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MULTIHOMOGENEOUS NEWTON METHODS

JEAN-PIERRE DEDIEU AND MIKE SHUB

ABSTRACT. We study multihomogeneous analytic functions and a multiho-
mogeneous Newton’s method for finding their zeros. We give a convergence
result for this iteration and we study two examples: the evaluation map and
the generalized eigenvalue problem.

1. INTRODUCTION AND MAIN RESULTS

1.1. Introduction. In a series of papers, Shub [8] and Shub and Smale [9], [10],
[11], [12], [13], studied a projective version of Newton’s method for homogeneous
systems. Their particular focus was the problem of finding zeros of systems of
n homogeneous polynomial equations in n + 1 unknowns. In this paper we study
multihomogeneous functions and a multihomogeneous Newton’s method for finding
their zeros.

Here are three examples of multihomogeneous functions. Let H, be the space of
homogeneous polynomials of degree d defined on C". Let (d) = (di,...,dm) and
Ha = [T, Ha,. So elements of H(a) represent polynomial functions f : C* — C™,
where f = (f1,..., fm) and f; is homogeneous of degree d;. The evaluation map

ev:Hg xC" — C™,

ev(f,z) = f(z), is multihomogeneous. Each coordinate function of ev is linear in
f and homogeneous of degree d; in x.

A second example is given by the generalized eigenvalue problem. Let A, B :
C™ — C™ be linear operators. Then

Fa,p):C*xC* - C", Fiap)(a,B,2)=(aB - BA)(z),

is bilinear, i.e. it is linear in (e, 3) and linear in x. The generalized eigenvalue
problem is to find the zeros of F(4, g).

A third example is given by homogenization. If f : E — F is complex analytic
then

fiExC* >F, f(z,t)=f(z/t),

is complex analytic and homogeneous of degree 0.

In general let E;,... ,Er be complex or real vector spaces and F = C™ or
R™. Let E=E; x ... x E; and ((d)) = ((dl), ,(dk)), (dz) = (dli,- .. ,dki) for

Received by the editor October 16, 1997 and, in revised form, July 22, 1998.

1991 Mathematics Subject Classification. Primary 65H10, 15A99.

This paper was completed when the first author was visiting at the IBM T.J. Watson Research
Center in August 1997.

The second author was partially supported by an NSF grant.

(©2000 American Mathematical Society

1071



1072 JEAN-PIERRE DEDIEU AND MIKE SHUB

t=1,...,m. Then f: E — F is multihomogeneous of degree ((d)) if and only if
the i—th coordinate function satisfies

k
fi(/\1$1, e ,/\kxk) = H /\?jifi(xl, e ,:Ek)
Jj=1
for (z1,...,zx) € E and (A1,..., k) a k—tuple of scalars, i.e., (A1,..., ) € G =
C* or R* as the case may be.

We assume throughout that f is analytic. The domain of f may be an open
subset of E, but with abuse of notation we continue to write f : E — F.

The multihomogeneous projective Newton iteration we define below is defined
on E but is invariant under the natural identifications which define the product of
the projective spaces P(E;) x ... x P(E;). Indeed this is much of our motivation
in defining Newton’s iteration as we do, but it is important to keep in mind that
implementations of the method reside in E itself !

For the rest of this paper we will assume that E, F and G are complex and finite
dimensional vector spaces and that E; has an Hermitian product ( , ),. For the
case where E, F and G are real we would replace the Hermitian product by an inner
product. Also, we denote

E* = (E1 \ {0}) x ... x (Ex \ {0}).
If A= (\1,..., ) €G, we define
xA:E—-E
by
XA = (AM1Z1, .- s AeTk)-

Then P(E;) X ... x P(Ex) is the quotient of E* by the action of G* = (C \ {0}) x
... x (C\{0}) (k times). For x € E*, z = (21,...,%k), we let ;- be the Hermitian
complement of z; in E;,
k
= Hx;L CE and V,=(z")* CE.

=1
Notice that V,, is also the subspace of E spanned by the vectors (0,...,z;,...,0),
i=1,...,k. The dimension of V; is k since x € E*. For each i, z} is a natural rep-
resentative of the tangent space T,,P(E;), and hence z* is a natural representative
of the tangent space

k k
T, (HP(E») = [[ 7= ®(E.)).

i=1

If z = x\y for A € G* and v € y*, then x\v € z* represents the same tangent
vector in Ty (JTP(E;)).
We now define an Hermitian structure on E depending on z and hence on z* by
k

(v,0), = 3 i

(x5, 2:);

i=1
for x € E*, v and w € E. If A € G*, then x\ maps % onto (xAz)* and
* (X A, XAW) (5 50y = (v, w),,
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so (, ), defines an Hermitian product on T;(P(E;) x ... x P(Ex)). Condition (*)
says that x\ is an isometry from z* to (xAz)* as well as E to E with their given
Hermitian products.

We are now ready to define the multihomogeneous projective Newton iteration
for f. We denote this map as Ny : [, P(E;) —-

Definition 1.
N¢(z) = f(z) — (Df(@)lo2) f(2).

Here (Df(x)|,1)" is the Moore-Penrose inverse of the restriction of Df(z) to
L. We recall that if A: Vi — V5 is a linear map between two finite dimensional
complex vector spaces with Hermitian products, then the Moore-Penrose inverse of
A maps V, to Vi and is the composition of two maps

At vy 5 vy, AN =140,

where II is the Hermitian projection of V2 onto imA and i : imA — V; is the
right inverse of A whose image in V] is the Hermitian complement of kerA. If A is
surjective then At = A*(AA*)~!, where A* is the adjoint of A. In this paper we
only take Moore-Penrose inverses of surjective linear maps, unless otherwise noted.

Ny is of course naturally defined on E; we use Ny to denote this map as well.
From the context it should be clear which map we mean and whether we mean
Newton’s iteration, projective Newton’s iteration or multihomogeneous projective
Newton’s iteration.

Proposition 1. Ny is well-defined, i.e., if y = xAx for v € E* and A € G*, then
Ng(y) = xANg(z).

For the proof we use a lemma which will be useful later. Let A = (Aq,...,Ax),
where A; = Hle )\jj * and f has degree ((d)). Then

Lemma 1. 1. f(x\z) = xAf(x).
2. Df(xAz) x A = xADf(x).
3. D f(XAz)(x\,...,x\) = xAD'f().
4. (XX)THDF(xA2)|(xxz)2) = (Df(@)]g2)T(xA) 7
Proof of Lemma 1. 1 is the definition of multihomogeneity. 2 and 3 then follow from

the chain rule. 4 follows from 2 since (x\) is an isometry which maps ker D f(z)
to ker D f(xAz) and hence im(D f(x)|,1)" to im(Df(xAz)|(xrz)+)'- O

Proof of Proposition 1. We have
(DF(XAD)|(xera) £ )T F(xAZ) = (XA (D f () ]20)T(xA) T H(xA) f(2)
= (XN (Df()]1) f(2)
by 4 and 1 of Lemma 1. O

Our analysis of the multihomogeneous Newton.method closely follows Smale [14].
There are three important quantities associated to f and z, which we now define.

Definition 2. 1. ’y(f, :L') = ma,x(]_,Supk22 ”(Df(x)lzl)TDkf(ZL')/k'H;/(k_l))

2. B(f,z) = [(Df(@)]e+) f ()]l
3. a(f, .'L') = ﬁ(fy x)"/(fa ZL’)
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In the definition of v(f,x), | ||z is the operator norm with respect to ( , ),.
We now verify that a(f, z), 8(f, ) and v(f, ) are defined on P(E;) x...xP(E).

Proposition 2. For any x € E* and A € G* we have x(f,z) = *(f, x\z) with
* € {a, 8,7}

Proof of Proposition 2. By Lemma 1
(xA)(Df(@)lz1) ' f(z) = (D (xA2)|(xrz) 1) f(x22)
as in Proposition 1, and
(Df (@)lz2) D*f(2) = (xX) DL (xA2) | xrzy2 ) DEF(XAT) (XA, .oy xA).
Since x A is an isometry, we obtain the required result. O
We recall that for ¢ = 1,...,k the Riemannian distance in P(E;) is given by

I(xiayi)'l
dr(xi,y;) = arccos ————
(w0 3:) IR

and in P(E;) x ... x P(Eg) by

. 1/2
dr(z,y) = (E dr(zi, yi)2>
i=1

where x = (z1,... ,zx) and y = (y1,-.. ,yx) € E*. Here and throughout we identify
z; € E; \ {0} and z € E* with their equivalence classes in P(E;) and P(E;) x ... x
P(E) respectively.

Our main theorems concerning the convergence of the multihomogeneous Newton
iteration are summarized in the following subsections and proved in §2.

1.2. a-theorem.

Theorem 1. There is a universal constant o, > 0 with the following property:
for any multihomogeneous system f : E — F and z € E*, if a(f,z) < a, and
Df(z)|g+ (the restriction of Df(x) to ) is onto, then the multihomogeneous
Newton sequence

To =, Tprr =k — (Df(k)lop) fzk)
satisfies

2k 1
v =y < (3) A1)

for any k > 0. This sequence converges to a zero ( € E* of f, and

dr(¢,7x) < 0 (;)Qk_l 8(,2)

with

We can take a,, = 1/137.
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a-theorems are available in several different contexts. This approach of Newton’s
methods finds its origins in a paper by S. Smale [12] for analytic functions f : E — F
with E and F Banach spaces. Sharpened results are given by Royden (7], Shub-
Smale (9] and Wang [16].

Newton’s method can be generalized to search for zeros of maps f : R* —
R™, n > m, using the Moore-Penrose inverse of the derivative: N }VI Plz) =2 —
Df(z)! f(z). This method appears in the book of Allgower and Georg [1]. An
a-theorem is given in this context by Shub and Smale in [12].

Projective Newton’s method has been proposed by Shub in [8] for homogeneous
systems f : C**! — C” and is defined by pr(x) =z - Df(x)|;ff(x). An o-
theorem has been given by Malajovich in [6]. In the same paper this author also
studies Moore-Penrose projective Newton’s iteration N}MPP(z) = z — Df(z)! f(z)
for such homogeneous systems.

1.3. y-theorem.

Theorem 2. There are universal constants vy, and c, > 0 with the following prop-
erties: Let ( € E* be a zero of f with Df({) onto and x € E*. If

lz = Cllev(f;€) < Yu
then the multihomogeneous Newton sequence converges to a zero ' € E* of f, and
1 2k 1
o <o(3) AU

Moreover

dr(¢’,z) < 3llz - ¢l

and

dR(C,a Nf(w)) < Cu"/(fy C)”.’L’ - C”g

We have not tried to find the largest possible values for «, or v,. The proof of
Theorem 2 crudely shows that we can take v, = .00005.

Corollary 1. There is a universal constant 8, with the following property: Let
¢ € E* be a zero of f with Df({) onto and x € E*. If

dR(xv C)’Y(f, C) < 511.

then the multihomogeneous Newton sequence converges to a zero (' € E* of f, and

2k
e o) < (3) dr(éa)

This theorem gives the size of the attraction basin around a given zero of the
system f. The affine case is treated by Shub-Smale in [9] and in [12] for overdeter-
mined systems and Moore-Penrose Newton's iteration. For homogeneous systems
f: C**!1 — C" see Blum-Cucker-Shub-Smale [2], Chapter 14, Theorem 1. The
~y-theorem is the main ingredient to prove complexity results for path-following
methods. It will be used in the other sections.
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1.4. Newton’s method for the evaluation map. Let Hy be the space of
homogeneous polynomials of degree d defined on C*, n > 1. Let (d) = (di,... ,dm)
and Hg) = [I;~, Ha,- The evaluation map

ev:Hg xC" — C™,

ev(f,z) = f(z), is bihomogeneous: each coordinate function ev(f;, z) is linear in f;
and homogeneous of degree d; in x.

The Hermitian structure over Hy) is the product structure: for f = (f1,..., fm)
and g = (g1,--. ,gm) we define

m

(f)g> = Z <fiagi)

=1
and

(fog)= <(ii)_lai,al_’i,a

|a|=d;

with fi(2) = 30|412a, 2i,02%, 9i(2) = X5 =g, bia2® @ = (a1,... ,an), o] = a1 +

...+ a, and (‘f;):(n—,d*;—n,

Let us denote
V={(9,9) € Ha) xC" : euv(g,y) = 0}.

For any (f,z) € H(q4) close enough to V, multihomogeneous Newton’s method

constructs a sequence Ne(f ) (f, ) which converges quadratically to a unique element
in V denoted by M., (f,z). This defines a function which projects a neighborhood
of V onto V itself. By Theorem 2, the size of this neighborhood is controlled by

ev,V) = max ~(ev,g,y).
v(ev, V) (g,y)eﬂ( 9:Y)

We have obtained the following estimate

£2_12(1 + v/m) with D = maxd,.

The properties of M., (f,z) are summarized in the following theorem.

Theorem 3. y(ev,V) <

Theorem 4. Let (f,z) € H(g) x C™ be such that
26,
DD+ vm)
Let (g,y) € V satisfy dr((f,z); V) = dr((f,x); (9,y)). Then the multihomogeneous
Newton’s sequence Ngf)( f,x) converges to M, (f,x) € V. Moreover

1/2
I~ gl I —yl|2> /
o2~ Tal?

dr((f,2)V) <

dr(Meo(f,x); (f,2)) <3 (

and

dr(Mey(f,7); NP (f,2)) < (%)2 (

1/2
If ~ gl | Jlz~ y|12> /
lol? " Tal?
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1.5. Path-following. In the following theorem we analyse the complexity of a
path-following method to solve a system of equations approximately. The context
we deal with is the following: for any t € [0,1] let f; : E — F be a multihomogeneous
system depending smoothly on ¢. We also suppose that dim F = dim z* for z € E*;
that is, after disregarding the homogenizing directions, the number of equations
and the number of unknowns are the same. Let (; be a smooth curve in E* such
that fi(¢:) = 0 and Df¢((¢)|¢x is an isomorphism. We associate to a subdivision
0=t9 <t <...<tp =1 asequence r; defined by

z0=C( and z;1) = thi+1 (z).
When the subdivision size max |t;11 — t;| is small enough, then

dr(zs, G, )v(ft: i) < Ouy

so that, by Theorem 2, z; may be taken as the starting point for a multihomoge-
neous Newton sequence N* fi. (z;) converging quadratically towards (;,.

The complexity of this path—followmg method is given by p, the number of points
in the subdivision. Before we state our result we have to introduce more invariants:

Definition 3.

Y= max Y(fe, ze),

p = max || Dfi(¢) e,

0<t<1

and L is the length of the curve t € [0,1] —

p is the condition number of the curve ¢ € [0,1] — (ft,{¢). Our main result
asserts that the complexity of this path-following method depends mainly on the
product uyL.

Theorem 5. There is a partition 0 =tg < t; <...<t, =1 with

p= [%WL}
such that, for each i =0...p the sequence defined by
zo = and zi11 = Ny, (2i)
satisfies

dR(l'iaCti)’Y(fti’Cti) <

Remark. Theorem 5 states the existence of a partition without giving a hint as to
how to construct one. For practical implementations a good strategy may consist
in taking t;4; = t; + A(¢; — t;—1). In the first step take A = 2, i.e., double the
step length. If the corresponding iterate x;,; is not an approximate zero for f;;1,
change X in A\/2 and compute a new x;4;.

There is a considerable literature concerning path-following methods. The book
of Allgower and Georg [1] is a good introduction to this subject. We follow here the
lines of Shub and Smale: [9] for the affine case, [12] for the affine underdetermined
case. The case of sparse polynomial systems is studied by Dedieu in [4].
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1.6. Newton’s method for the generalized eigenvalue problem. Let (A, B)
€ Mp,(C) x M,(C) be a matrix pair. A pair is called singular when the homoge-
neous polynomial P4 py(a, 3) = det(BA— aB) is identically 0. Otherwise it is said
to be regular. In such a case this polynomial has degree n and its zeros consist in
n lines through the origin. These lines are the eigenvalues of the pair (A, B), and
the nontrivial solutions z € C™ of the equation

(BA - aB)z =0

are the corresponding eigenvectors.
In order to compute approximately the eigenvalues and eigenvectors of this ma-
trix pair we introduce

F(A,B) : CZ x C* — Cn, F(A,B)(a,ﬁ,z) = (ﬁA — aB)a:,

which is a bihomogeneous polynomial with degree 1 in each variable. Multihomo-
geneous Newton’s iterate is thus equal to

Nria 5@, 8,2) = (a, 8,7) — DF(4 5)(0, B,2)|l, 5 ) (BA — aB)z.

A more precise description of this iterate is given in Section 2.6.

Our objective is here to describe the complexity of a path-following method to
compute approximately an eigenpair (i.e. an eigenvalue, eigenvector pair) associ-
ated with a matrix pair. Let (Ag, Bg) and (A;, B1) be two regular matrix pairs.
We consider two smooth curves

t €[0,1] — (1 —t)(Ao, Bo) + t(A1, B1) = (A¢, Bt)
and
t €[0,1] — (o, B, z¢) € C* x C*
so that
(BtAts — asBy)z: = 0.

We also suppose that (a:, 8;) is a simple eigenvalue for the pair (A, B;). The path-
following method consists in the following:

0=t0<t1<...<tp=1
is a given subdivision and

(aO’ bO) ZO) = (a07ﬂ07 .’L'()),

(@i+1,bit1,2i41) = Niy1(as, b3y 2:), ©=0,...,p—1.
Here N; is the multihomogeneous Newton’s iterate associated with the matrix pair

(At,, Bt,) . Starting from the eigenpair (ag, 89, Z0) of (Ao, By), we obtain an ap-
proximate eigenpair (ap, by, 2p) for (A1, B1). Here, approximate means

a(F(Al,Bl)7 (aP>bP>zP)) < @y,

so that, by Theorem 1, the sequence Nl’j(ap, bp, 2p)), k > 1, converges quadratically
to (alvﬁl)xl)-

Our main theorem in this section gives a bound for a sufficient p in terms of the
condition number of the path. This last quantity is defined by
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Definition 4.
M= Ongltagxl IL(Ata Bt> Q, ﬁt» .’L't),
with
ﬂ(Ava a, B, 1') = ”DF(A,B)(O‘> B, x)lga,ﬁ,z)L”(a,ﬁ,Z)'

u(A, B,a, 3,z) is the condition number for the generalized eigenvalue problem
and p the condition number for the path.

Theorem 6. There is a partition 0 = to <ty <...<tp=1with

p =[5 max(r,s)],

u

1/2
r=2u (Ao — Ai% + |Bo — B1||%) "2,

s = u? max ( (| 4oll® + 1 Bol®) /%, (| 41 ) + |B1)1%)172)

1/2
x (Ao — A1l% + 1Bo — Bill%) "7,

such that (ap, by, zp) is an approxzimate eigenpair for (A,, By).
Here || A is the spectral norm and ||A||r the Frobenius norm.

Remark. Such a path-following method might be combined with a “divide and
conquer” strategy as in Li [5]:

An 0 An A
Ao = ( 0 Azz) » Ar= <A21 Azz) ’
and similarly for By and B;. See, also, Li’s discussion of the number of solutions of
(BA—aB)z = 0 considered as a quadratic or a bihomogeneous system of equations.
The bihomogeneous context seems more natural.

The remainder of this paper is organized as follow: in Section 2.1 we give some
results about the angle between two subspaces in a Euclidean or Hermitian space.
These results will be useful later. We present them in a separate section to make
reading easier. In Section 2.i, 2 < ¢ < 6, we give the proofs of the theorems
presented in Section 1.i.

2. PROOFS OF THEOREMS

2.1. Angles between subspaces in a Hermitian space. We denote by E
a complex Hermitian space or a real Euclidean space. To measure the distance
between two vector subspaces V and W in E it is useful to consider the following
quantity:

Definition 5.

v—w
d(V,W) = max min ”—J
veEV* weW ”'U”
This number is the maximum of the sine of a given vector v € V with its
orthogonal projection on W. It also has the following characterizations (Il x denotes
the orthogonal projection on X):
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Proposition 3. 1. d(V,W) = ||y Iy ||.
2. d(V,W) =d(W+,vi).
3. dV, W) =d(Vn(VnW)L,Wn((VnWw)t).

Proof. 1 goes as follows:
d(V,W) = max ||(id — Hlw)vl| = max |y .ol = foax My My | = [Ty v ||
llvll=1 flvli<1

2 is a consequence of 1 since the norms of an operator and its transpose are equal.
Let us prove the third assertion. For any v € V' we write it as

v=v 4+ e (VAW)e (Vn(Vnw)t).
Then
Oyv=w +ws € (VAW)®(WN((VNAW)H)
with wy = v, and wy = My rvaw)L (ve). O

The proof of Proposition 3.1 may be found in Stewart-Sun [15] with other useful
properties of d(V, W). This number measures the distance of V' from W, but is not
stricto sensu a distance because in general d(V, W) and d(W, V') are not equal. For
this reason it is convenient to define

6(V, W) = max(d(V,W),d(W,V)).
0 is a (true) distance in the set of vector subspaces in E. We also have

Proposition 4. 1. 0 < d(V,W) < 1.

2. d(V,W)=0ifand only if VC W.

3. d(V,W) < 1 if and only if VN W+ = {0}.

4. d(Vh,V3) < d(Vh, Vo) +d(Va, V3).

5. If V1 C Vs, then d(V1,W) < d(Vo,W), and if W1 C W, then d(V, W) <
d(V,Wr).

6. d(V, W1 + W) < min(d(V, W1),d(V, W3)).

7. If Vi and V3 are orthogonal, then d(Vy & Vo, W) < d(V1, W) + d(Va, W) and
d(Vi @ Vo, W) < V2 max(d(V1, W), d(Va, W)).

8. If dimV =dim W, then d(V,W) = d(W, V).

These properties (more precisely, 2, 4 and 8) show that d(V, W) defines a dis-
tance (sticto sensu) on the Grassmannian manifold G, , of p-dimensional vector
subspaces in C*. When dimV # dim W then, by 3, §(V,W) = 1, while, when
dimV =dim W, d(V,W) = d(W, V) = §(V, W). In the sequel we only use d(V,W).

Proof. 1 to 7.1 are staightforward. We now prove 7.2. If v; and v, are orthogonal
then |Jv1|| + |Jv2]l < V2|v1 + v2]|. So, if V; and V; are orthogonal,
d(Vi & V2, W) = [T+ (v1 + v2)|| < My o1 + [Ty 2 el
< d(Vi, W)llvi|l + d(Va, W)llve|
< max(d(Vy, W), d(Va, W))(lv1]l + [lv2[])
< V2max(d(Va, W), d(Va, W))[[v1 + 2.
To prove 8 we first remark that d(V, W) is the largest singular value of Iy, . 11y =

(id — Oy)Ily =y — Oy Iy, and similarly d(W, V) is the largest singular value
of Iy — My Iy . Let us introduce a unitary transformation @Q such that Q% = id
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and QV = W. The existence of such an involution will be proved at the end of this
section. We have Iy, = QIIyQ, so that

My . Oy =0y — Owlly =1y — QIIyQIly
and similarly
Oy Iy = Q(Ily — QIly QIly)Q.

Thus . Iy and II;,. Iy, have the same singular values and d(V, W) = d(W, V).
O

Appendix to Section 2.1. Let V and W be two vector subspaces in E with
the same dimension n. The proof of Proposition 4.8 requires the existence of an
involution @ in E which sends V onto W. The existence of such an involution
may be well known, but we have not found it in the literature. A proof of the fact
may be derived from the CS decomposition for partitionned unitary matrices, see
Stewart-Sun [15]. We give here a concise and elegant construction due to A. J.
Hoffman.

We only consider the case E = C™*, VNW = {0} and V@ W = C?". The
general case is easily deduced from this one. We also suppose that V' is spanned
by the first n vectors of the canonical basis in C?®. Let us introduce two 2n X n

matrices:
I, (A
S=(O> and T_<Q)

such that the columns of T span W and T is orthonormal. Notice that S spans V.
Let us write AU = H, the polar decomposition of A: U is unitary and H positive

semidefinite; TU = ( ;I*

if B*z = 0 then TUz = I{)a:), so that TUx € VN W = {0}. This gives x = 0,
since U is unitary and T orthonormal. B is also nonsingular. Let us now consider
the following 2n X 2n matrix:

H B
@= (B* —B‘lHB)'

) also spans W. We remark now that B* is nonsingular:

We have

H

2 * _
H?+BB*=(H B) (B*

) =U*T*TU = I,

so that
HBB* = H(I, — H*) = (I, —- H*)H = BB*H.
This yields B"!HB = B*HB™*, and consequently @ is Hermitian. Using the same

argument, we see easily that Q? = I,,, so that Q is an involution. To complete the

H*) =TU spans W. O

proof we remark that QS = ( B
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2.2. a-theorem. In this section we give a proof of Theorem 1. It is split into
fourteen different lemmas. We first recall some notations and introduce some new
ones. We let rj‘ be the Hermitian complement of z; in E;,

k
zt = Hm;L CE and V, = (z})! CE.

i=1
We also introduce
W, = im(Df(z)|,1)! and W} =V, & (ker Df(z) Nzt),
where the @ is orthogonal. We also~ use frequently for z,{ € E* and y € E
uz = lly — z[l7(f,2), uc =lly = Cllev(f,0)

and the function

2
Y(u) = 2u? — 4u + 1, Ogugl—\/?—.

This function is decreasing from 1 at u =0to 0 at u =1 — \/5/ 2. We first start
with a linear algebra lemma.

Lemma 2.a. Let X andY be Hermitian spaces and A, B : X — Y linear operators
with B onto. If

IBf(B - A)|| <A<,

then A is onto and
1
1 -
148 < —
Proof. Let us denote C = B — A. We have ||BIC|| < X < 1, so that idx — BfC is
nonsingular and
1
. _ 1> -1 -
l(idx - BIC) ! < —
by a classical argument. Because B is onto we have BB! = idy, so that
(B-0C)'B(idx - B'C)=(B-C)'(B-C)=1I

with IT the orthogonal projection on (ker A)1. Thus
) - , - 1
|ATB|| = [|(B - C)'B|| = |l(idx — B'C)™!|| < O] [|(idx — BIC)~'|| < —x
Moreover,
A=B-C=B-BB'C=B(idx - B'C)

is the composition of B onto, and (idx — BYC) nonsingular. Thus A is onto and
we are done. O

Lemma 2.b. Let x € E* and y € E be given such that Df(z)|,+ is onto and
Uy < 1-— 5? Then Df(y)|o+ is onto and

(1 — ug)?

I(Df)le2)'Df (@)1 llz < on)
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Proof. We have

Df(w) = Df@) + SR gy,
k>2
so that
(DF@1.) (DS Wlas — DF@)as) = 3 k(DF @) 2L (y — 2y
k>2

If we take the operator norm of both sides, we get

I(Df(@)lz+) (D W)las = DF@)z2)lle < Y kv(fr2)* Hly — 2|5

k>2

1
= kuk e — 1,
SLM Sy

and this number is < 1 since u; < 1 — ‘/75 By Lemma 2.a D f(y)|,. is onto, and

1 1—ug)?
I(Df @) DS @)e |z < 1 - o)
1= (et 1) i
a
Lemma 3.a. We have f(¢) =0 if and only if V; C ker Df({). In this case
Wi =ker Df(¢) =V @ (ker Df(¢) N¢H)
and
W = im(Df({)l¢2)" = imDf(¢)".
Proof. Since f; : E — C is multihomogeneous with degrees dy;, ... , dg;, then (Euler
formula)
k
Dfi(z)(xAz) = fi(x) Y dji)j,
j=1

and this proves the first assertion. Since W; = im(Df(¢)|c+)! is the orthogonal
complement in ¢+ of ker Df(()|¢., we have

We = ¢ n (¢t Nker DF(O): = ¢4 N (V @ ker DF(C)Y),
so that »
Wi =V, @ (¢t nker Df(Q)).
Since V; C ker D f((), this gives
WCl =kerDf(¢) and W, =ker Df({)* =imDf({)'.

Lemma 3.b. If f({) =0 anduc <1 — @, then

d¢(ker Df(y) Nyt  ker DF(C) N¢H) < —1+4uc.

(1-ue)?
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Proof. We have ¢t = (ker Df({) N ¢*) @ We. Given v € ker Df(y) Ny*, we get

kf(C k-1
0= Df(y)v=Df() +Zk — )k 1w,
k>2
Now let v = v; + vy with v; € Wi and vy € We. Then Df({)*Df(¢)v = v, and
o = S ks 2L ¢y -

k>2

so that

1
v —vill¢ = [lvali¢ < (m = Dlvll¢

as in the proof of Lemma 2.b. By Lemma 3.a, the component of v; in V¢ is also
the component of v in V¢, and its norm is bounded by

de (v, ¢H)IIvlle = de(Ve, Vi)llvlle < ucllvllcs

the last inequality is a consequence of Lemma, 4.a, and the equality follows from
Proposition 3.2. O

Lemma 3.c. If f({)=0
1s onto.
Proof. By Lemma, 3.b,
dc(ker Df(y) Ny*,ker DF(Q) N ¢L) < 1
Thus, by Proposition 4.3
(ker Df(y) Ny*) N (ker Df(¢)N¢H)* = {0},

B m—]&k“«c <1 and Df(C) is onto, then Df(y)IyJ.

so that
dimker Df(y) Nyt < dimker Df(¢) N ¢+ < dimker Df(¢)

and we are done. O
Lemma 4.a. d;(Vy, V) < |l — yllz < us.

Proof. Let v € V, be given with v = xAz. With w = x\y we have

/2
”)‘ yl ”z
“’U — ’w“g; = <z ”1.2”2
NG —ylls /2
Zi — Yi)ll4

This gives d (Vy, Vy) < |lz—y||=, and this last quantity is < u, since y(f,z) > 1. O

Lemma 4.b. If f({) =0 and u¢ < 1 - ﬁg, then

de(ker D (y), We') < ucdluc), with ¢lu) = .
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Proof. By Lemma 3.a, ker Df({) @ W, is under the hypothesis an orthogonal
direct sum decomposition of E. Let v € kerDf(y) and v = v; + vs, where
v1 € ker Df(¢) and v, € W,. Df(y)v = 0 implies that Df(y)vi = —Df(y)ve
and that Df({)'Df(y)vy = —Df(¢)'Df(y)va. Now we estimate the norms of both
sides of the equation:

D*f(¢)

IDFOIDf Wil = IDFONDFC) + Y k=5 = OF Muille
k>2
1 .
< ((T:u_g)i = Dllville,
k
IDFQ) D wpwalc = IDFO'DFQ) + 3 k2 g — =ty
k>2 ’
> [losllc - ‘(1——1@ — Dlosllc.
Let u¢y(u) = (_1—1—u)2 — 1; then it follows that
1 —ucg(ue)
lvlle > W”W”C
and that
u¢d1 (uc)

d¢(ker Df(y), Wcl) < W= ucd(ug).

g

It remains to estimate d¢ (W, W), which we do in the next lemma with ¢ as
above.

Lemma 4.c. If f({) =0 then
de (W, Wih) < V2ued(ue).

Proof. Indeed,

de(Weh, Wy) = de(V, @ (ker Df(y) Ny ™), WeH),
which by Proposition 4.7

< V2max(d¢(Vy, Wit), de (ker Df (y) Nyt W)
and by Lemma 4.b

< V2max(ug, ucd(uc)) = V2uch(uc).

Lemma 5. If d¢(ker Df(¢), Wy") < ‘/75 and Df(y)|,+ is onto, then

I(DfW)ly+)'DF W)l < 2.
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Proof. If w; € ker Df(y)* then

(Df()ly2)'Df (y)wr = wo,
where wy € W, and there is a v € ker Df(y) such that w; + v = wy. Then
Hyer pf(yyw2 = v, and by Proposition 3 and the hypotheses ||v||¢ < 3?”11)2”(, )

3
lw2llZ = llwillZ + lollZ < llw]Z + lewzllé
and [|wall¢ < 2|lwi|l¢, which was to be proved. O

Lemma 6. For any x, y € E* let us define c(z,y) = max; (||z;||:/|ly:ll:) and
c(y, z) = max; (|yills/llz:ll:). Then

L plly < c(z,y)[[v]lz for any v € E.

2. |Blly < e(z,y)c(y, z)*||Bl|s for any k-linear operator B : E¥ — E.

Moreover when u; < 1 we have

3. c(z,y) < 1 and c(y,z) <1+ uz.
- Ug
Proof. Assertions 1 and 2 are easy. To prove 3, notice that
[l s 1 1
c(z,y) = max < max — < )
oyl T - lmol T 1
since
Ioe = 9ille oy o)y < e < 1,
llslls
Moreover,
lly:ls

<lylle <1 F ly = zlle <1+ ug.

ev.o) =max oL

O

Let z € E* be given such that Df(z)| . is onto. We use affine a-theory (see
Shub-Smale [12], Theorem 1.4) to conclude, if a(f,z) < ap, the existence of a zero
¢ of f such that the Newton iterates

2o =12, Thy1 =Tk — (Df(x)les)! fzk)

are such that Df(x)|,+ is onto, converge to a zero ¢ of f, and for all kK > 1

2k—1
1
lzks1 — iz < (5) lz1 — zol|z-
With
o 1 2t —1
o= — =1.63284....
> ()

Here oy is a universal constant. According to Shub-Smale [9] and [12] we can take
ap = (13 — 3v/17)/4 = 0.15767 .... We have the following:

Lemma 7. Let x € E* be given such that D f(z)|,+ is onto and of,x) < ap. Let
us denote y = 1 = — (Df(x)|,2) f(z). Then

I¢ =z < olly — . = 0B(f, z),
¢ =yllz < (0 = Dy — zlle = (¢ = 1)B(f, z).
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The proof is easy, and is left to the reader. O

Lemma 8. With the same hypotheses as in Lemma 7, there is a universal constant
T > 0, approrimately equal to 23.78463. .., such that u¢ < Tug.

Proof. Since f(¢) = 0 we have V; C kerDf(¢), so that (Df({)|¢c2)t = Df({)! is
the minimum norm right inverse of Df(¢). Thus

7(f,€) = max(1, sup

w (or@c >

(Ds@)l) 2N

< max(1,sup
k>2

and by Lemma 6

< max(1, sup (c(x,g)c(g, 2)F { DH(Q)
k>2 Kl

(Df(Olzr)

)

D"f(C)
k!

Moreover

(Df(Oler)

. ||(Pf(z

) < j0s01Ds@

z‘
Let us denote v = ||z — {||zY(f,z). We have by Lemma 7 v < ca(f,z) < gag <
1-— \/5/2, and by Lemma, 2
(1-v)?

$(v)

|(Df(Q)l2) D ()], <

We also have

Dk+lf(w)

k
(D (a)],) 2O < 3 psn =g -
<3 e - gl = R

Since by Lemma 6 c(z,{) <1/(1 —v) and ¢(¢,z) < 1+ v, we obtain

A (1+0)* (L —v)2 y(f,2)*1\*T _ (1+0)\*1(f,2)
7(f,C)§maX(1,itzlg< TR— (1—v)k+1) )S(l_v) o)

so that, by Lemmas 6 and 7
uc = [I¢ = yllev(£,€) < ez, QIS = yll=v(f, <)

L o1z - ynz(””) A.z)

1-w - P(v)
_o-1(1+v\* 1 |
T 1-v \1-v/ %(v)'v=oa
since v < ogag. From this expression we are able to deduce a numerical value for
T o

< < Tug

with
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Lemma 9. With the same hypotheses as in Lemma 7, there is a universal constant
0 < a1 < ag such that, if a(f,z) < a1, then

B(f,y) < 21 + 9a0)

e B(f,2)*v(f,z).
We can take a; = 0.009.

Proof. We start from the following inequality:

B(£9) = IPfWy2) f Wy < elz,9) 1(DFW)]y+) DF )]zl
X II(Df(y)Izl)TDf( Nz 1(Df(@)]e2) fW)lls =1x2x3 x4

Lemma 6, 3 < (1 ”’) by Lemma 2 since Df(z)|,+ is onto
and u, = a(f, ) S a; <1-+/2/2. By Lemmas 5 and 6 we also have

2 < c(¢, DDFW)y) fW)lle < 2(1+v) < 2(1 + 0ao)

as in the proof of Lemma 8. This is accomplished when d¢(ker D f(¢), WyJ-) <+3/2
and Df(y)|,. is onto (Lemma 5). The first inequality is satisfied when u; <

1 —v2/2 and ucé(uc) < V3/2 (Lemma 4.b); Df(y)|,+ is onto when e

u¢
1+ u¢ < 1. Since u¢ < Tuy by Lemma 8 these inequalities are satisfied when
Ty < 1-v/2/2, Ta1é(Tay) < V/3/2 and —7 147a; < 1. This is accomplished

Tay)
with a; = 0.009. Let us now give a bound for 4. We start from
Dk f(x
1) = f@) + 3 2L o

Since y = Ns(x) we have f(z) + Df(z)(y —x) =0, so that

D* f( )
4=(Df(@)]e) f W)z < Z I(Df(@)z+)" lzlly — 3
k>2
< 2y -l
Putting these inequalities togother gives the required result. O

Lemma 10. With the same hypotheses as in Lemma 9,

i <2 (1E00) L0 g

Proof. Similarly to the proof of Lemma 9,

S -
k-1

D*f(y) )

(D)l )

v(f,y) = max(1,sup
k>2 v

To bound this quantity in terms of v(f,x) we start from

I(DF @), )TD J) , D* 1

ly < ez, y)e(y, 2)* x 2 x 3 x [(Df()lss) 2

(1 —ug)® y(f,2)* "
Ylug) (1 —ug)k+t’
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the last inequality may be proved as in Lemma 8. This gives

1+ ug 22(1+0010)
A s () Hrooy ),

and we are done. O

Proof of Theorem 1. We start from x¢ = x with D f(x)|,+ onto and a(f,z) < a, =
1/137. By Lemmas 9 and 10 and since a,, < a;, we have a(f,y) < 11a(f, z)?, where

( 1+001+0’ao>2

T, = 2:

1—-ag Y(ao)

We have 71 = 63.03684 ..., so that 2r,a(f,z) < 1. We obtain, by induction over k,

1 2k -1
atfa) < (3)  alfa)
Using Lemma 9 again, we get
B(f,y) < ma(f,z)B(f, z)
with
1+ o0ag

Y(ao)

By induction over k and since 27, < 1, we obtain

=6.00162... .

T2 =

1\ 21
lzks1 — zillee < B(f,zk) < (5) B(f,x).
We now notice that

dr(Tk+1,2k) < [|[Ths1 — Tkl 2y s

because zx41 — xx € Ty, ILIP(E;). The rest of the proof is easy. O

2.3. 7-theorem. In this section we give a proof of Theorem 2. According to
Theorem 1, z will be an approximate zero if D f(z)|,.+ is onto and a(f, ) < Q.
Let us denote w = ||z —¢||¢y(f,¢). By Lemma 3.c, Df(a:)lzl is onto when =77 w)
1+ w < 1. This is accomplished when w < 0.24512.... Let us now compute a
bound for a(f,z). We have by Lemma 6

B(f,2) = I(Df(2)lz2) f(2)llz < 1—”(Df(x)|:c*) f@)l¢

<7 _1wII(Df(l‘)le)TDf(C)Ildl(Df(C)IcL)Tf(x)llc =1x2x3.

Y
By Lemma 2 we get 2 < QWJ}U—))_’ since w < 1 — v/2/2. Moreover,
_ <)
f(z)=Df({)(z - (-4,
k>2 .
so that 3 < M This gives
1—w
Iz = Cllc.

B(f,x) < o)
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To get a bound for y(f,z) we use an argument similar to Lemma 8, and we obtain

1+ w)?

v(fz) < = w)2¢(w)7(f’ Q)

Thus

2
u)) 2 0lle = Cle

alfz) < (——(1 ey

This quantity is < a, when
(lt+w) \7°
< P S A
e <(1 — w)p(w)

According to the bound w < 0.24512... and the value a, = 1/137 we can take
Y. = 0.00005. .., but such a value is pessimistic. A better bound might be obtained
by a direct proof of this y-theorem. According to Theorem 1 there is a zero ¢’ of f
such that the Newton sequence xj converges to ¢’ and

1 2k—1
dC <o (3) )

With k£ = 1 and by the previous estimation for 8 we obtain

dr(¢',z) < ﬁnx —¢lle <2.86543... |z — Cll¢ < 3[|z — Cllc.

As has been proved before, we have ¥(v,)3(f,z) < ||z —¢||c. We also have noticed
that a(f,z) < ay, so that, by Theorem 1,

1 2k—1
¢ <o(3)  Aho)

for some root ¢’ of f. This inequality also applies with Ns(z) instead of = and
gives, using Lemma 9,

dR(CI, Nf(.’L')) < UIB(fv y) < clﬂ(f? x)27(fa .’L‘)

We now use the estimate v(f, z) < coy(f.z) obtained previously to obtain
dR(CI)Nf(z)) < Cu')’(f,()llc_x”% a

Proof of Corollary 1. Let us first remark that dg(z,y) < ||z — y|l. and say that
gllz— yllz < dgr(z,y) if we take representatives such that £ —y € =+ and if dg(x, y)
is small enough. This property is supposed to be satisfied when

dR(wa y) < dR(w,y)’Y(f’ C) < 6u

If we take representatives of x and ¢ satisfying ¢ — x € {*, we obtain

16 = 2her(£,) < 50 < 7

so that Theorem 2 gives a Newton’s sequence converging to a zero ¢’ of f with
g ging

dr(¢sa) < 0 (%)2 8(5,).
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This inequality also applies with Ny (z) instead of , and gives

2k -1
dr¢ o) <o (3) BN @)

We now use Lemma 9 to bound 3(f, Ns(x)) in terms of G(f,x). Then we use the
estimates of y(f, z) in terms of y(f,¢) and B(f,z) in terms of ||z — ¢||¢ obtained in
the proof of Theorem 2 to obtain

2k_1 2k_1
t o <a () e <a(3) ok

6 1 2k—1 1 2k
<agh(z) le-des(3) dre-0
if c:;%éu S 1. [m] O

2.4. Newton’s method for the evaluation map. In this section we give the
proofs of Theorems 3 and 4. We first describe Newton’s iterate Ne,(f,z). In a first
lemma we study the derivative of the evaluation map.

Lemma 11. For any (f,x) € Hgy x C* we have

Dev(f,2)(f,&) = f(2) + Df(2)i.
Moreover, Dev(f,x) is always onto. O

The following representation lemma will be useful later. A proof may be found
in Blum-Cucker-Shub-Smale (2], Section 14.1.

Lemma 12. For any f; € Hg, and x € C™ we have

filz) = (fi(2), (2, 2) ™), (2,00 | = ||

and
|fi(z) < I fillllzl® O

Let us denote by f* and z' the vector subspaces in M4y and C™ that are
orthogonal complements of Cf and Cz. In the sequel we suppose that ||f| =
lz]l = 1. In such a case, the Hermitian structure || ||(s,z) coincides with the usual
product structure on H4) x C". Newton’s iterate for eval is given by

New(f,2) = (f,2) — (Dev(f,z)| ;2 xzr) ' f(2).

In the following lemma we compute this Moore-Penrose inverse. We first have to
introduce some notations. f(z) is a column vector, Df;(x) is a row vector with
entries gf;%(x), 1 € j < n, and Df(z) is the m x n matrix with rows D f;(z),
1 < i < m. For any matrix A we denote by A* its adjoint. With these notations,
the usual scalar product in C™ is given by (z,y) = y*z, and the value at & of the
derivative D f(xz) is also the product Df(z)z of the matrix Df(x) by the column
vector .

Lemma 13. For any p € C™ we have (Dev(f, x)|flle)fu = (f,&) with

fi(2) = Az @) - (Z AW) £,
i=1
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& = Df(z)"A - (Df(z)"A )z,

A= (Im + Df(z)Df(x)* — f(z)f(z)* — Bf(x)f(z)*B)"" u,
where I, is the identity matriz and B the diagonal matriz with entries d;, 1 <1i <
m.

Proof. We have (f,&) € ker Dev(f, z) if and only if f(z)+Df(x)z = 0 or, according
to Lemma, 12,

(fi(2), (z,2)%) + (&, Dfi(z)*) =0, 1<i<m,
or, in terms of the Hq), scalar product,
(F(2),(0,... . (z,2)%,...,0)) + (&, Dfs(z)*) =0, 1<i<m.
Thus ker Dev(f,z)1 consists in the (m + 1)—tuples
Oz, )%, .. Am(z,2)%™, Df(z)*A), AeC™.

In fact (Dev(f,z)| f¢le)T involves the orthogonal complement in f* x z* of
ker Dev(f,x)|s1 xz1. This subspace is equal to

(ker Dev(f,z) N (f+ x wl))L N(ft xzh)
= (ker Dev(f,z)* + (Cf x Cz)) N (f* x =*).
Any element in this subspace is equal to some
(f,8) = (afi + Mz, 2)", ... afm + Am{z,2)*", Bz + Df(z)*A)
with (f, f) = 0 and (&, z) = 0. Consequently
a=-S"AFi(@) and B =—(Df(z)*Az),

since || f|| = ||z|| = 1. Let us now compute

(Dev(f, )l ozt ) 1= (f, ).
We have (f, &) as before and f(z) + Df(z)& = , so that
(Im + Df(z)Df(x)" — f(2)f(x)" — Bf(z)f(z)*"B) A = p,
using Euler’s formula for f; i.e Df;(z)x = d;f;(z). The invertibility of this matrix

is a consequence of the invertibility of the restriction of Dev(f,z)|s1 ;1 to the
orthogonal complement in f4 x z* of ker Dev(f,)|f1xzt- O

Lemma 14. For any x € C" with ||z| =1, 1,... ,2x € C™, we have
|D* fi(x) (&1, . k)| < didi — 1) ... (di — k + DI fillll21] - - - |12 ]

The proof of this lemma may be found in Blum-Cucker-Shub-Smale (2], Section
14.1. Od

Lemma 15.
Dkev(fi"’l")(fl’j:lv v ’jky:i;k)

k
= Dkfl("l")(xl) 7:tk) +ZDk_lf]($)(xlv 72"“ "’i"k))

j=1
where I; indicates that &; is missing.



MULTIHOMOGENEOUS NEWTON METHODS 1093

It o (W) (%)

The proof of this lemma is an easy consequence of Lemmas 14 and 15. O

Lemma 16.

Lemma 17. When f(x) =0, then

| (Dev(f,2)ls1x01)" | = I + Df(@)Df(2)) 7 < 1.
Proof. When f(z) = 0 we have by Lemma 13
(Dev(f,@)lp2xas)' 1= (£,2)
with
fi(z) = Mi(z, @)%, & =Df(z)*A and A= (I + Df(z)Df(z)*)"" p.
Thus
| (Dev(f, ) r2xz2) I = max A + | Df (@)A1,
where the maximum is taken for ||| = 1. This maximum is also equal to

max \*(I + Df(z)Df(z)*)A = max u*(I + Df(x)Df(x)*) 'u
= (I + Df(z)Df(z)*) 7"l

This quantity is always less than or equal to 1, since adding to the identity matrix
a psd matrix increases the eigenvalues. a

Proof of Theorem 3. For any (f,x) € V we have

k k
I (evts Dl xer) ZEAEDy < (Dewts, ) pae) 1 12D,

By Lemma 17 the first term is bounded by 1, and by Lemma 16 we get
™ /(d & W\ _/p
< NI £ : < 1+ v/m).
(S (@ (L)) = (o

We now have to take the (k — 1)—th root of this expression and its maximum for
k > 2. The well known inequality

1
D\ *1 D
< k>2,
(2) =() #2
gives the required result. O

Proof of Theorem 4. This theorem is a consequence of Theorem 2, Corollary 1 and
Theorem 3. U
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2.5. Path-following. In this section we give the proof of Theorem 5. We choose

the subdivision t;, 0 < ¢ < p, such that all the distances dr((y,,,,¢:;) are equal.
Then we have

de(CtH_UCti) = ZdR(Cti+l’<ti) S L(

with L¢ the length of the curve ¢ € [0,1] — (; in the Riemannian distance

1
L= /0 1ol dt

and ét the derivative with respect to t. Since

s _ 46 dfy ” dg
=—— and || <u,
“T 0 &, ="
we obtain L¢ < uL, so that
L _ by
dR(Cti+1’<ti)7 < _p— < 7

We have to prove that

dR(xi7<ti)’y(fti)<ti) < 6u
by Corollary 1. This will be accomplished if

1)
dr(zi, G,)y < 3“

We prove this inequality by induction over i. The case i = 0 is easy, since {y = zg.
We have, by Lemma 6,

dr(Ti, Ctiyy )Y < dR(Gtigys Cii) + dR(Gty Ti) < G
By Corollary 1 this gives
dr(Zit1,Ctipr) = AR(Nfiyy (20), Ceitn) < dR(E6,Cei00)/2 < 60/2,
and we are done. O
2.6. Newton’s method for the generalized eigenvalue problem. In this
section we first give a precise description of multihomogeneous Newton’s iterate for

the generalized eigenvalue problem (gep); then we compute its condition number
and we prove Theorem 6. We have introduced previously

F(A,B) :C?x C" — c, F(A,B)(anga 1") = (ﬂA - aB)-T,

whose zeros are the eigenpairs of (A, B). Multihomogeneous Newton’s iterate is
equal to

NF 4. (0, 8,7) = (o, B,2) — DF(4,)(, B, :v)|1(‘aﬁ,z)L(ﬂA — aB)z.

This iterate is computed in the next proposition
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Proposition 5. Let (A, B) be a regular matriz pair, (a,3) € C? and x € C" both
non-zero. If (o, B) is not an eigenvalue of the pair (A, B), then multihomogeneous
Newton’s iterate is given by

NE 4 5y (@, B,7) = (a + A\B,8 — A&,z — &),
(z,z)

((BA — aB)~}(aA + BB)z,z)’

&= (BA - aB)"Y((8 - a)A - (a+ \B)B)z.

A=

Proof. The subspace (a, 8,z)" consists in those couples (&, 3, &) € C2 x C™ satis-

fying (&, ) = 0 and (&, 3) = A(—3,a). Thus (a,3,z)* has dimension n. We also
have

DFa,p)(a, B,2)(¢&, B, %) = (BA — &B)z + (BA — aB)i.
To compute Newton'’s iterate we have to solve the following system:
(BA — aB)z + (BA — aB)i = (BA — aB)z,
(&,8) = A(—B,a) and (&,z)=0.

Since (a, B) is not an eigenvalue, the matrix (34 — aB) is nonsingular. Multiplying
the first equation by (3A — aB)~! and then taking the scalar product with z gives

M(BA — aB)™(aA + BB)z,z) = (z,7),
and we are done. O

We now compute the condition number for the gep. According to Definition 4,
when (@, 3, z) is an eigenpair of (A, B) then

/—"(Aa B,a, ,Ba .’L‘) = “DF(A,B)(aaﬂv x)lza’ﬁ,z)L ”(a,ﬂ,z)‘

In Dedieu [3] a similar computation is given, but the condition number of the
eigenvalue and the condition number for the eigenvector are computed separately.
We prove here that the condition number for the eigenpair is equal to the maximum
of 1 and the condition number for the eigenvector.

Proposition 6. Let (A, B) be a regular matriz pair, (a; 3) € C? and x € C™ both
non-zero with

(BA—aB)x=0 and Az #0.

Suppose that (a, B) is a simple eigenvalue of the pair (A, B), i.e., a simple root of
the polynomial det(BA — aB). Then

H(A, B, B,2) = max (1, ]| (Wazy (BA - aB)l) " I (laf? +18/2)2)

with TI 451 the orthogonal projection over (Ax)*.

Before proving this proposition we make some comments.

1. For an eigenpair (a, 3, ) of (A, B) we always have Az # 0 or Bz # 0, since
the pair (A, B) is regular. When both are nonzero then(Az)! = (Bzx)', since
BAz = aBzx.
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2. u(A,B,a,B,z) is invariant under scaling on both the eigenvector and the
eigenvalue. It is, in fact, defined on the variety

V = {(4,B,a,8,1) € M,(C)? x P(C?) x P(C") : (A — aB)z = 0}.

This is a consequence of Lemma 1 and the definition of u.
3. The condition number is invariant under unitary transformations:

w(A, B,a,B,z) = u(V*AU,V*BU, a, 3,U*z)

for any unitary matrices U and V. We do not prove this fact here; it is a consequence
of the definition of y, of the chain rule and the unitary invariance of the spectral
norm for matrices.

4. The linear operator II( 4,1 (BA — aB)|,+ is nonsingular if and only if (o, 3)
is a simple eigenvalue of the pair (4, B). See Dedieu [3], Lemma 4.1, for a proof of
this fact.

Proof of Proposition 6. By the invariance property under scaling we can suppose
that || +|8)> = 1 and ||z|| = 1. By the unitary invariance property, using the
Schur decomposition for a matrix pair (see Dedieu [3] or Stewart-Sun [15], Chap. 6,
Theorem 1.9) we may suppose that z = ej, the first basis vector in C*, and

a a* B8 b*

DF(4,5)(e 8,2)(&, B, %) = (BA — &B)x + (BA - aB)i.
When (&,8) L (o, 8) and & L = we can write

(6,6) = A(~B,a) and &= (;)

We have

so that

Ch e A (1 0 A
DF(A,B)(a’ﬁax)(a’ﬂ’x) = ((ﬂx‘i _ aé)y) = (0 BA — aB) <y) .
The condition number is equal to
”DF(A,B)(O" ﬂa :L‘)I(_a{ﬁYz)L ”(a,ﬁ,z)-

Since |a|*+|8|? = 1 and ||z|| = 1, the endomorphism norm involved in this definition
is the usual spectral norm, so that

(A, B, B,2) = max (1,|(84 - aB) "]} .
To conclude we just notice that
,BA - aB = H(Az)_]. (,BA - aB)|z; .
O

We now give an estimate for v(F4, ), @, 8, ) when (o, 3) is a simple eigenvalue
of the pair (4, B).

Proposition 7. Under the hypothesis above

1 1/2
7(F(A,B)’a’ ﬁ,l‘) < max <1a aﬂ(AvaawB’z) (”A”2 + ”B”2) / ) .
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Proof. We first suppose that |a|? + |8|? = 1 and ||z|| = 1, since, by Proposition 2,
v is invariant under scaling. We have

D*F(a, B,2)(é1, b1, 81)(62, Ba, #2) = (B2A — &2 B)irn + (B1A — 61 B)iz,
so that, when (di,ﬂi) = j\i(—B, a),i=1,2,
= (@A + BB)(hai1 + A 2).
Since (o, 8) and z are normalized, we have

1Dl B, )l g = | max (@A +BB) (Aot + M)l = laA + BB,

because
Aoty + Aol < [Aalll@a ]l + [Arllg2ll < (Al + [2101%) 2 hef? + l22)%)2 = 1.

This gives

1 _
AP 0,00,2) = max (1, D (@, 8,2y D P, By o)
1 _
< max (1, 344, B, fua) a4 + BB )

1 2
< max <1, §;¢(A,B,Ot,ﬁ, z) (141* + ||B||2)1/ )) :

a

Proof of Theorem 6. We put together Theorem 5, Proposition 6 and Proposition 7

to obtain the required estimate. d
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