¥3) = 0, (67)
he(v3, 3,71, 101) = 1T (v1, ¥a)r (v3,¢03) = 0.

This completes the description of the system of equations.
We now illustrate the computation of the entries of the Jacobian matrix by pre-
senting only the partial derivatives for the functions h; and h, with respect to v,
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and 1. The remaining derivatives have the same form apart from index permutation.
The partial derivatives with respect to ), are straightforward:

Ohy _ or (v, ¥1)

S(v1, 72)r (72, 12),

01 01

(68)
Ohy _ Or'(y1,11)
90, o r(v2,v¥2),

because r (2, 12) does not depend on ;. The partial derivative of the curve r(vy1, 1)
with respect to 1 is obtained via equations (29)—«31) as

—B18N(¢1)
0&1/0v1
or(y1, 1) B 32 cos(1)1)
o Uin) !ggi?gzi =U0) (B2 — B1) 0(23(¢1)9n(¢1) (69)
3

if, for example, the axis of symmetry is us.

The partial derivatives of hy and hy with respect to the eigenvalue ~1 are more
complicated. They depend on the derivatives of the spectral decomposition of the
matrix Q(v) = S(7)/~ (see section 4.1). The derivatives of the eigenvalues and eigen-
vectors of a matrix-valued function of a scalar argument have been rediscovered many
times, see, e.g., [2,19] and references therein. In physics, the eigenvalue derivatives
are implicit in the Hellmann-Feynman theorem [6], but the eigenvector derivatives
appear to be much less widely known. For this reason we include a brief derivation
of these derivatives for the case of a symmetric (or hermitian) matrix.

Assuming that Q(v) = U()A()UT (v) isacontinuoudly differentiable symmetric
matrix function in some domain, its derivative with respect to « is

Q' =UAUT + UNUT + UAU'".
The rlation UTU = | implies (UTU")T = —UTU’ and hence
/ 11T
N+[AM]=U'Q'U, (70)

where the sgquare brackets denote the matrix commutator, and the matrix M = —uTyu
isvariously known as the Cartan matrix, logarithmic derivative, or multiplicative deriv-
ative of UT [12]. Since the commutator of any matrix with a diagonal one has zeros
on its diagondl, it follows that

N = diag(UTQ'U). (72)

The matrix U Q’U is symmetric (though not diagonal, because [Q, Q'] # 0), which
implies that the commutator [A, M] is symmetric too. Thusthe entries m;; are obtained
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by simply writing out the off-diagonal entries in equation (70) and then solving the
resulting (scalar) linear equations, namely,

u Qu; .
mi; = —u; = ﬁ (@ # 7). (72)
Finally, the eigenvector derivatives are computed from U’ = —UM. When \; = ),

for a particular value of ~, a further analysis is required which we shal not pursue,
because this case has not occurred in the applications of interest here.

Given the eigenvalue and eigenvector derivatives of Q(v), the functions h1 and
hy are differentiated with respect to 1 as follows:

.
Ohy _ (m S(71,72) + rT(Vl,wl)%;’m))r(’Vz,wz),

o omn
(73)
Ohy  Or (1, 1)
— = ———"=1(72,¢2).
o - (2, v2)
The matrix derivative in equation (73) is ssmply
0S(71, _ _
D = W ([t ) Pl =2 W, (74
while the partia derivative of the intersection curve with respect to ~,
or (1, du 9&(71,
(1.¢1) _ dU(h) £y 1) + Ur) £ ¢1), (75)

om a7 oM
requires the matrix dU(~y;)/dv, (obtained via equation (72)), and the partial derivative
vector 9¢/0v1. Thelatter depends on the ordinary derivatives of the projected semiaxes
(see equation (29)), for example,
Q- )\2))\’1 + (A1 — 1))\/2
ds; 26i(M\1 — A2)?

D1 @AM+ (o — DN
26;(A1 — A3)?
which in turn depend on the eigenvalue derivatives \/, = d)\,,/dy; (see eguation

(71)). Thus, the expression for 9¢/0~; is derived by using equations (29), (30), (71)
and (76).

if A2 < 1,
(76)

if Ao >1,

6. Thesearch for the global minimum
6.1. An overview of the search strategy

All three variations on Newton’s method in section 5 may diverge if they are not
started sufficiently close to a solution. In this regard, the Newton—Kantorovitch method
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tends to be superior to the other two, but it requires the solution of a 3N x 3N system
of linear equations at each iteration, whereas the two based on the inertia equations
require the solution of only a 6 x 6 system. Furthermore, due to the existence of
severa solutions, none of these methods can be expected to find, on its own and with
any degree of reliability, the global minimum of the STRAIN f, which is what interests
us the most.

For this reason we have developed a search procedure that is capable of finding
all solutions to the inertial equations in the subspace defined by the bounds established
in section 4. The global minimum is then easily found by constructing the associated
critical matrices via equation (25), evaluating the function f at each, and selecting the
minimal one. Numerical evidence gathered over numerous problems of size M+ N <
200 indicates that the number of such critical matrices rarely exceeds a dozen or so,
and hence this search is generaly quite efficient. The procedure as a whole consists
of four stages.

In the first stage, the two ~-intervals defined by the bounds

71 € (max (o1, Amax(Go)), 1)

and 72,73 € (y~,7,5 ) are discretized subject to a given curve length increment cri-
terion with a deliberately increased discretization density in the vicinity of poles and
bifurcation points. The outcome is two nonuniform discrete sequences, or meshes,
one for ~1, the other shared by both ~,, «3. This stage of the algorithm takes a small
fraction of the overal time.

The main idea comes from lemma 3, which states that each discrete value of 1
in its range defines a unique intersection curve r(vy;) which contains all solutions r to
the first inertial equation 1 — r ' S(y1)r = 0. By discretizing this curve, as described
in section 6.2, we generate a discrete set of al inertial pairs {~1,r1} at fixed v1. We
shall do that for each curve defined by the ~;-mesh and so obtain a sample covering
the portion of the unit sphere of interest. The discretization process for the ~y-intervals
is described in section 6.3 below.

The second stage systematically generates a discrete set of trial solutions over
the v-meshes, where each trial solution consists of three distinct inertial pairs. Each
trial solution is tested to see if it satisfies the three bilinear inertial equations (20) to
within a given threshold, and if so, it is appended to a list of initial solutions. These
generation and elimination processes are described in section 6.4. This stage of the
algorithm may take a significant portion of the overal time, and is problem dependent.

The third and the fourth stage operate together as follows: each initial solution
from the list is refined by means of one of the three versions of Newton’s method
derived in section 5. In the case of convergence, the function f is evaluated at this
new critical matrix and inserted into an ordered list of the function values aready
found, provided it is different from them. These two final stages of the agorithm are
proportional to the number of initia points generated in the second stage, and may
also take significant portion of the overall time.
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6.2. Discretization of the intersection curves

For any given ~; in the mesh over the interva in equation (35), let r(v1,1) be
an intersection curve parametrized by ;. We choose as our criterion for discretizing
it afixed spherical distance Af between successive points aong the curve, namely,

7 (v, ) (v, ¥5 ) = cos(ad). (77)

Since we will be dealing in this section with a single fixed value of ~;, we shall omit
the subscript from ¢} and the dependence on +; atogether, denoting the points on the
intersection curve simply by r(y*). The problem then is to find a discrete sequence
of parameters {*}7 , satisfying equation (77).

Due to the double symmetry of the intersection curve (see section 4.1), it is
sufficient to consider only the interval [0, 7/2], and find a subsequence of parameters
0=19% <yl < ... <y™* = r5/2 satisfying (77). The complete sequence is then
obtained by reflecting and copying this subsequence to obtain exactly m points, as
follows:

{1/10,...,¢m/4,7r—¢m/471,...,7T—1/)0,
Tt ™A 2 — /AL 2 — oyt (78)

Suppose we have found points 12, . . . , ¢* satisfying equation (77), and such that
Y* < /2. Finding the next point means solving the equation

r@M)r(* + 6¢) = cos(n) (79)

for the increment 6. While it is certainly possible to solve equation (70) at each step
to full working precision, the fina parameter will in general exceed /2. If the last
parameter is reset to /2, then the last spherical distance may significantly differ from
others. A dight redistribution of the points, on the other hand, would accommodate
for this nonuniformity but then some of the work in getting the exact solution would
have been wasted. A way out of this situation comes from the following argument.
Consider the derivative of the arc length of the intersection curve with respect to the
parameter ), i.e.,

2 G20 — A2(A2 _ enc?
“ w)Jﬁi sin2(y) — B2(82 — cos? (1)) -

1— FZco(v) — B2Sin?(y) |

which is obtained from /(1)) = \/(£1(¥))? + (£5(¥))? + (€5(v))? and the derivatives of
equation (30), where 0 < 3;, 3; < 1 are the semi-axes of the projected ellipse. A quick
analysis shows that s'(v)) is a periodic function with period 7, which is monotone on
the intervals [0, /2] and [ /2, 7], but with different monotonicity on latter due to the
reflection s'() = s'(m — ) in w/2. Thus, s'(x) attains its extremal values min(g;, 3;)
and max(8;, ;) at the points 0 and 7 /2. Since the arc length between any two points
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on a continuous spherica curve is bounded from below by their spherical distance, we
see that

A9 = acos(r T (WM)r(W* + 6v)) < os*
YF+6y
= [, < ma. o 8y

It follows that Af/ max(53;, 3;) is a lower bound on &l the parametric increments
oy satisfying equation (79). Locally, however, a better approximation is given by
51 ~ N\ /s'(y*). The following discretization algorithm is based on this idea:

set: p0=0, k=0

while @F<n/2)
Sk = NG /s (F
k=k+1

end

Upon exiting the while loop, we set m = 4k and then correct for any “overshoot”
Y™* > 7/2 by rescaling the sequence of increments §y* using the relative scale
n = n/(2™/*). This means that a new sequence of angles is generated by % =
PR sypFIn for k=1,...,m/4.

This algorithm produces sequences that are approximately uniform according to
the criterion in equation (79). In addition, we make sure that it slightly oversamples the
interval by starting the sequence from the point with the maximum derivative of the arc
length, i.e., w° = 0if 3; < B; or Y0 = 7/2if B; > B;, since then s'(¥F) > s'(P*+1),
In the last case, we first subtract /2 from the computed subsequence before reflecting
and copying as in equation (78).

6.3. Discretization of the « intervals

In order to discretize the two ~ intervals, (max(o1, Amax(Go)), 1) and (v~,75),
we need a suitable definition of the distance between two consecutive nested curves
r(y*) and r (v*+1). We have considered a number of such definitions, e.g., the Hausdorff
distance and several of its approximations, or the half-angle x(v) of the enveloping
cone, but they resulted in either too many points, or are not sufficiently sensitive in the
regions of fast variation of an intersection curve such as the tangency and bifurcation
points.

It is these considerations that led us to consider the length of an intersec-
tion curve 0 < L(y) < 27 as a quantity which is continuous, and inherits the
behavior of both 3;(y) and B;(y). Furthermore, if there is a bifurcation point
Y € (Mmax(o1, \max(Go)),v™), then L(v) is a monotonicaly increasing function on
the interva v € (max(o1, \max(Go)),1»), and a monotonically decreasing one on
the interval v € (y,~v"), with its maximum attained at the bifurcation point. In
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spite of the jump discontinuity in the values of 3;(y) and 3;() across ,, when we
evaluate arc length derivatives in equation (80) on both sides of ~y,, we find that
s'(v, ) = 8'(v; ) = 1 for al v, confirming that max., (L(7)) = L(v) = 2r. The
derivative L'(v) is aso well defined, except at the tangency points where L(y;) = 0
and L'(y;) = £oo due to asguare root type singularity. At abifurcation point we have

lim (L)) =0,
Mﬁij»:a (83)
-,

The length of an intersection curve is obtained by integrating the expression in
equation (80) (which redlly is the partia derivative s’ = 9s(v,)/0v) and taking
advantage of its double symmetry, i.e.,

w/2
roy=a [ 20 ®)

For dL/dy we calculate the mixed partial derivative of s(v, 1), so that

. _, /”/2 Ps(7,1)
dy 0 ooy

The interchange of integration and partial differentiation is permissible for any re-
gion not containing the paoints ~,, v:, o;. Both integrals are evaluated using standard
Romberg quadrature and the analytic expressions for ds(v,1)/0v (see equation (80))
and 02s(,v) /(0 0v) (equations (71), (76) and (80)). The maximal number of inter-
val halvings rarely exceeded seven for double precision accuracy.

In many ways the ~-discretization can be made similar to the ¢-discretization.
This means that if we specify the length difference between two consecutive curves,
namely AL = 2x/m for some m > 1, then instead of solving the nonlinear equation

chp. (85)

LY +6v) - L(*) —AL =0 (86)

exactly for the next increment 6+, we use an approximate version of equation (86),
namely,

AL
()
This will generate a decreasing sequence ~*, providing it starts slightly to the left of
~7T (to avoid division by —oc), and ending slightly to the right of max(o1, ;) (to avoid
division by zero). In the case that o1 < +;, We continue generating the sequence of +*
using the same equation (87), but with negative AL since the lengths are decreasing.
As before, we start it dightly to the left of ~,, and end it dightly to the right from

o1. A smal interval around a bifurcation point is discretized more densely in order to
capture small or ill-conditioned intersection curves that are associated with them.

N

(87)
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As mentioned earlier, when a bifurcation point is close to a pole, it often gen-
erates in its vicinity very thin intersection curves that appear as very narrow cuts on
the unit sphere. Two kinds of problems occur in the presence of such an ill condi-
tioned geometry: (@) the search process is not able to locate relevant initial solutions,
and (b) Newton's method tends to diverge more frequently. We therefore increase
the density of the ~-mesh in an inversely proportional manner to the eccentricity
min(B;/3;,8;/3;) in any region where this number drops below a given threshold.
This mitigates the aforementioned difficulties.

6.4. Elimination criteria for the global search

We recall that for each v, € (max(o1, Amax(Go)),7+) and for each 1 € [0, 2r),
the inertial pair v1,r1 = r(y1, 1) satisfies the first inertia equation rIS(%)rl = 1.
There are five more equations left to solve but only three variables, since we have
fixed 1 and fixing the unit vector ry eliminates two degrees of freedom. Two of these
remaining variables are v, and 3, while the third is chosen to be the angle ¢ in the
plane orthogonal to rq1 in which r, and r3 must lie in order to form an orthonormal
frame. Let N = [ng,ny] be any 3 x 2 matrix such that [r1,Nn1,n2] forms a proper
orthonormal frame. Then the vectors ry, r3 are expressed as

rz = Ny cos(¢p) + Nz2sin(¢) = Nta,
r3 = —n1siN(¢) + Ny cos(¢) = Ntg,

where tJ = [cos(#),o(¢)] and t; = [—sin(¢),cos(¢)] are evidently orthonormal
plane vectors. We now rewrite the remaining two quadratic inertial equations in equa-
tions (20) in terms of this new angular variable ¢ as

t3 (PINTS(12)Nt2(¢) = 2,
t3 (6)NT S(v3)Nts(¢)) = 3.

These two equations differ only by the subscripts on v and t, and thus the solutions
{~, ¢} to one of them are aso the solutions to the other (recall that ~,, ~3 share
the same domain as well as mesh). The same observation holds for the two bilinear
equations g1», g13: they are identical, apart from the same two subscripts, namely,

r{ S(71,72)Nta(¢) = 0,
r{ S(v1,73)Nts(¢) = 0.

These facts, which are a consequence of the formal symmetry of the system of equa-
tions (20), provide for considerable economy of effort. In the following anaysis of
these equations, therefore, we shall replace the subscript 2 or 3 with ¢ whenever the
same argument applies equally to both of the equations in (89) or (90).

The 2 x 2 matrix NT[S(7;)/7:]N in equation (89) determines an ellipse, which
is obtained by intersecting the ellipsoid (defined by S(v;)/~:) with the central plane
spanned by [n1, no]. Therefore the solutions of equation (89) are the intersections of

(89)

(89)

(90)
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the intersection curves (between the elipsoid and the unit sphere) with the plane N.
This is clearly a triple surface intersection problem, made considerably easier by the
centra symmetry of all three surfaces. Such an intersection exists if and only if the

eigenvalues pimin(v:) and pimax(7:) of NT[S(y) /7N satisfy
pmin(ve) < 1< prmax(7)- (91)
Note also that, by the Rayleigh quotient argument, the inequalities

Aa(S(ve) /) < ' [S(re)/7e]n < A(S(w) /)

hold for any unit vector n, and in particular for n = Np, where p is any unit vector
in the plane. This shows that A3 < pmin and pmax < A1, SO it is quite possible for the
intersection curves not to intersect a given plane N, and hence it is always necessary
to check the inequalities in equation (91) directly.

Let P = [Pmin, Pmax] be the eigenvectors of NT[S(v;)/:]N corresponding to the
eigenvalues pmin, tmax- VWhen the intersection condition (91) holds, the two exact
intersection points for equation (89) are given by

ty = Pmg, my = S S { L fimin ] : (92)
Vimax — Mmin | £V ftmax — 1

Their negatives, —r4+ = —Nt4., are also intersection points but, as we have seen, they
are redundant in the sense that they give rise to the same critical matrices of f, and
hence need not be considered.

The above arguments can be restated as follows. for any fixed inertial pair
{7,r1} and any ~; taken from its mesh, either there are no solutions (criterion (91)
is not satisfied) or else two solutions r_. are calculated from equations (88) and (92).
We now subject both solutions to the first test, based on the bilinear equation (90) and
an orthogonality threshold ¢, i.e,,

r{ Sy, y)r | <er]|SOa )|, (93)

This means that if an inertial pair {~,r;} satisfies thisinequality, then it is an approx-
imate solution to g12(v1,r1, v, r:) = 0 as well as an exact solution to the quadratic
equation g4 (v, r¢) = 0. Each inertial pair {~,r;} that satisfies this test is appended
as {1,r'} to a temporary list L (associated with a single {~1,r1}), which will be
used in the next step of the search.

In this next step, two additiona tests are applied to each pair of elements
{~'1,rl1}, {~'%2,r2} from the list Ly. First, we check that the pair of vectors is
approximately orthogondl, i.e.,

(rll)Trl2 <el. (94)

Second, we check that each pair that passes test (94) also approximately satisfies the
last inertial equation, i.e.,

Ir2 S(v2,73)r 3| < €1 ]|S(v2,3)]| . (95)
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where 5 = max(y'1,7%2), 43 = min[+!1,~%2] and r», r3 are the corresponding vectors
fromthelist L. Each pair of inertial pairs that pass the last two tests is then appended,
together with {v1,r1}, to alist Ly = {~4,r%;44, 1514, 15} of initial (approximate)
solutions for Newton refinement.

In the third stage of the search, one of the two versions of Newton's method
(presented in the sections 5.2 and 5.3) for solving the inertial equations is run on each
of the initia solutions in the list L;. The performance obtained with both of these
methods is comparable, but the method based on the Cayley parameters is a bit faster
and easier to implement, and is the method used in the examples presented in the next
section.

In our implementation Newton's method we have imposed a damping factor
on the step size during the first few iterations to reduce the frequency of diverging
runs. Each time this iteration converges to a solution, we convert the solution into
the corresponding critical matrix Y via eguation (25), and then evaluate f(Y) via
equation (15). If this value is not dready on the final list L¢, it isinserted there. The
critical matrix with the smallest value of the STRAIN is taken as the global minimum.

It may happen that the initial ~-discretizations and the choice of ¢, did not
result in any initia solution, or resulted in too many. Furthermore, it may happen
that Newton's method did not converge for any initia point, or converged too often
to the same solution. These cases are controlled by starting with a relatively large
¢, and a relatively course discretization density for the y-mesh. Then, either ¢, is
reduced, or the y-mesh refined, or both, to ensure finding the global minimum without
an excessive amount of redundant computation.

7.  Numerical experiments

The code implementing the global search procedure described in this paper was
developed using the interactive MATLAB® numerical linear algebra system, and then
converted into an independent ‘C' program for asignificantly faster execution. We have
evaluated the resulting program on two kinds of test problems, one using randomly
generated coordinates, and the other generated from the coordinates of structures in
the Protein Data Bank (PDB). The procedures used to generate these test problems,
and the results obtained with them, are the subject of this section.

7.1. Random test problems

The procedure used to generate random test problems is as follows: First, the
coordinates of X € RM*3 and Y € RV*3 are chosen with a uniform distribution from
within two balls centered at cy, ¢y € R2 with radii rx,ry > 0. Second, both sets of
points are trandated to the centroid of X by subtracting the vector x = —M 13" x;.
Third, the inertial tensor of the X coordinates is diagonaized as XX = LZLT
(Z = diag(¢1, (2, ¢3) and (3 > (2 > (3), and baoth the X and Y coordinates are rotated
by L so as to obtain principal axis coordinates for X. Finaly, the coordinates of both
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X and Y are scaled by ¢; 1/2 S0 as to equalize the norm of XX across different
problems.
The matrices of squared distances, i.e.,

D [D;L]l]l] 1 [Hxl XjHZ]i‘/ji\/i;
D = [DE] = [Ix = vil7] 50 (96)

c N,N
D [D’l]]z] 1 [Hy’l y]” ]z] 1’

are then calculated from these coordinates, and their elements perturbed by uniformly

distributed random numbers 1 + J;; as follows:

63 = [ﬁB] ]\/[i\f = [(l—l— ﬁZ])ZDB] Nli\; (19” S (—63,83)),
NN (97)

a1+ ﬂZJ)ZDC]” 1 (ﬂij € (—ec, Sc)) .

D¢ [DC] “

=1 " [
We stress that these perturbed distance matrices can no longer be embedded in a
three-dimensional Euclidean space.

In order to have the blocks of the corresponding Gram matrices A, B and C refer
to a common origin and at the same time ensure that A = XX is fit exactly, it is
necessary place the origin in the X set, preferably at its centroid as above. This can
be done directly from the distances by assigning unit mass to all the X coordinates,
and zero to the Y coordinates. Equation (4) then yields

1 M 1 M,M
A _ A A s
DOZ-_MZDU—W Z D (G=1,...,M),
j=1 1=j<k (98)
1 M 1 M,M
~C B A s
DM_MZDij_WZDjk (i=1,...,N).
j=1 1=j5<k
Finally, we set A = XX T and
B = [(D4 + DS — DB) /2| M~
[( 0: 0j ]) ]z,]—l (99)

C = [(D§ + Dg; — DF) /22

Thus the free parameters that define our test problems include the dimensions M
and N of X and Y, the ratio of distance between the centers of the spheres to the sum
of their radii, sxy = ||cx — ¢y ||/(rx + ry), and the perturbation magnitudes ¢ and
ec. In the problems reported below, we set {M = 10,N = 50}, {M = N = 30}
and {M = 50, N = 10} with ry = M3 and ry = N'/3, s0 as to keep the density
approximately constant in each case. In addition, we set sxy = 0, sxy = 1/2 and
sxy = 1 for each of these three cases, as well as eg = ¢ = ¢ for three perturbation
levels, e = 0.005,0.05,0.5. We generate and solve ten random problems in each class,
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Table 1
Statistics for random test problems (see text).

e(%) M,N sxy @ b © @ © @ ©)

05 50,10 00 8, 29 58 5836 4959 10 0.0000 672
0.5 50,10 05 22,45 219 2234 1270 1.0 0.0002 315
0.5 50,10 1.0 22,68 199 4136 2010 1.0 0.0007 554
05 30,30 00 25,43 218 2563 623 1.0 0.0003 485
0.5 30,30 05 21,72 161 4026 931 11 0.0012 615
0.5 30,30 1.0 21,71 140 5001 641 11 0.0077 515
0.5 10,50 00 22,91 70 6532 743 32 0.0248 838
0.5 10,50 05 21, 90 43 6755 725 42 00514 813
0.5 10,50 1.0 21, 84 35 6817 874 24 01443 1018

5.0 50,10 0.0 12, 31 65 5094 4144 10 0.0022 533
5.0 50,10 05 25,46 200 766 439 1.0 0.0207 127
50 50,10 10 24,69 253 2431 1180 11 0.0726 303
5.0 30,30 00 33,43 320 1984 514 10 00273 410
5.0 30,30 05 24,83 183 5997 650 1.2 01340 803
50 30,30 10 24,86 152 5587 881 12 0.8100 599
5.0 10,50 0.0 24,96 146 5828 430 32 21188 698
50 10,50 05 24, 89 76 6123 880 29 7.7206 699
50 10,50 10 24, 95 47 6246 731 28 10038 821

500 50,10 00 9 31 67 6222 4630 10 02135 713
500 50,10 05 22,44 221 2440 1460 10 18616 325
500 50,10 1.0 22,66 219 2989 1333 10 7.079% 3%
500 30,30 00 3549 28 3235 728 10 52963 655
500 30,30 05 21,70 192 5177 537 11 18166 696
500 30,30 10 21,69 136 5771 1542 12 82830 780
500 10,50 0.0 21, 89 78 6395 411 37 20386 759
500 10,50 05 21, 98 38 6892 1003 3.0 47146 842
500 10,50 1.0 21,103 45 6850 782 35 12921 901

s0 that the total number of random problems is 10x 3x 3x 3 = 270. All problems were
initialized with an arc length increment of AL = 7 /6 (for the sequence of intersection
curves) and an orthogonality threshold of ¢, = /1/2 asin(r/6).

For each of the 27 classes of problems, we report the average over the 10 problems
solved of: (a) the number of discretized points generated for 1 and for +»; (b) the total
number of unit vectors rq generated on the intersection curves for entire v;-mesh; (c)
the number of initial points to which Newton’s method was applied; (d) the number of
points for which Newton’s method converged; (€) the number of distinct solutions to the
inertial equations located; (f) the minimum function value found; (g) the CPU time re-
quired for the entire procedure (in seconds). These statistics are summarized in table 1.

It may be seen that the number of critical matrices found (e€) was usualy just
one, the exception being those problems in which Y contained more points (50) than
X (10), where it averaged about four. The reatively small number of critical matrices
satisfying bounds is of course what makes the global search feasible. We observed that
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the upper bound v and the lower bound v~ were quite tight, in that their values at the
global minimum were usually within a few percent of these bounds. The upper bound
7; , however, was sometimes several times too large, particularly in the sxy = 1
cases. We aso computed the standard deviations for al the averages given in table 1
(not shown). The standard deviations in the number of approximate solutions found
(c) and the number of times Newton’s method converged (d) were always comparable
to the averages for these quantities, and since these calculations consumed most of the
CPU time, the average times reported in (g) fluctuated widely even within a single
class of problem.

Numerical experience so far indicates that, with a moderately small discretiza-
tion step, the search procedure aways succeeds in finding the global minimum of the
STRAIN. The difficulties encountered in an earlier version of the code, which occurred
when the global minimum lay in the immediate vicinity of a pole, tangency or bifur-
cation point, were eliminated by: (a) improvements in the discretization criterion; (b)
increasing the mesh density in the vicinity of such points; () decreasing the orthogo-
nality threshold ¢, and the discretization criteria for the 1 and 2 meshes whenever
arun failed to find any critical points.

7.2. Chemical test problems

For our chemical test problems, we used two biologically representative systems.
The first was the crystal structure of a complex of the enzyme dihydrofolate reduc-
tase (DHFR; entry 3DRC in the Brookhaven Protein Data Bank) with its inhibitor
methotrexate (MTX) [5]. Only the nonhydrogen atoms of one of the two molecules
in the asymmetric unit were used, which gave 33 MTX atoms for the unknown Y
coordinates, 1262 DHFR atoms for the fixed X coordinates. The second was the crys-
tal structure of a small protein, bovine pancreatic trypsin inhibitor (BPTI; entry 4PTI
in the Protein Data Bank), once again without hydrogen atoms [10]. In this case the
coordinates of the 284 backbone nitrogen, apha-carbon, beta-carbon, carbonyl-carbon
and carbonyl-oxygen atoms were used for the X set, while the remaining 170 sidechain
atoms were used for the Y set.

In both cases the distance matrices were calculated from the coordinates in the
crystal structures, and those distances involving the chosen Y coordinates were per-
turbed. The Gram matrices B and C were generated from these perturbed distances
exactly as described for the random test problems above, but a somewhat different
Qrocedure was used to perturb the distances. Firdt, if the distance d was less than three
Angstroms, it was used unchanged. Second, if the distance d was greater than three
Angstroms, it was replaced by a uniform random number between max(3.0,d/v/2)
and dv/2. In the case of BPTI, this procedure generates random distance matrices like
those that would be used as input to the EMBED algorithm in a homology modeling
problem wherein only the backbone conformation of the protein was known. In the
case of DHFR/MTX, the procedure generates random distance matrices like those that
would be available if the structure of the protein was aready known, and a number of
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Figure 5. Stereoview of the results of the DHFR/MTX test problems. The 10 MTX structures generated
are drawn with medium lines, while the DHFR protein is drawn with thin lines, and the MTX crystal
structure is a shaded stick drawing.

ligand-protein and ligand-ligand interatomic contacts had been independently identified
from NMR data.

Thetotal number of random perturbations solved was 10 for both the DHFR/MTX
and the BPTI backbone/sidechains problems. The DHFR/MTX trials ran smoathly, and
athough the number of approximate solutions found exceeded 6000 in all 10 trials,
Newton’s method converged better than 95% of the time to the same critical matrix
every time, which is therefore amost certainly the unique global minimum. A single
unique global minimum was also found in every case for BPTI, athough Newton's
method failed to converge much more often. Thisis due to the fact that v, was adways
close to the bifurcation point +,, and the angle between the curves at ~, was aways
very small (cf. section 4.1). The time required for the BPTI problems ranged from 3
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Figure 6. Stereoview of the results of the BPTI test problems treating the backbone atoms as fixed and
the sidechain atoms as variable. The backbones of the computed structures have been superimposed on
that of the crystal structure, which is drawn with a heavy line for comparison.

to 15 minutes.

Figures 5 and 6 show the results of the DHFR/MTX and BPTI test problems.
Although a certain scatter is apparent in these coordinates, they are all very close to
the crystal structure coordinates from which the unperturbed distances were obtained.
This ability to correct for large (ca. 40%) but random perturbations in the distances
is what makes the minimization criterion (9) and the algorithm a powerful tool for
determination of structures. The figures aso show that the perturbation procedure
introduced some bias away from the crystal structure, which is expected when asimple
uniform distribution is used for the perturbed distances [15]. How the procedure
performs with the estimated distances that are available in actua applications will be
the subject of a further study.
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8. Closing comments

In this paper we have given a precise mathematical statement of the problem
of embedding with a rigid substructure, derived necessary conditions for the global
minimum, developed a search strategy for finding it, and evaluated the resulting al-
gorithm on a redligtic set of test problems. The rigid embedding problem, however,
is only one step in a longer sequence of calculations by which one generates atomic
coordinates that satisfy distance constraints. This means that in actual applications
it will be necessary to have methods of incorporating fixed atom constraints into the
other steps of the overall calculation. These include bound smoothing, the generation
of approximate distances from which to build the metric matrix for embedding, and
the optimization of the resulting coordinates.

It turns out that these steps are al relatively straightforward. Fixed atoms are
built into the bound smoothing and distance generation steps simply by setting the
distances among the fixed atoms to their known values. Similarly, the fixed atom con-
straints are incorporated into the optimization simply by eliminating their coordinates
from the list of variables to be used. A suite of programs derived from the DG-II
distance geometry program package [15] which incorporate these modifications will
be described elsewhere, along with their application to chemicaly and biologically
important problems [18].
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