Bindel, Fall 2009 Matrix Computations (CS 6210)

Week 7: Monday, Oct 1

Sensitivity of y = Alx

Before describing the sensitivity analysis of least squares, let’s try a simpler
problem: first-order perturbation analysis of rectangular matrix multiplica-
tion.

Let A € R™*™ with m > n and consider

y = ATb.

We wish to compute the relative change in y under small relative perturba-
tions to A and b. We start, as usual, by differentiating the formula in order
to get a first-order perturbation relationship:

Sy = 0ATL + AT s,

Taking norms gives us a relationship between the magnitudes of the pertur-
bations. Using the two-norm, we have

15y [l < o A[lfoll + [[Alll|3o]

Now let us divide everything by ||y|| = || AT || and rearrange to relate ||dy|| /||yl
to [0 A[|/[lA]l and [ab][/bll:

oyl _ ANGI oAl [[AfI6I o6l
Iyl = [lATol LA ATDl [jo]

How shall we interpret the quantity [|Al[[b]|/||ATb]|? If A were a vector
rather than a matrix, the answer would be clear: this would be the formula
for the secant of the angle between two vectors. Let us explore this connection
further, using the economy SVD A = UX VT (U rectangular, ¥ and V square)
to help with the analysis. Using invariance under orthogonal transforms, we

have
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where k(A) = 01/0, is the condition number for the square matrix A.
How shall we interpret ||b||/||U7b]|? Using orthogonal invariance, note

that we can write ||[UTb|| = |[UUTD||; and UUTH = A(ATA)7 AT is the
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Figure 1: Right triangle consisting of b, the closest vector to b in the range
space of A (which is UUTD), and the difference between the two.

closest vector to b in the range space of A. Put differently, we can write b as
a sum of two orthogonal vectors

b=UU"b+ (I —UU")D,

where UUTb is the projection of b onto the range space of A and (I —UUT)b
is normal to the range space of A (Figure . So
ol 1ol
[UTb]| - |UUT]

= sec(0),

where 6 is the smallest angle between the range space of A and the vector b.
Putting things together, we have

ey (141, 1571
) <~ (9)(HAH ! ubu)‘

Sensitivity of least squares

Let’s now return to the sensitivity of the least squares problems. The steps
are roughly the same as those in the analysis of the previous section:

1. Write down an equation for what we want (the normal equation) and
then differentiate to obtain a first-order perturbation relationship.

2. Take norms in order to bound (to first order) the absolute magnitude
of the perturbation to the solution in terms of the absolute magnitudes
of the perturbations to the problem data.
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3. Manipulate the formula to get a bound on the relative perturbation to
the solution in terms of the relative perturbations to the problem data.

4. Interpret the coefficients in the relative perturbation formula trigono-
metrically.

We start with the normal equations
AT Az = ATb.
The first-order perturbation relation is
SAT Az + AT6 Az + AT Az = AT + AT 5D,
which we arrange to get
bx = (ATA) 16 AT (b — Ax) + (ATA)TAT(6b — S Ax).

If we define r = b — Az and let A = UXV7 with singular values oy, ..., 0,
we have

] < (A ) §5A ) + AT A AT l3b] + 3] )
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Dividing through by ||z|| and doing some algebra so that |0 A|| and ||db|| only
appear in ratios with ||A|| and ||b||, we have
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As in the previous section, we can draw an illuminating right triangle
(Figure [2)) whose sides are ||Az|| < [|All||z]|, |7, and ||b]]. In fact, this is the
same triangle that we showed in Figure , since Az = UUTb. In terms of
this triangle, we have

il
< = tan(0),
TAl] < Taz] = @

ol _lIe]
[l [|Az]

= sec(h).
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Azx

Figure 2: Right triangle consisting of b, the closest vector to b in the range
space of A (which is Ax), and the difference between the two (r).

Putting everything together, we have

1= < (k(A)? tan() + K(A)) % + k(A) Sec(Q)%.

When the angle 0 is not too large (k(A) tan(6) small), we essentially have
that small relative changes to A and b are only amplified by x(A). When
tan(0) becomes larger, though, perturbations to A get amplified like the
squared condition number. However, the book shows that the quality of the
best fit, as measured by r, only changes like the condition number:

[or]] _ llobll
< = + 2k(A)
1ol = 1loll

I6A]
4]

Which matters more — the change in the coefficients or the change in the
quality of the fit — depends on the application in which the least squares
problem arises.



