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Abstract

This work studies the diagonalization of second degree polynomial matrices. First, all
the concepts needed to understand the theory on this type of matrix are defined. Then,
the most important working tools for solving the problem are introduced: the Smith
canonical form and the linearization of polynomial matrices. Finally, it is deduced for
which 2nd degree matrices there is a diagonalization.

Resum

En aquest treball s’estudia la diagonalitzacié de matrius polinomials de segon grau. En
primer lloc, es defineixen tots els conceptes necessaris per entendre la teoria d’aquest
tipus de matrius. A continuacié s’introdueixen les eines de treball més importants
que permeten resoldre el problema: la forma canonica de Smith i la linearitzacié de
matrius polinomials. Finalment, es dedueix per a quines matrius de 2n grau existeix
una diagonalitzacié.
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Chapter 1

Introduction

Polynomial matrices are a very useful tool in many areas. Several systems in a vari-
ety of disciplines are described by matrix polynomials [12]. This work is focused on
the diagonalization of this type of matrices, particularly in diagonalization of second
degree polynomial matrices.

Before digging into the mathematical study, let us name some applications of polyno-
mial matrices to highlight their importance and to understand the motivation of this
study. To start, many differential equations can be written as polynomial matrices.
Two important areas where second order differential equations arise are the fields of
mechanical and electrical oscillation. They are also very useful in signal processing
and control theory [I2]. Therefore, having a deep understanding of their properties,
including their eigenvalue structure, helps solve problems, as can be seen in [12], more
straightforwardly.

The term matrix was, according to Encyclopedia Britannica, first introduced by the
19th-century English mathematician James Sylvester. Though it was Arthur Cayley,
a friend of his, who developed the algebraic aspect of matrices in two papers in the
1850s. The first theory on polynomial matrices appeared in the following decades. As
a reference, we know the Smith canonical form for this type of matrices was obtained
by F.G. Frobenius in 1878.

These matrices share a lot of properties with matrices whose elements are coefficients
on a field F and with polynomials with coefficients on a field ' as well. Their com-
mon ground and similarities have helped construct most of what we know about them
nowadays.

However, the development of the theory is far from perfect and many problems re-
main unresolved. One of these is their diagonalization. Although this problem has
been tackled by various mathematicians in recent years and it has been solved for
matrices of first, second, third and fourth degree, it remains open for higher degrees.

This work is focused on second degree diagonalization [10], [I3] and is divided mainly
into two blocks. We will begin by illustrating the theory on which the problem is based
and then, we will focus on its solution.



The general structure of the report is the following: The notation is introduced in
Chapter 2. Chapter 3 includes the definition and the main aspects of polynomial ma-
trices and describes the basic arithmetics.

In Chapter 4, the canonical form into which a polynomial matrix can be transformed is
presented, precisely the Smith canonical form. It also includes relevant concepts such
as equivalence and similarity and introduces invariant polynomials and elementary di-
visors. In Chapter 5, before digging into the main matter of the work, the linearization
of polynomial matrices is explained.

Once the theory is constructed, the diagonalization of second degree polynomial ma-
trices will be discussed in Chapter 6.



Chapter 2

Notation

Before delving into the subject, let us introduce the notation and terminology that
will be used.

e Unless otherwise stated we assume that all the matrices are defined in the field
F=CorR.

e We will denote by F[A] the set of polynomials with coefficients in F.

F™*™ stands for n x m matrices with elements in F and F"*™[\] stands for n x

m polynomial matrices whose components are polynomials in F.

e The elements of A(X) e F"*™[\] are denoted by a;;(A), 1 <i<n,1<j<m. Ifn=
m, its adjoint matrix is expressed by Adj(A(N)), its inverse is denoted by A71(\)
and its determinant by det(A())). In addition, we will denote by deg(A(\)),
rank(A (X)) and dim(A())), its degree, rank and dimension respectively.

e Given A € F"*"[\] we represent its transpose by AT. If, in particular, F = C
then we denote by A* its conjugate transpose.

e We denote by I the n x n identity matrix. When denoting the identity matrix of
any other order, say k, we will denote it by I.



Chapter 3

Polynomial matrices

3.1 Definition and main aspects

Given F = R, C, a polynomial matriz or A\-matriz, is a rectangular matrix A(\)
= (ai;j(A)) € F"*™[A] whose elements a;;() are polynomials in A. In this work
we will only consider square matrices (i.e. n = m).

Now, let us consider

CLH()\) alz()\) aln()\)
AQN) = CLQl‘(A) agg'()\) agn‘()\) EF"XR[)\]

() @) o am(V)

Observe that when the elements of A(\) are evaluated for a particular value of
A, say A = Ao, then A(X\g) e F"*"™.

This matrices are not only called polynomial matrices because their elements are
polynomials but also because they can also be written in the following form

AN) =Ag+ Aad + o+ AN e FP ]

where A; e F"*" and r = max (deg(a;j()))).

The degree of a A-matrix A(\) is defined to be the greatest degree of the poly-
nomials it contains and is denoted deg(A())), therefore r = deg(A(N)).

If A, = I, then A(])) is said to be monic.

Example 3.1.



In this case, deg(A(\)) = 3.

Remark 3.2. Matrices whose elements are scalars, A € F"*", can be viewed as
A-matrices with zero degree.

Definition 3.3. A(\) e F"*"[\] is said to be nonsingular if det(A(\)) # 0. FElse
if det(A(X)) = 0, then A(X) is said to be singular.

Example 3.4. Let

_ A+1 A+3 2% 92
A(A)_()\2+3>\+2 )\2+5)\+4)€F (A

then
det(AN)) = A+ 1D)(AZ+5X+4) = (A2 +3X+2)(A+3) = —2X -2 £ 0.
Therefore, A()) is nonsingular.
However, the matrix
_ A+1 A+3 2%2
B = ()\2+3)\+2 )\2+5/\+6) S

is singular because
det(B(A)) = (A+1) (A2 +5X+6) — (A2 +3X+2)(A+3) =0.

Definition 3.5. A polynomial matriz A(X\) € F"*"[\] is said to be invertible if
there is a A-matriz B(\) € F**"[\] such that A(A\)B(A\) = B(A)AX) =1, i.e.
B(\) = A(\)"L e Fr*n[A].

Proposition 3.6. ([4]) A A\-matriz A(\) e F"*"[\] is invertible if and only if
det(A(\)) e F~ {0}.

Proof. If det(A()\)) = ¢ # 0, then the entries of A™1()\) = mAdj(A(A))T

are equal to the minors of A(\) of order n - 1 divided by ¢ # 0 and hence are
polynomials in A. Thus A(\)™t e F**"[\]. Conversely, if A()) is invertible, then

1
ANATTN) =T = det(AN))——— =1
(VA () = 1 = det( AN T s
Thus, det(A(X\)) = ¢, with c#0. O
A A-matrix A(X\) € F?*"[\] such that det(A())) e F~ {0} is also referred to as a
unimodular A-matrix.

Example 3.7. Let

0 0 1
then, det A(A\) = 1 and therefore A()) is unimodular. In this case,

1 A -2\
A()\)(O 1\ )6F3X3[A]

I =X A +2)2
Aty =1o0 1 A e PN
0 0 1



3.2 Arithmetic with matrix polynomials

Let us now define the basic arithmetic operations for polynomial matrices.

3.2.1 Sum

Let A\) = L N A; € FP*"[\] with deg(A(M) = 1, and B(\) = Y7, \'B; €
F**"[\] with deg(B(A\)) = m, then obviously

AN + B = mrarbm N4, + B;) e P A],

Thus, deg(A(A) + B())) < max(l, m).

3.2.2 Product

Considering A(X) e F"*"[A] and B(X\) e F"*"[\] as above, we define the product
of polynomial matrices as follows.

AN)B(A) = S St AiBjX™ e F [ A]
and deg(A(A)B(A)) <1+ m. Clearly,
det(A(N)) # 0 or det(B()\)) # 0 = deg(A(M)B(A)) =1+ m.

As previously stated, we are only considering square matrices on this paper.
However, the reader should know the product is also applicable to non-square
matrices. In addition, it shall be noted that the product is not commutative.

3.2.3 Division

Let A(X\) e F***[\] with deg(A(X)) =1, and let B(\) e F**"[\] with deg(B(\))
= m and det(B;) # 0. Suppose that there exist Q(A), R(A\) e F"*"[\], with R())
= 0 or deg(R()\)) < m, such that

AN) = Q(N)B(A) + R(N).

We call Q(\) a right quotient of A(X) on division by B(A) and R(\) is a right
remainder of A(\) on division by B(\).

Similarly, Q, R()\) € F**"[\] are respectively a left quotient and left remain-
der of A(X) on division by B(A) if

A(N) = B(M)Q() + R(A)
with R(\) = 0 or deg(R()\)) < m.

If R(A\) = 0, then Q(A) is said to be a right divisor of A(\) on division by B(A).
Similarly if R(\) = 0 then Q()) is said to be a left divisor of A(\) on division
by B(A).



Example 3.8. Let us examine the right and left quotients and remainders of
A()) on division by B(\), where

MEXZ+A-1 M+A2+0+2 9%
A(/\)z( 203 — ) 202+ 2) )EF Al

and )
(A +1 1 2x2
B(\) = ( N \2 +)\) e F“ %[ )]

Note first that B(\) has an invertible leading coefficient.

Bs = ([1) (1)) and det(By) =1

Now observe let us calculate the right and left quotient and remainders.

Let us start with the right division. We want to find matrices Q(XA), R()) «
F2*2[\] such that
A(N) = Q) B(A) + R(A)

s A()\) = (QH Q12)B(A) + (7‘11 7“12)

q21 422 21 T22

MEAZ A -1=q (A2 +1) +qrad+r3

M2 A +2=q11 +qra(A%+ ) + 719

2X3 =X = a1 (A2 + 1) + goa A + 791

202 42X = o1 + qaa( A% + \) + 799
Solving this system it is found that

2 _ 2
AN = ()\QA L 2 1) (A Y )\) ’ (—25)\)\ 252&3) = QB+ ROV,

therefore () is not a right divisor of A(X).

Following a similar process it can be seen that

2 2
A(A)=(A N Afm) (AA_1 Ajl) - BOQW).

Thus, Q(\) is a left divisor of A(\).

We must now prove that given two matrices A(X), B(A) e F"*"[\], there do exist
quotients and remainders as defined. When we have done this we shall also prove
their uniqueness.

The proof of the next theorem is a generalization of the division algorithm for
scalar polynomials.

Theorem 3.9. ([J]) Let A(\) = X!y N A; e F"*"[A], B(A) = X1 N1 B; e F"* [ \]
with deg(A(\)) =1, deg(B(\)) = m and det Bp# 0. Then there exists a right
quotient and right remainder of A(X) on division by B(\) and similarly for a left
quotient and left remainder.



Proof. If 1 < m, we have only to take Q(A\) = 0 and R(A\) = A(\) to obtain the
result.

If 1 > m, we first "divide by” the leading term of B(A): B, A™. Observe that the
term of highest degree of A;B,IA"™B()\) is just A;\!. Hence

AN) = AIBINT™B(A) + AW (),
where A (X)) e F***[A] and deg(AM (X)) =1; <1-1.
Writing A () in decreasing powers, let

ADN) =AY AV v0, 1<

If ;> m we repeat the process, but on A (\) rather than A()) to obtain

AD) = AV BN BV + AP ()

where
AON) = APN2 4 AP, AP 20, 1<l

In this manner we can construct a sequence of matrix polynomials A(X), A (),
A®)(N), ... whose degrees are strictly decreasing, and after a finite number of
terms we arrive at a matrix polynomial A(’")()\) of degree [, < m, with [,,_y > m.
Then, if we write A(\) = A ()), we have that

AED) = AP VB I B + AP (), s=1,2,.,m
Combining these equations, we obtain

AN = (BN + AV BRI 44 AT D BNy B(A) + AT ().

The matrix in parentheses can now be identified as the right quotient of A(\) on
division by B()), and A()()) as the right remainder.

The existence of a left quotient and left remainder can be similarly proved. [

Theorem 3.10. ([9]) With the hypotheses of Theorem the right quotient,
right remainder, left quotient and left remainder are each unique.

Proof. Let us suppose that there exist matrix polynomials Q(\), R(A) and Q()),

R(\) such that

A(N) =Q(N)B(A) + R(N)
and
A(N) = Q(N)B(A) + R(N)

where deg(R(\)) < m and deg(R()\)) < m. Then



(Q(N) - Q(N)B(N) = R(A) - R(N).

If Q(\) # Q()), then deg((Q(A) - Q(A\)B(N)) > m. However, deg(R()\) - R(\))
< m. Therefore, the equation above does not hold and the uniqueness is proved.

A similar argument can be used to establish the uniqueness of the left quotient
and left remainder. O

Division by a linear divisor

Now we consider the special case in which a divisor is linear (i.e. a matrix
polynomial of first degree).
First, note that when discussing a scalar polynomial p(\) € F[A], we may write

p()\) = al)\l + al,l)\Fl +...+ag= /\lCLl + )\lilal,l + ...+ ag.

For a matrix polynomial with a matrix argument, this is not generally possible.
If A(N) e F*"*"[A] and B € F"*", we define the right value A(B) of A(\) at B by

A(B) = 4B '+ A1 B+ L+ Ag e T
and the left value A(B) of A(\) at B by
AB)=B'Aj+ B A + ...+ Ag e F™*™,
The reader should be familiar with the classical remainder theorem:

Theorem 3.11. ([9/) On dividing the scalar polynomial p(\) € F[A] by A - b,
the remainder is p(b).

We now prove an extension of this result to matrix polynomials. Note first that
AL - B e F**"[\] is monic.

Theorem 3.12. ([9]) The right and left remainders of A\) = Yl o NA; €
F**"[\] on division by M\ - B are A(B) and A(B), respectively.

Proof. The factorization
NI-BI =N+ XN72B+...+\B72+ BI"1)(\ - B)

can be verified by multiplying out the product on the right. Premultiply both
sides of this equation by A; and sum the resulting equation for j = 1, ..., 1. The
right-hand side of the equation obtained is of the form C(\)(AI - B), where C())
= YL Aj(VTHT + X2 B+ -+ ABT72 + BITY). The left-hand side is

l o o o1 .
Z AN - Z A;B = Z AN - Z A;B7 = A(X\) - A(B).
j=1 J=1 Jj=0 Jj=0

9



Thus,

A(X) =C(N)(M -B) + A(B)
The result now follows from the uniqueness of the right remainder on division of
A(X) by (M - B). The result for the left remainder is obtained by reversing the

factors in the initial factorization, multiplying on the right by A;, and summing.
O

Definition 3.13. Suppose A(X) e F"*"[A]. A matriz X e F"*" such that A(X)
= 0 (respectively, A(X) = 0) is referred to as a right (respectively, left) solvent
of A(N).

Corollary 3.14. ([9]) A polynomial matriz A(X) € F"*"[\] is divisible on the
right (respectively, left) by A - B € F"*"[\] with zero remainder if and only if
B e F™*™ is a right (respectively, left) solvent of A(X).

This result provides a proof of the Cayley-Hamilton theorem.

Theorem 3.15. ([9]) Let A € F™"*™ with characteristic polynomial c()\), then
c(A) = 0.

Proof. Define B(A\) = Adj(AI - A) e F**"[\] and observe that deg(B(\)) = n -
1 and that
(A= A)B(\) = BO)(M = A) = ¢(A\)I € F"*"[)\]

Now, deg(c(A)I) = n and is divisible on both the left and the right by A\l - A,
and c(A) = 0. O

Corollary 3.16. ([9]) If f e F[A] and A € F™*™, then there exists a polynomial
p € F[A] ( depending on A) with deg(p) < n such that f(A) = p(A).

Proof. Let f(A) = q(A)c(A) + r(A), where ¢()) is the characteristic polynomial
of A and r(\) = 0 or de g(r(\)) < n-1. Then f(A) = q(A)c(A) + r(A) and, by
Teorema [3.15] f(A (A) O

3.3 Jordan Structure

Definition 3.17. Let A(X) e F"*"[A] and Ao € F. We define rank(A (X)) to be
the rank over F of the matriz A(X\) evaluated at \g.

Definition 3.18. )\ € F is an eigenvalue of A(\) if there exist a vector X # 0
e F"*L such that A(\g)X = 0. All vectors X e F"*! satisfying A(Xo)X = 0 are
called eigenvectors of A(X) corresponding to the eigenvalue \o. In particular,
note that

Z={Xo€F | det(A(Xo)) =0}.

is the set of all eigenvalues of A(\).

10



Definition 3.19. The integer p = rank(A(N)) — rank(A(No)) is known as the
geometric multiplicity of Ao, which is equivalent to the number of linearly inde-
pendent eigenvectors associated with it. The amount of times Ao appears as a
root of det(A(\)) is its algebraic multiplicitity f.

Remark 3.20. In general, the algebraic multiplicity and geometric multiplicity
of an eigenvalue can differ. However, the geometric multiplicity can never exceed
the algebraic multiplicity.

Definition 3.21. Given an eigenvalue \; € F, it is called semisimple if its alge-
braic and geometric multiplicities coincide.

Example 3.22. Let A()\) € F3*3[\] be the same matrix as in Example

det(A(N)) =3X° = X° = A°(3A-1)

therefore, the eigenvalues of A(\) are \; = 0 with algebraic multiplicity 5 and
Ao = % with algebraic multiplicity 1.

Let us now calculate its corresponding multiplicities and associated eigenvectors.
o We start with \; = 0. First observe that rank(A())) - rank(A(0)) = 2,

the geometric multiplicity of A;. This means there exist 2 eigenvectors
associated to this eigenvalue. To find them we solve the following equation:

0 0 1\/=x 0
AW0)=10 0 O]ly|=]0] <= =z2=0
0 0 0/\z 0

Therefore, the two eigenvectors are (1, 0, 0) and (0, 1, 0).

e Now consider Ay = % First observe that rank(A (X)) - rank(A(%)) =1, the
geometric multiplicity of As. This means there exists a unique associated
eigenvector. To find it we solve the following equation:

AG) =
0

_ 1
Z——g.%'

Therefore, the unique eigenvector is (1, 0 , —%).

N~ owi=
W= o =

1 8 sT+iy+2=0
yil= < l 0
z 9

WO | =

In Chapter 6 we will explore the diagonalization of second degree polynomial
matrices defined as

A(N) = AoA% + A A+ Ag e V[ )]

where Ag, Ay, Ag € CP*™,

To accommodate cases where det(Az) = 0, we may admit the point at infinity
as an eigenvalue of A(\).

11



Definition 3.23. Let A(\) = Xl_g A\ A; e F**"[\] and consider the matriz
Lo
Ac(N) = DN A e FP A
i=0

This is called the reverse or dual polynomial of A(N\), and notice that A, =
MA(L/N).

Remark 3.24. If \ # 0 is an eigenvalue of A,(\) with geometric and algebraic
multiplicities p and fi, then % is an eigenvalue of A(\) with the same multiplici-
ties.

Definition 3.25. We say that A(X\) € F**"[A] has an eigenvalue at infinity if
A(N) e F"*"[A] has an eigenvalue X = 0.

Remark 3.26. Since A,(0) = A;, A(\) has an eigenvalue at infinity if and only
if A; is singular.

Lemma 3.27. ([13]) Let AN)X\_ o N A;_; e F**"[\], and let ny and ne, be the
sum of the algebraic multiplicities of its finite and infinite eigenvalues. Then,

In=n¢+ne (3.3.1)

where | = deg(A(\)) and n = dim(A(N\))

12



Chapter 4

Canonical form of a
polynomial matrix

In this chapter our immediate objective is the reduction of a matrix polynomial
to a simpler form by means of equivalence transformations, which we will now
describe.

4.1 Elementary operations of a polynomial matrix

Now we shall introduce the elementary operations on A(\) € F**"[\]:

1. Multiplication of any row (column) by a number c € F \ {0}.
2. Interchange of any two rows (columns).
3. Addition to any row (column) of any other row (column) multiplied by an
arbitrary polynomial b(\) € F[A].
These three operations are equivalent to a multiplication of the polynomial ma-
trix A(A) on the left by the following square matrices of order n.

We will first define the left elementary operations which are particularly per-
formed on rows.

1. Multiplication of any row by a number ¢ € F \ {0}.

1

E = c e I "A]

13



2. Interchange of any two rows.

1

B = P T[]

1

3. Addition to any row of any other row multiplied by an arbitrary polynomial
b(A) € F[A].

E/// — c ann[k]

1

Similarly we can define the right elementary operations, which are performed on
the columns. The matrices corresponding to them are the same as for the left
operations but transposed. We will call them 7", 7" and T"".

The matrices corresponding to either left or right elementary operations are called
elementary matrices. Note that these matrices are unimodular and therefore their
inverses are also elementary matrices.

4.2 Equivalence of polynomial matrices

Definition 4.1. ([5/) Two matrices A(A), B(A) e F"*"[\] are called
1. left-equivalent if B(\) can be obtained from A(\) by means of left elementary
operation, i.e. B(A\) = P(A)A(X).
2. right-equivalent if B(\) can be obtained from A(A) by means of right ele-
mentary operations, i.e. B(A) = A(A)Q(A).
3. equivalent if B(A\) can be obtained from A(A) by means of left and right
elementary operations, i.e. B(A) = P(A)A(XN)Q(N).

where P(\) and Q(A) € F**"[A] are unimodular matrices.

Note that we are using the fact that every P(\)e F"*"[\] can be represented as
a product of elementary matrices. We will see this in Corollary

Definition 4.2. An equivalence transformation s the process through which a
matriz A(X\) € F**"[\] is transformed to an equivalent matriz A(X) = P(A)A(N)Q(N\),
where P(A) e F"*"[A] and Q(X\) e F"*"[\] are unimodular.

14



Remark 4.3. Equivalence between matrix polynomials is an equivalence rela-
tion.

From this moment on, we will denote equivalence between two matrices A(\),
B(\) e F"*"[A] by A(A)~B(\).

Example 4.4. Let us show that the matrices

A(A) = ()\2)‘_/\ /\)‘2‘*‘_11) EIEQXZ[)\] and B(/\) — ((1) 8) EIFZXZ[/\]

are equivalent and find its transforming unimodular matrices.
Let us start by simplifying A(\). First, we apply rows = rows — (A - 1)row;:
A A+l
0 0 )
Now, applying columns = columns + (—1)column, we obtain
Al
0 0)

Finally, we make the following subtraction: columni = columni — Acolummnso
obtaining the matrix

(8 é) — BO~A(N).

Translating the performed operations into elementary matrices, we can calculate

Q(A) and P(X).

O O e e

and

P(A) = (—(Al— 1) (1)) - (1})\ (1)) AL
Therefore the equation
B(A) = P(A)A(M)Q(N)
holds.

Definition 4.5. We define the rank of a matriz polynomial A(X)e F**"[\] to
be the order of its largest minor that is not equal to the zero polynomial. Note
that if A(\) e F"*"[\], then it is nonsingular if and only if rank(A(X)) = n.

15



Proposition 4.6. ([94]) The rank of a matriz polynomial is invariant under
equivalence transformations.

Proof. Let A(X), B(A\)e F"*"[\] and suppose A(A)~B(\). Then there exist uni-
modular matrices P(\) e F**"[A] and Q(A) € F"*"[\] such that

B(A) = P(M)ANQM).

Apply the Binet-Cauchy formula twice to this equation to express a minor b(\)
of order j of B(\) in terms of minors as(\) of A(\) of the same order as follows
(after a reordering):

b(>‘) = ZPS(A)GS(A)QS()\) (4'2'1)

where ps(A\) and gs(\) denote the appropriate minors of order j of the matrix
polynomials P(\) and Q(\), respectively.

If b(A\) # 0 is a minor of B(\) of the greatest order r (that is, rank(B())) = r),
then it follows from Eq. (4.2.1)) that at least one minor as(A) (of order r) is a
nonzero polynomial and hence rank(B(\)) < rank(A(X)).

However, applying the same argument to the equation
A =PV BMHQN) T,

we see that rank(A(\)) < rank(B(\)). Thus, the ranks of equivalent polynomial
matrices coincide. 0

4.3 The Smith Canonical Form

The main goal of this section is to show how to obtain the simplest form of any
A(N\) e F"*"[A] by means of left and right elementary operations. In more detail,
it will be shown that any A(\) € F**"[\] with rank(A()\)) = r is equivalent to a
diagonal matrix polynomial

SO\ = diag[ir(N), is(A), ryir(A), 0, ..., 0] € F""A], (4.3.1)

in which i;()) is a nonzero monic polynomial for j =1, 2, ..., r, and ;-1 (A)]i;(A),
j=2,3,...,r. S(A) is known as the Smith canonical form of A(\). Note that if
some of the polynomials i;(\) are (nonzero) scalars, then they must be equal to
1 and be placed in the first positions of the canonical matrix. Thus, the Smith
canonical form of A(\) e F"*"[A] with rank(A())) = r is generally

S(A) =diag[1,...;1,ix(N), ..., ir(A),0,...,0] e F**"[A].

Example 4.7. An example of a matrix with Smith canonical form is the follow-
ing:

1 0 0 0
0 A-1 0 0 5

AN=1g "o a1 o | FTIN
0 0 0 (A-1)



Theorem 4.8. ([4]) Any A(\) € F"*" is equivalent to a polynomial matriz of
Smith canonical form.

Proof. We may assume that A(\) # 0, for otherwise there is nothing to prove.
The proof is merely a description of a sequence of elementary transformations
needed to reduce successively the rows and columns of A(\) to the required form.

Step 1: Let a;;(\) # 0 be an element of A(X) of least degree; by interchanging
rows and columns (elementary operations of type 2) we make it into the element

all ()\) .
For each element of the first row and column of the resulting matrix, we find the
quotient and remainder on division by a11(\):

a;(A) = a1 (N)qi; () +715;(A)  5=2,3,..,n
ail()\) = au(/\)qz‘l()\) + Tﬂ()\) = 2, 3, e n

and apply the following transformations (elementary operations of type 3):

column;j = columnj — qij(X)columny,  (j=2,...,n)
row; = row; — q;1(A)rows, (i=2,....,m)

Then the elements a1;(\),a;1(\) are replaced by r1;(\) and 7431 ()), respectively
(i, j = 2, 3, ..., n), all of which are either the zero polynomial or have degree less
than that of a11(\). If the polynomials are not all zero, we use an elementary
operation of type 2 to interchange aj1(A) with an element 71;()) or r;1(A) of
least degree.

Now we repeat the process of reducing the degree of the off-diagonal elements
of the first row and column to be less than that of the new aj1(\). Clearly,
since the deg(aj1(\)) is strictly decreasing at each step, we eventually reduce the
A-matrix to the form:

an()\) 0 0

0 an(d) - am(Y) (4.3.2)

0 ap(d) ~ am())

Step 2: In the form of there may now be nonzero elements a;;(\), 2 <1,
j < n, whose degree is less than that of ai1(\). If so, we repeat Step 1 again and
arrive at another matrix of the form (3.1) but with the degree of a;1(\) further
reduced. Thus, by repeating Step 1 a sufficient number of times, we can find a
matrix of the form that is equivalent to A(XA) and for which a;;(A) is a
nonzero element of least degree.

Step 3: Having completed Step 2, we now ask whether there are nonzero elements
that are not divisible by a11(X). If there is one such, say a;;(A) we do

colummny = columny + column,,
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find remainders and quotients of the new column; on division by a11(\), and go
on to repeat Steps 1 and 2, winding up with a form (4.3.2]), again with aq1())
replaced by a polynomial of smaller degree.

Again, this process can continue only for a finite number of steps before we
arrive at a matrix of the form

a(d) 0 0
0 b2(N) - (M)

0 b)) - bu(V)

where, after an elementary operation of type 1 (if necessary), a;(\) is monic and
all the nonzero elements b;;(\) are divisible by a;(\) without remainder.

Step 4: If all bj;(\) = 0, the theorem is proved. If not, the above matrix may
be reduced to the form

ih(\) 0 0 - 0
0 is(A) 0 o ban(N)
Q 0 033.()\) C3n.()‘) ;

0 0 3 Cn(A)
where az(\) is divisible by a1(\) and the elements ¢;;(\), 3 <1i, j < n, are divisible

by as(A). Continuing the process we arrive at the statement of the theorem; a
matrix like the following:

i1(\) 0 0 0 - 0
0 dg(A) « 0 0 - 0
0 0 ir(A\) 0 0]eF Al (4.3.3)
0 0 0 0 0
0 0 0 0 0
O

Example 4.9. Let us find the canonical form of the following matrix following
the steps shown above.

0 1 A

AN = A A 1 |eF 3]
D WP L B |

First of all we apply Step 1: We want to make the element aq1(\) become the

element of least degree of the matrix. Therefore, we exchange column; and
columns of the matrix and obtain:

1 0 A
A A 1 |eF3*3[)\]
M1 A2-x A%-1

18



Now let us divide a1;(A) and a;1(X) by a11(N) (§, i =2, 3):

a12(A\)=0=1-0
aizs(A)=A=1-)
as1(A\)=A=1-)
azi(A\)=A%2-1=1-(\2-1).

Considering the results of these divisions, we apply the following transformations:

columns = columns — 0 - (\)colummn;
columns = columng — X - columnq
rows = rowsg — \ - row

rows = rows — (A2 — 1)row;

and obtain the matrix

1 0 0

0 A 1- )

0 AM2+X =X +A2+2+1
Observe that aj1(\) is the nonzero polynomial of lest degree, therefore we can
skip Step 2 and, in addition, aza(\), a23(A), as2(N) and asz(\) are divisible by
a11(\), so we can also skip Step 3.

Now, as not all a;;(\) = 0,1 = 2,3, j =2, 3, we continue with the reduction
(Step 4). Observe that aga(A) is the polynomial of least degree between aga(A),
ag3(N), asa(A) and asz(N), as we want. Now we divide ag3(\) and asa(\) by
GQQ(A)I

agg()\) = —)\2 +1= )\(—)\) +1

agz()\) = )\2 + A= )\()\ + 1).

Then we apply the following transformations
rows = rows — (A + 1)rows

10 0
0o X 1.
0 0 2\

Note that deg(ags(\)) < deg(ai1(N)). Therefore, we exchange columny and
columns by applying an elementary operation of second type:

1 0 0
0 1 M.
0 2)2 0

a23()\)=)\=1-)\
aza(N) =202 =1-2)\2

{columng = columng — (=\)columns

and obtain the matrix

Now,
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and by applying the following transformations

{columng = columnsg — X - columny

rows = rows — 2\% - rows

we finally obtain the canonical form of A(\):

100
0 1 0].
0 00

Note that by using left(right) elementary operations only, a matrix polynomial
can be reduced to an upper-(lower-)triangular matrix polynomial B(\) € F™"*"[\]
with the property that if deg(b;;(A\)) =1; (i =1, 2, ..., n) then

1. l; =0 implies that b;;(A) =0 (b;;(A) =0),i=1,2, ..., j- 1, and

2. l]' >0 implies that deg(bU(A)) < l]’ (deg(bﬂ(A)) < ll), i=1,2,..,j-1
The reduction of matrix polynomials described above takes on a simple form in

the important special case in which A(\) does not depend explicitly on A at all,
that is, when A(A)= A e F"*" (i.e. when deg(A()\)) = 0).

Corollary 4.10. ([5]) Consider A(\) € F"*"[A]. If det(A(\)) € F~ {0}, then
the matriz can be represented in the form of a product of a finite number of
elementary matrices.

As we just noted A(A) can be brought into the form

bi1(A) bia(A) - bin(N)

Boy-| Lot e

(4.3.4)
0 0 o ban(N)

by left elementary operations. Since in the application of elementary operations

to a square polynomial matrix the determinant of the matrix is only multiplied

by constant nonzero factors, then

det(A(N)) =c-det(B(M)) = c-b11(A)baa(A)-+-bpn(N) e F N {0},
where ¢ # 0 € IF. Hence,

bii()\)EF\{O} (i=1,2,...,n).

We also know that the matrix is equivalent to the diagonal form (4.3.3)
and can therefore be reduced to the identity matrix I by means of left elementary
operations of type 1. But then, conversely, the identity matrix I can be trans-
formed into A(\) by means of the left elementary operations whose matrices are
E1(X), Ex(N), ..., Ep(X). Therefore

AN = By(N) Byt (A B (NI = Ey(A) Byt (V) E1 ().

The uniqueness of the polynomials i1 (\),...,4-(A) € F[A] appearing in the form
(4.3.3)) is shown in the following section.
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4.4 Invariant Polynomials

We start this section by constructing a system of polynomials that is uniquely
defined by a given A(\) e F**"[\] and that is invariant under equivalence trans-
formations.

Suppose A(A) € F**"[A] with rank(A(\)) = r and let
d;(\) = ged(all minors of A(A) of order j),

wherej=1,2, ..., 1
Clearly, any minor of order j > 2 may be expressed as a linear combination of
minors of order j - 1, so that d;_;(\)|d;()).

Hence, if we define do()\) = 1, then in the sequence do(\), di(N), ..., d.(N),
dj—1(N)|d;(N), j =1, 2, ..., r. Note that for the Smith canonical form

SO\ = diag[ir(N), is(A), .rir(A), 0, ..., 0]

the polynomials described above are respectively
di(N) =i1(A), d2(N) =i1(N)ia(A), ., dr(X) = [Ti;(N)
j=1

The polynomials do(A),d1(N),...,d,(\) are invariant under equivalence transfor-
mations. To see this, let d;(\) and d;(\) denote the (monic) greatest common
divisor of all minors of order j of A()\), B(A) e F"*™[\], respectively. Note that
provided that A(X)~B()), the number of polynomials d;(A) and 0;(\) is the
same.

Proposition 4.11. ([9/) Let A(\), B(\) € F"*"[\] of rank r be equivalent.
Then, with the notation of the previous paragraph, d;j(X) = 0;(X) for j = 1, 2,
ooy T

Proof. Preserving the notation used in the proof of Proposition it is easily
seen from Eq. that any common divisor of minors a;(A) of A(X) of order
j (1 <j<r)is a divisor of any minor b;(\) of B(\) of order j (1 <j <r). Hence
d;(AN)]6;(N). But again, the equation A(A) = P(A\)"'B(A)Q(A)™" implies that
d;(A)|d;(X) and, since both polynomials are assumed to be monic, we obtain

5;(\) =d;(N),  j=1,2,..r

Now consider the quotients

a4 BN 40
B =5 o N0y

In view of the divisibility of d;(\) by d;_1(\), the quotients i;(\) (j =1, 2, ..., r)
are polynomials. They are called the invariant polynomials of A(N). Note that
for j =2,3, ..., 1, 5j_1(N)]i;(N).

72()
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Corollary 4.12. ([9]) Two matriz polynomials A(\) and B(\) are equivalent if
and only if they have the same invariant polynomials.

Proof. The ”only if” statement is just Proposition If two matrix polyno-
mials have the same invariant polynomials, then Theorem [4.8 implies that they
have the same Smith canonical form. The transitive property of equivalence
relations then implies that they are equivalent. ]

Theorem 4.13. ([5]) If in a block-diagonal matrix

every invariant polynomial of A(X) e F"*"[\] divides every invariant polynomial
of B(A\)e F™*™[\], then the set of invariant polynomials of C(\) is the union of
the invariant polynomials of A(X) and B(\).

Proof. We denote by i;(A), ig(A), ..., i,.(A) and i} (A), iy (), ..., i;()\), respectively,
the invartiant polynomials of A(X) e F"*"[A] and B(A) e F™*™[\].
Then

A(N) ~ diag[iy(N), ooy ip(N), 0,...,0],  B(A) ~ diag[iy (N), ... g (A),0, ..., 0]
and therefore
C(N) ~ diag[iy(N), -y ip(N) i1 (A), oeesy (X), 0, ..., 0.

The A-matrix on the right-hand side of this relation is of canonical diagonal form.
The diagonal elements of this matrix that are not identically zero then form a
complete system of invariants of the matrix C(A) e F™*"[A]. O

Example 4.14. Let us now compute (from their definition) the invariant poly-
nomials of the following matrix used in Example

0 1 A
AN =] A A 1 |eF33[A]
M- A2-1 A%-1

First of all we shall calculate the rank of A(\). In order to do so, we will examine
its minors, as we will probably need to calculate them anyways. Let us start with
its unique minor of order 3:

0 1 A

det(AN) =] A A 1 |=0.
Ao M-1 A%-1
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This means rank(A(\)) # 3. Now let us compute all minors of order 2.

M, = )\2)\_1 )\21_1 :()\2_1)()\—1)» My = )\2)\_)\ )\21_1‘:)\2()\_1)7
v P R 7 R ORI
N R T PNV SRR i)
My = | i‘:l—)@, MgZ‘?\ i:_v, Mgz‘?\ =2

Not all the minors above are null, therefore rank(A(\)) = 2 and
da(N) = ged(My, My, ..., My) = 1.
Finally, by looking at the elements of the matrix, we deduce
di(\) = ged(0, 1,0, 1, 2=\ \2-1) = 1.

And we always consider dp(\) = 1.

Therefore the invariant polynomials are

dl()\)—l— nd 1 =
do()\)_l_L and 2()\)—

da(A) 1

i1(\) = a1

and the Smith canonical form of A()), as seen in Example is

|

4.5 Elementary Divisors

S O =
O = O
o O O

)EIE‘3X3[)\].

Consider a matrix A(A) € F**"[\] with rank(A())) = r, invariant polynomials
i1(A),i2(N), ..., i (N\) and eigenvalues Aq, ..., \s.

From the Smith canonical form, we deduce
T t B
det(A(N)) = Hz’j()\) = H(/\ = Ap)HF e F[A]
j=1 k=1
where fiy, is the algebraic multiplicity of the eigenvalue Ag.
Moreover, since ij(A)|ij41(A) for j =1, 2, ..., 1-1, it follows that there are integers
mjr, 1 <j <rand 1<k <t, such that

i1(A) = (A= M) (A = Ag) ™12 (A = Ag) ™
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i2(A) = (A= A1) (A = Ag) ™22 (A = A2

ir(A) = (A= A0)"H (A= Ag) ™2 (A = Ag) ™
and fork =1, 2, ..., t,

.
0 <myp <mop <myp < i and ijk=ﬂk.
J=1

Definition 4.15. Each factor (A — \;)"* appearing in the factorization with
mj > 0 is called an elementary divisor of A(X). And each integer mjy, j = 1,
..., 718 called a partial multiplicity of the eigenvalue \j.

An elementary divisor for which mj; = 1 is said to be linear; otherwise it is
nonlinear. We may also refer to the elementary divisors (A — Ag)™* as those
associated with Ag, with the obvious meaning.

Remark 4.16. The system of all elementary divisors (along with the rank and
order) of a matrix polynomial completely defines the set of its invariant polyno-
mials and vice versa. It follows that the elementary divisors are invariant under
equivalence transformations.

Theorem 4.17. ([9]) Suppose A(X), B(A) e F"*"[X]. Then, A(X\)~B()\) if and

only if they have the same elementary divisors.

Theorem 4.18. ([9]) If A(\) e F"*"[\] and B(\) € F™"*"™[\], then the set of
elementary divisors of the block-diagonal matrix

C\) = (AE))‘) B?)\)) ¢ F(n+m) x (n+m) [)\]

is the union of the sets of elementary divisors of A(\) and B(X).

Proof. Let S1(\) and S3(A) be the Smith forms of A(\) and B()\), respectively.
Then clearly

C(y) = BV (51(()” SQ(ZA)) P\

for some nonsingular polynomial matrices E(A) and F(X). Let (A—Xo)*, ..., (A -
X0)® and (A = XAo)?, ..., (A = \g)P be the elementary divisors of Sj(\) and
Sa(A), respectively, corresponding to the same eigenvalue \g. Arrange the set
of exponents az, ..., ap, B1, ..., B¢, in a nondecreasing order: o, ...,0p, B1,..., 3y =
Yy ooy Vprqs Where 0 < yp < oo <y

From the definition of invariant polynomials it is clear that in the Smith form
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S(A\) = diag[i1(N),...,ir(N),0,...,0] of diag[S1(A),S2(N)], the invariant polyno-
mial i,(\) is divisible by (A = X\g)??*¢ but not by (A - Xg)"*e*!: and i,_1()\) is
divisible by (A = Ag)?*e-1 but not by (A - Xg)*1*!; and so on. It follows that
the elementary divisors of

diag[S1(N), S2(N)],

and therefore also those of C(\), corresponding to Ag are just (A —Aog)",...,(A—
Ao)77+¢, and the theorem is proved. O

Example 4.19. Let

A-3 -1 0 0
4  A+1 0 0

— 4 x4
AN=f g s | FTIA
14 5 1 A
we will now calculate its elementary divisors.
First, we apply rows = rows+Arows :
A-3 -1 0 0
4 A+1 0 0
-6 -1 A-2 -1y

14-6X 5-X XN -2X+1 0

Now applying columny = colummni+(—=6)columny, columnsg = columna+(—1)columny
and columng = columng + (A — 2)column, we obtain

A-3 -1 0 0
4 A+1 0 0
0 0 0 -1

14-6X 5-X XN -2X+1 0

Then, we make the following addition: columny = columny + (A — 3)columns
obtaining

0 -1 0 0
A2 +1 A+1 0 0
0 0 0 -1l

“AMa22-1 5-X A2-20+1 0

Now we do: rows = rows + (A + 1)row; and rowy = rowy + (5 — A)rowy, and we
obtain

0 -1 0 0
A2 -20+1 0 0 0
0 0 0 -1t

A+ 20-1 0 A2-20+1 0

Finally, we apply rows = rows + rows; then row; = (-1)row; and rows =
(-=1)rows. After permuting some rows and columns we obtain:
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10 0 0
0 1 0 0
0 0 (A-1)? 0
0 0 0 (A-1)2

Therefore, its invariant polynomials are 1, 1, (A-1)2 and (A -1)? and it has two
elementary divisors (A -1)? and (A -1)%
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Chapter 5

Linearization of a matrix
polynomial

In this chapter the definition of the companion matrix of a polynomial matrix will be

given and after the concept of linearization will be explained in detail.

For a matrix polynomial A(\) e F**™[\],

l .
A()\) = Z Aj)\j, detA; £ 0,
j=0

we formulate the generalization of the companion matrix:

Definition 5.1.

0 I, 0 0
0 0 I, :
Cy = . 0 c Fln xin
0 0 0 I,
-Ay A1 Ay -Ap

where Aj = Al_lAj forj=0,1, ..., [-1.
Ca is called the (first) companion matrix of A(X).

Remark 5.2. The characteristic polynomial of A(\) satisfies

det(A(N)) = det(My, — C'a)det(Ay).

(5.0.1)

(5.0.2)

This means that the eigenvalues of A(X\) coincide with the eigenvalues of C4. In
addition, the relation ([5.0.2)) says that A()\) and AI — C'4 have the same invariant
polynomials of highest degree. However, the connection is deeper than this, as the

following theorem shows.

Theorem 5.3. The In x In matriz polynomials

AN 0
and M, - C
( 0 I(l—l)n) oA
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are equivalent.

Proof. First define In x In matrix polynomials F(A) and E(\) by

I 0 0 0 Bii1(A) Bia(A) Bis(A) -+ Bo(A)
Al I 0 0 -1 0 0 0
FO)=| 0 A1 I o, Em=| o I )
: : R | : : :
0 0 - =X I 0 0 -1 0

where By(A) = A, Bri1(A) = AB.(A\) + Aj_p—q forr =0, 1, ..., 1- 2. Clearly,
det(E (X)) = +det(A;), det(F (X)) = 1. (5.0.3)

Hence F(\)™! e F**"[\]. Tt is easily verified that

BEOYA - Ca) = (A0 ) o, (5.0.4)
0 g1y
and so
A0 ) By = ) FO)! (5.0.5)
0 Ig-1ym
determines the equivalence stated in the theorem. ]

Remark 5.4. Theorem shows that all the invariant polynomials (and hence all of
the elementary divisors) of A(\) and Al — Cy with degree > 0 coincide.

Definition 5.5. Let A(\) e F*"*"[\] with deg(A(\)) = | and with nonsingular leading
coefficient, then for any matriz \XI — L € F™*"[X] for which \XI — L ~ diag(A(\),
I(1-1yn), is called a linearization of A(X).

Example 5.6. Let us find a linearization for the matrix polynomial

2 _
AQ\) = (AO Aé)

First of all observe that A(\) has a nonsingular leading coefficient

(1 0 2x2
AQ—(O 1)EF .

Now we want to find a matrix L € F4*% such that A\J - L ~ diag[A()), I(1-1yp). We have
seen that A - Cy ~ diag[A(A), I(;_1),]. Therefore we will compute C € F4*4. First,

notice that
1 (10 (0 0 (0 -1
A2 = (0 ik Ao = 0 0 and Al = 0 ol

A _ 1 0\(0 O 0 0
AOzA?lAD:(o 1)(0 0):(0 0)’

28
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s 1 0\(o -1} (0 -1
A12A21A1:(0 1)(0 0):(0 0)'

([ O I\
e-(5 )

and we have obtained a linearization A\l — C4 of A()).

Then

o O O O
o o O

1
0
0
0 0

We can find more linearizations B1 A+ By of A()\) by applying equivalence transforma-
tions to AI — C'4. Thus, for any nonsingular matrices P, Q ¢ F"*" P(A - C4)Q =
Bi\ + By e Fn*In[\] is also a linearization of A()).
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Chapter 6

Second degree diagonalization

In this chapter we will show the characterization of the diagonalizable quadratic matrix
polynomials. In other words, we shall see which are the admissible partial multiplici-
ties of the eigenvalues of diagonalizable matrices A(\) = Ao\ + Ay ) + Ag e F**"[A].
The difficulty of the diagonalization of polynomial matrices is that the degree of the
matrix must be maintained, we are not only looking for a diagonal matrix with the
same Jordan Structure, but with the same degree as well. The presented theory has
been extracted from papers [10] and [13].

Solving the quadratic eigenvalue problem is critical in several applications in control
and systems. As noted in the introduction of this work, several systems in a variety of
disciplines are described by quadratic matrix polynomials

A(N) = AgXZ+ A\ + Ag

where Ag, Ay, Ag € C"*",

Before we begin this chapter let us briefly comment the case for polynomial matrices
of first degree.

Suppose A(A) = AA; + Ag e C"*"[A].
e First, if det(A;) # 0 we can transform A()) to an equivalent matrix A(\):
ATYAN) = ATH AN+ Ag) = TA+ B = A()).

Then, A()\) is diagonalizable if and only if B € C"*" is diagonalizable.

o If det(A;) = 0, then we consider the infinite eigenvalues of A(A). Suppose
A1y oy Aty Aoo € I are the eigenvalues of A(\) with corresponding algebraic multi-
plicities fi;, i = 1, ..., t, oo and partial multiplicities m;;, i =1, ..., t, co. Then

Mij =Mooy =1, 1=1,...,%,00.

We want to show that there exists a diagonal matrix A()) with the same infinite
structure as A(A). We know that all elementary divisors of A(\) have degree =
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1, therefore, if we associate each of them to one of the entries of A(/\), we obtain
a diagonal matrix isospectral to A(\). Therefore A(\) is diagonalizable.

and therefore A()) is diagonalizable.

Let us now focus on the diagonalization of polinomial matrices A(\) = A2+ A1 A+ Ag
e C"*"[A].

Definition 6.1. A system is said to be
e real if Ay, A1, Ag e R"*",

e hermitian or real symmetric if As, Ay, Ao are all Hermitian, or all real and
symmetric.

e diagonal or decoupled if Ay, Ay, Ag are diagonal matrices or equivalently if it
admits an isospectral diagonal system.

Definition 6.2. Two systems will be called isospectral if they share the same Jordan
form; i.e. the same eigenvalues and the same partial multiplicities.

One alternative to solve this diagonalization problem is to reduce the matrix to a
diagonal form so that its eigenvalue structure can be recognized in the diagonal of the
equivalent matrix. There are two major categories of diagonalizable systems.

e The first category, which we will study in Sections 6.1, 6.2 and 6.3, consists of sys-
tems that can be directly decoupled to a diagonal system by applying congruence
or strict equivalence transformations.

In the first case, we are talking about systems A(\) for which there exists a
non-singular matrix U such that L(A)~U*L(A\)U where U*L(A)U is diagonal.

The second case refers to systems A(A) € C"*"[A] for which there exist non-
singular matrices U, V € C"*™ for which L(A)~UL(A)V and UL(A)V is diagonal.

Turns out these relatively simple cases require one of the coefficients Ay, A1, Ag
to be expressed in terms of the other two, and their natural independence is lost.

e The second category, which we will study in Section 6.4, is much wider and
concerns systems for which their linearizations (acting on the larger space C27*27)
are strictly equivalent, meaning systems which can be decoupled by applying
congruence or strict equivalence transformations to the isospectral ”linearization”

ABj - By of A()\), where

(A A (-40 0
b 4), e (00), 0o

while preserving the structure of A(M).

6.1 Diagonalization without linearization

Let us first explore the polynomial matrices of the first category.
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6.1.1 Symmetric and Hermitian systems: reduction by congru-
ence

When reducing a Hermitian or real-symmetric polynomial matrix real eigenval-
ues can arise, then knowledge of the sign characteristic of each real eigenvalue is
required.

Each real eigenvalue has one or more partial multiplicities and a +1 or -1 is
associated with each of them. The eigenvalue has

1. positive type if all the associated numbers are +1,

2. megative type if all the associated numbers are -1.

3. If all the associated numbers are +1 or -1 we say it has definite type, otherwise
it has mized type.

Here, we first admit semisimple real eigenvalues with no restriction on the type.

Lemma 6.3. ([10/) Let AQ, Ay € C™*™ with det(Az} + 0, A; = Ag, AS = Ayp.
Assume that NAs + Ao is diagonalizable with all eigenvalues real. Let

A:diag[A]_I]_,)\QIQ,...7)\5_[5], Szdiag[i[l,ifg,...,ils] (611)

where the size of the identity matriz I; is a partial multiplicity of eigenvalue \; for
each i, and the sign of each term in S is determined by the corresponding +1 or
-1 in the sign characteristic. Then there exists a family of nonsingular matrices
Ve C™"™™ such that

V*AV =S, V*AgV = SA. (6.1.2)

If Vis one such matriz, then so is any matriz VD where D = diag[D1, Da, ..., Ds]
and each D; is unitary with the size of I;.

An analogous result hols in the case Ay, Ag € R™™™. It is only necessary to
use congruence over R and to replace the unitary matrices A; by real orthogonal
matrices. (This is a special case of Theorem 9.2 of [I1].)

Remark 6.4. If, in addition, Ay is positive definite, all eigenvalues of A(\) would

be real and of positive type, then S = I. This is the original case in the paper of
Caughey and O’Kelly [I]. We shall now show a generalization of their theorem.

Theorem 6.5. ([1()]) Let the hypothesis of Lemma|6.3 hold, assume also that all
eigenvalues of NAo + Ay have definite type, and that AT = A,. Then there exists
a nonsingular U € C**™ such that U* AU, U*A1U, and U*AgU are diagonal if
and only if AiM ™ YAg = AgM~'A;.

If, in particular, As, A1, Ay are real and symmetric, then there is a correspond-
ing nonsingular matriz U € R™ ™ such that UT Ay U, UT A1 U, and UT AgU are
diagonal if and only if A1 A5t Ag = AgA5tA;.

Proof. Usin the notation in Lemma from Eq. (6.1.2) we obtain

A7 Ag = (VSVH)(VTFSAV ) =V S2AV L =L (6.1.3)
Ap A3t = (VT*SAV Y (VSV*) = VT*SASV* = V*AU™. (6.1.4)
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If also A1A§1Ao = AoAglAl then A,VAV™' = V*AV* and so
(VA V)A = A(VFALV).

The assumption that all eigenvalues have definite type means Ay, Ag, ..., As in Eq.
are distinct. And it follows that V*A;V is block-diagonal. But, as the
blocks of V*A1V are Hermitian, the unitary blocks of matrix D of Lemma [6.3
can be chosen to further reduce V*A;V to diagonal form.

Conversely, if U*AsU, U*A U, U*AgU are diagonal, it is easily verified that
A1A51A0 = AoAElAl .

The case of real-symmetric matrices Ay, A1, Ag is very similar. O

6.1.2 No symmetry systems: reduction by strict equivalence

For systems which are not Symmetric or Hermitian it is natural to replace the
congruence transformations of A(\) by strict equivalence transformations.

Lemma 6.6. ([10]) Let Az, Ag € C**™ with det(Az) # 0, assume that NAs + Ao
is semisimple, and write a diagonal matriz of the eigenvalues of NAs + Ag in the
form

A = diag[Al-[la )\2-[2) Tty )\SIS]u

where \j # \j when @ # j.

Then there is a family of nonsingular matrices U, V e C**" such that
UAsV =1 and UA)V =A (6.1.5)

If A = diag[Ay, As, ..., Ag] is nonsingular and A; has the size of I, then U, V can
be replaced by A7\U, VA, respectively.

Theorem 6.7. ([10}]) Let As, A1, Ag € C**™ with det(Az) # 0 and assume that
Ao + Ag has n distinct eigenvalues. Then there exist nonsingular U, V e C**"
such that UAsV = I, and UA1V, UAoV are diagonal if and only if AyA;1Aq =
AoAilAl.

Proof. First use Lemma 4.3 to obtain nonsingular U, V € C™*™ such that UAsV
=T and UAgV = A, a diagonal matrix. Then

A'Ag = (VDU AVTH = VAV (6.1.6)

AgAy = (U AV Y)Y (VU) = U AU. (6.1.7)
If also A1 A5 Ag = AgA;' Ay then A1 (VAV™Y) =(U'AU)A; and hence

(UAV)A = A(UAV) (6.1.8)

Since A is diagonal with distinct diagonal entries, this implies that UA;V is also
diagonal, as required. Conversely, if Ap, = UAsV, A1, = UAV, Ay, = UAGV
are diagonal, it is easily verified that A; A, 14, = AoA; L4, O
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We have seen that many systems cannot be diagonalized by strict equivalence
or congruence because a very strong commutativity condition must be satisfied.
Nonetheless, most systems admit a diagonal isospectral system through which
they can be decoupled, will explore this in more detail in the following section.

6.2 Systems with nonsingular leading coefficient

In this section the spectrum of a diagonal matrix A(\) e C"*"[A] with deg(A(X))
= 2 and det(A2)#0 is characterized with the aim of determining necessary and
sufficient conditions for it to admit an isospectral diagonal system.

Suppose A(A) € C"*"[\] with deg(A(\)) = 2 and det(A3) # 0 and let A\q, ..., \; be
its eigenvalues with corresponding algebraic, geometric and partial multiplicities
fii, pi and my;, i =1, ..., t and j = 1, ..., u; respectively. Then:

t
=1
Example 6.8. Let
111 -1 -1 -3/2 0 0 1/2
AN =X|1 0 1]+X -1 0 -2]+]0 0 1
110 -3/2 -2 0 /2 1 0

First note that det(Az) = 1 # 0. Now, det(A(\)) = A2(A-1)%. Therefore A()\) has
eigenvalues \; = 0 and Ay = 1 with corresponding algebraic multiplicities iy = 2
and fig = 4. And condition (C1]) holds.

If in addition, A(\) is diagonal then:

1. p; coincides with the number of entries in the diagonal of A()\) containing at
least one linear factor (A - \;) and

2. the partial multiplicities of \; coincide with the multiplicities of A; in the
entries of A(\). Therefore,

1Smij£2, i=1,..,t, j=1,.. 1, (CQ)
and in consequence, p; > %

Example 6.9. Consider the matrix

A(A):(/\Z(;rl )(\)Q)GCQXQ[)\].

Ajg = I is nonsingular and det(A())) = (A\? + 1)A%. Therefore, its eigenvalues are
A1 =0, A2 =i and A3 = —i. Note that the Smith canonical form of A()) is

S(/\)z((l) )\2(/\—?)(/\+z'))€c2X2[)‘] (6.2.1)

and its elementary divisors are A2, (A —4) and (X + ). Then the algebraic multi-
plicities of A1, Ao and Az are ji; = 2, ig = 1 and 13 = 1, the geometric multiplicities
are u; = 1,1 =1, 2, 3 and partial multiplicities m11 = 2, mao; =1, mg; = 1. The
above conditions 1, 2, 3 stand and p; > %, i=1,2,3.
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Remark 6.10. Note that each linear factor of the elements in the diagonal of
A(N), coincides with an elementary divisor of its Smith canonical form. And each
quadratic elementary divisor is associated with just one entry in the diagonal of
A(N).

For each distinct eigenvalue A\; € C, i = 1, ..., t, we define the positive integers

s; > 0 by writing

’ITLZ']' =

J2 foryj=1,2, ..,
1 forj=s+1, .., .

The total number of quadratic elementary divisors is then

t
p= s (6.2.2)
i=1

and, the n - p remaining entries of A()) contain distinct eigenvalues. So, the
number of linear elementary divisors associated with A; is smaller than or equal
to n - p, finally

%Smsﬂ—zﬂsi. (C3)

Theorem 6.11. ([13]) Let A(\) = As\?+ A1 A+ Ag € C**"[\] represent a reqular
system with no eigenvalue at infinity (det(As) + Oi. There exists a diagonal system

A(\) isospectral to A(X), if and only if , and hold.

Proof. The necessity has been established. To prove the sufficiency, suppose that
(C1)), (C2)) and (C3]) hold and consider the Jordan structure of A(X) as above.

From (C2)) we know that the largest degree of the elementary divisors is 2, so,

each of these divisors could be associated with one of the n entries in the diagonal
of A(XN). To finish the proof we must verify that the number

¢
q = (1i—si) (6.2.3)
i=1
of remaining linear elementary divisors of A(\) is even.

Suppose there are s; quadratic divisors associated with \; then,
285 + i — S; = Wi + 85 = [g (624)

and because of (C1f) and (6.2.2))
t
D i+ p=2n
i=1

so finally

t
Ypi+p=2n-2p
=1
t
> (ui—si) =q=2(n-p)
=1
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Now, condition ensures that the maximum number of linear elementary
divisors associated with \; fori =1, ..., t is n - p. Therefore, the linear elementary
divisors of A(A) can be organized in n - p pairs with distinct eigenvalues so that
the remaining n - p entries in the diagonal of A()\) can be constructed. O

Example 6.12. Let
A+l A+1 5 (1 0 2 1 11
AR = ( A+l /\2+2)\+1) =A (o 1) * A(1 2) * (1 2)
In this case det(A()\)) = (A +1)% so there is a unique eigenvalue: A\; = -1, with

i =4 and p = 1. Therefore, condition 1' does not hold (% £1) and A(\) is not
diagonalizable.

Example 6.13. Now consider

A(A)z/\Q((l) ;)m(:; :?7’)+(; i)

In this case, det(A()\)) = -A(A—1)3. So its eigenvalues are Ay = 0 and \p = 1
with algebraic multiplicities 13 = 1 and fi2 = 3 and geometric multiplicities g1 =0
and ps = 2. Now observe that its Smith canonical form is

A-1 0
S(A):( 0 /\(>\—1)2)’

Therefore its elementary divisors are A\, A—1 and ()\—1)2. Thus, all the conditions
of Theorem are satisfied and A(\) is isospectral to the following diagonal

matrix: (o 1)2 0
(37 o)

6.3 Systems with singular leading coefficient

Now we extend the results Section 6.3 to admit systems with a singular leading
coefficient. In particular, we will see that the results of Theorem can be
applied to any regular matrix even if As is singular (det(A4z) = 0).

Let us begin by illustrating some possible cases that could arise through examples.

Example 6.14. Consider the matrix

T=22+X2 1-22+X? —1+2\-)\? 0
0 A2 0 0 y
AN = 0 0 ) \2 e CH 4[]

0 0 0 -1+ A

with eigenvalues Ay = 0 and A2 = 1 and partial multiplicities mi; = 2, m12 = 2
and mao = 1. Note that the elementary divisors of A(\) are (A —1)2, A2 and
(A=1). Clearly the conditions of Theorem hold (regardless of the eigenvalue
at infinity), and a diagonal matrix sharing the same finite eigenvalue structure as
A(N) is
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A-1)% 0 0 0

. 0 X0 0

AN = 0 01 0
0 0 0 M1

Notice however that the structure at infinity is not preserved. The partial mul-
tiplicity of the eigenvalue at infinity in A(\) is me; = 3, whereas in A(\) we
have me1 = 2 and meo= 1. In fact, as we will now show, there does not exist a
diagonal matrix of degree 2 sharing the same finite and infinite structure as A(\).

Example 6.15. Now consider the matrix

-1+ A 0 0
AN = 2x2-)A2 0 -2+ M| eC33[N].
“9+6A-A2 9-6)+\2 0

Det(A(N) = -(A=1)(A-2)(\ - 3)2 Therefore its eigenvalues are Ay = 1, Ag = 2
and A3 = 3 with algebraic multiplicities iy = 1, i = 1 and i3 = 2 and geometric
multiplicities u; =1,i =1, 2, 3.

Similarly, the algebraic and geometric multiplicities of the eigenvalue at infinity
are equal to 2 and 1, respectively. Clearly the conditions of Theorem hold,
and two diagonal matrices sharing the same finite eigenvalue structure as A(\)
are

“1+X 0 0

A= 0 -2+ 0 and
0 0 (-3+))?
1 0 0

Ay(N) =10 (=2+X0)(-1+)) 0 .
0 0 (=3 +\)?

Notice that only As(\) preserves the infinite eigenvalue structure of A(\).

Remark 6.16. We will say that the matrix A(\) in the Example above is
a diagonal matrix strongly equivalent to A()), i.e. that A(\) admits a strongly
isospectral diagonal system As(\).

Next we derive the conditions for a system to admit a strongly equivalent diagonal
matrix. Let us start by analyzing the structure of systems A(\) which are already
diagonal. Note that, in this case, the diagonal could include not only quadratic
terms, but also linear and constant terms.

Suppose that, in addition to the distinct eigenvalues A; for i = 1, ..., t, the
diagonal matrix A(A) has an eigenvalue at infinity with partial multiplicities
Mool 2 Moo2 2 *** 2 Mooy, Where [, < m is its geometric multiplicity, and let
oo denote is its algebraic multiplicity. Then,

t
> Hi + floo = 21 (C1)
i=1

Remark 6.17. Note that the geometric multiplicity of the eigenvalue at infinity
is the number of constant and linear entries in the diagonal of A()), and its
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algebraic multiplicity is the multiplicity of A = 0 in the polynomial det(A.(}\)),
where A, () is the reverse matrix of A(\).

Clearly then, the partial multiplicities of A; are the multiplicities of \; in the
entries of A(\), and the partial multiplicities of the point at infinity are equal to
2 for any constant entry in the diagonal of A(A) and equal to 1 for any linear
entry. Then

1< Mo €2, 7=1,..., lhoo, (C2)
and, in consequence,
Hi Hoo
> 0o >,
Mg 2 5 H 9

Each quadratic finite elementary divisor (i.e. each partial multiplicity m;; = 2)
is associated with just one quadratic entry in the diagonal of A()\), and each
quadratic infinite elementary divisor (i.e. each partial multiplicity me; = 2) is
associated with just one constant entry. Define also

2 forj=1,2, .. Seo
Mooj =
! 1 forj =8 + 1, ..., lloo-

The number of constant entries in A(\) is then s, and, in consequence, the
N — P — Seo Other entries of A(\) contain two distinct finite eigenvalues or one
finite eigenvalue and the infinite. So, the number of linear elementary divisors
associated with A; is smaller than or equal to n — p — se, finally

ﬂSuiSn—p—sm+si,
% < fhoo $M =D (C3")

Theorem 6.18. ([13]) Let A(\) = Ax)\% + Ay + Ag be a regular system with an
eigenvalue at infinity. There exists a diagonal system A(N) with the same finite

and infinite structure as A(\), if and only if , and hold.

Proof. The necessity is already established.

To prove the sufficiency, suppose that (CT7), (C27) and (C37) hold. From we
know that the largest degree of the elementary finite and infinite divisors is 2, so,
each of these divisors could be associated to one of the n entries in the diagonal
of A(A) as a quadratic entry or as a constant entry respectively. So to finish the
proof we must verify that the number

t
7= (i = $i) + oo — Soo
i

of linear elementary finite and infinite divisors of A(\) is even and, moreover, they
can be organized in n — p — So pairs with distinct eigenvalues (possibly infinite)
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A1 and Agg for k =1, ..., n— p— S, so that the remaining n — p — s« entries in
the diagonal of A()\) can be constructed.

If there are s; quadratic divisors associated with \; and s. quadratic infinite
divisors then,
28; + i — S; = i + S; = [y, fori=1,..1,

2800 + oo — Soo = oo + Soo = [hoo

and because of (C1’) and (6.2.2)

t
Zui+p+um+so@=2n,
1=1

so finally

t
Z/’l‘i_p+uoo_soo:2n_2p_2soo
i=1

¢
(Hi = 8i) + Hoo = So0 = = 2(N =P~ Sco).

i=1

Now condition ensures that the maximum number of linear elementary
divisors associated with \; for i = 1, ..., t, and the maximum number of linear
elementary divisors at infinity is n — p — se, and, in consequence, that the ¢ linear
elementary finite and infinite divisors of A(\) can be organized in n—p— s pairs
with distinct eigenvalues (possibly including the point at infinity). O

6.4 Diagonalization through linearization

Let us suppose A(A) € C"*"[\] admits a diagonal isospectral system. We will
now dig into the problem of generating an isospectral diagonal system by the
application of strict equivalence or congruence transformations to the linearization

AB; - By defined in (6.0.1)). The idea is to find nonsingular matrices U, V € C2"*2"
such that
AB1 - By =U(AB; - By)V (6.4.1)

is the linearization of a diagonal system
A()\) = 1212)\2 + Al)\ + Ao.

The following specific classes of transformations will be considered. Notice they
all preserve the Jordan structures.
Definition 6.19. ([10])
1. A system A(\) = Aa\?+ A1 A+ Ag € C"*"[\] is DEC (diagonalizable by strict
equivalence over C) if there exist nonsingular U, V € C*"*2" such that

U(AB; - By)V = ABy - By,

uA)here /\Blf By is theAlz’neam’zation of a (generally complex) diagonal system
A()\) = )\214.2 + )\Al + Ag.
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2. A real system A(\) = AgX\? + Aj\+ Ag e R"*"[\] is DER (diagonalizable by

strict equivalence over R) if there exist nonsingular U, V € C***2" such that
U(AB; - Bo)V = AB; - By,

where ABy — By is the linearization of a real diagonal system fl(/\) = \2A, +
)\Al + Ao.

A system A(\) = AsX? + A\ + Ag € C"*"[\] is DCR (diagonalizable by
congruence) if there exists a nonsingular U € C*"*2" such that

U(AB; - By)UT = AB, - By,

where ):Bl — By is the linearization of a real diagonal system A(/\) = \24, +
)\Al + Ao.

Remark 6.20. In the third case, if the system is Hermitian (or real and sym-
metric), then so are Bj, By and, in particular, because Ay and Ay are diagonal,

N

so is By.

Let us denote by J, c and J, g the classes of 2n x 2n canonical Jordan matrices
for n x n diagonal complex and real systems.

Theorem 6.21. ([10])

1.

A(\) € CY*"[A] of deg(A(N\)) = 2 with Jordan form J € C*"*2" js DEC if
and only if J € J,c.

A(\) e R A] of deg(A(N\)) = 2 with Jordan form J € C*"*?" s DER if
and only if J € I, .

An Hermitian system A(\) € C**"[\] with Jordan form J e C**2" js DCR
if and only if J € Jp, .

Proof. 1. Following definition if A(A) is DEC then AB; - By and AB; - By

have the same Jordan form J, and since ABy — By is the linearization of a
diagonal system, J € J,, c.

Conversely, A(\) has Jordan form J € J,, ¢ implies that there exists an strictly
isospectral diagonal system fl()\) Thus, AB; — By and AB; — By are isospec-
tral. But then it follows from the Kronecker reduction of regular polynomial
matrices ([I1I], Theorem 3.1) that the systems are strictly equivalent to the
same canonical form and hence to one another.

Suppose A(A) is DER. Then, in definition ABj - By and ABj — By have
the same Jordan form J and, since A()) is real diagonal, J € J,, g. The con-
verse argument is as in (1) but over the real field. ([11], Theorem 3.2)

Suppose A(A) is a DCR hermitian system. Then, in definition AB1 - By
and AB; — By have the same Jordan form J and, because A is diagonal, J
€ J,r as required.

Conversely, let the Hermitian system A(\) have Jordan form J € J, g and let
€ be its sign characteristic. Then, J € J,, g implies that there exist isospectral
real diagonal systems A(A) According to the partial multiplicities of
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the eigenvalues of A()\) (and then of A())) are either 2 or 1. By Proposition
10.12 in [6] it can be concluded that for the real semisimple eigenvalues the
number of +1’s and -1’s in € is equal. Furthermore, the diagonal terms of ()
with distinct real zeros necessarily combine pairs of eigenvalues with opposite
signs.
Given one such 121()\), multiplication by a diagonal of +1’s and -1’s and ex-
changing factors corresponding to semisimple real eigenvalues along the diag-
onal generates another isospectral diagonal system. Using this freedom, and
knowing the signs attached to the real eigenvalues of A()), corresponding
signs can be associated with the real eigenvalues of A()\) In this way an
A()) is determined which is strictly isospectral with A(X).
Now let AB; — By, AB; — By be the linearizations of A(\) and A()), respec-
tively, and note that each one inherits both the spectrum and sign character-
istic of the parent polynomial. Then it follows that the systems AB; — By and
AB; - By have the same canonical forms and are therefore congruent. Thus,
A(N) is DCR.

O

6.4.1 Algorithms

Now we could ask ourselves how the matrices U and V in Eq. (6.4.1) in the
case A(N) = A\? + Ay) + Ay € C"*"[\] has an isospectral diagonal system
A(XN) e CP* ™[]

This problem has been tackled by Chu and Del Buono in [3] and [4], but only for
systems with singular leading coefficient. In particular they found two different
algorithms to calculate U and V. The first, the spectral decomposition algorithm,
is based on the Jordan structure of A(\) whereas the second, the so called isospec-
tral flow algorithm does not need the computation of the eigenvalues of A(\).

It should be noted that Zuniga explored both these algorithms in [13] and con-
cluded none of them is practically useful, therefore the development of practical
methods to calculate U and V is still open.

6.5 Third degree diagonalization

The diagonalization problem has also been recently solved for polynomial matrices
A(N) = AsX® + AN + AL h + A

where A3, AQ, Al, A(] € (Cnxn[)\] in ([14])

In this case, the complexity is higher and A()\) must meet even more conditions.

Let us show that the conditions found for second degree polynomial matrices are

not enough to conclude if third degree polynomial matrix is diagonalizable. We
will see it through a counterexample.

Before, let us replicate conditions (C1), (C2) and (C3) for third degree poly-
nomial matrices.
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Suppose A(X) = AzA3+ A 2+ A1 A+ Ag € C* ™[ \] with deg(A3)# 0 has eigenvalues
A1, ..., Ap with corresponding algebraic, geometric and partial multiplicities ji;, p;
and m;j,i=1,...,t =1, .. .

Then, from Lemma [3.27] we know that

¢
> Hi + floo = 31 (C17)
i=1
and it can easily be seen that
1<my; <3, i=1,...t j=1,..., 1. (C27)
For each eigenvalue \; € C, i = 1, ..., t, we define the positive integers r; and p;

by writing
3 forj=1,2,...,7;
mi; =42 forj=mr, +1, .., r+p;
1 forj=mri+p; + 1, .., y.

Then the total number of cubic elementary divisors is

t
kZZTZ‘, iZl,...,t
i=1

and
wi<n—k+k;, i=1,..t. (C37)

Now let us see a counterexample. Consider the matrix polynomial
(A-1)2(A-3)  -2A-1)(A-3) -(A-1)(A-13)
A(N) = 0 A=-1D)(A=-2)(A-3) -1(A-1)(A-3)
0 0 A-1D)(A-2)(A-3)
Det(A()\)) = (A-1)4(A=2)2(A-3)3. Therefore, its eigenvalues are A\; = 1, \g = 2
and Az = 3.
Note that the Smith canonical form of A(\) is

(A-1)(A-3) 0 0
S()\):( 0 (A-1)(A-3) 0 )
0 0 (A-1)2(A-2)2(A-3)

then its elementary divisors are
()‘ - >\1)27 ()‘ - )‘1)7 ()‘ - )\1)7 ()‘ - >‘2)2’ ()‘ - )‘3)7 ()‘ - )‘3)7 ()‘ - >‘3) (651)

It can easily be seen that conditions (C1”) and (C2”) and (C3”) hold.

However, the only possible distributions for the elementary divisors in products
of degree 3 are:

o (A=A)2(A=21), (A= 22)2(A= 1), (A= 23) (A= A3)(A = A3)
e A=2D)ZA=23),(A=22)2A =1, (A=A (A= X3) (A= A3)
e A=2DZA=A1), (A=22)2(A=X3), (A= A1) (A= X3) (A = A3)
e A=2DZA=23), (A =22)2(A=X3), A= A1) (A= A1) (A= A3),
and no diagonal matrix with these diagonal elements has the polynomials of

(6.5.1) as elementary divisors.
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Chapter 7

Conclusions

The diagonalization of polynomial matrices has plenty of applications in science and
engineering problems such as signal processing and control theory mainly.

The criteria for diagonalization of first degree polynomial matrices, as has been shown,
is quite obvious and no additional conditions are needed. For this reason, the main
subject of the work is the diagonalization of second degree polynomial matrices. First,
systems that can be directly decoupled to a diagonal system by applying congruence or
strict equivalence transformations have been studied. The study of this first category
has been divided between systems with nonsingular and singular leading coefficients.
Secondly, the conditions for the diagonalization of systems for which their lineariza-
tions are strictly equivalent have been specified.

As shown in the last section of the work, for the diagonalization of third degree systems
the established conditions for second degree systems are not enough to decide whether
a matrix is diagonalizable or not. However, though it hasn’t been shown in this work,
this case has been solved, as well as for fourth degree polynomials matrices.

With respect to matrices with fifth degree or above, the problem remains open. The
main difficulty lies in the increase of possible permutations of the elementary divisors

in the diagonal matrix.

To sum up, the main goal of the work, the study of the second degree case, has
been achieved.
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