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1. Introduction

Denote the set of complex matrices with order n by C"™" and denote (n) = {1,2,--- ,n}. Let @
and S be given subsets of (n). The set @ is the complement of «, (i.e., @ = (n) \ @). A(a,) stands
for the sub-matrix of A lying in the rows indexed by « and the columns indexed by 8. A(a, ) is
abbreviated to A(a). If A(@) is nonsingular, then the Schur complement of A with respect to A(«) is
denoted by A/a, i.e.,

Ala = A@@) - A, a)[A(@)] ' Aa, @).

Schur complements of H-matrices have wide applications in numerical analysis, control theory, matrix
theory, and statistics [1,2]. Particularly, Schur complements can be used to reduce the order of large
linear equations [2—4] and compute the determinant of a matrix [5,6]. Therefore, the closure properties
of Schur complements have attracted a lot of attention.

Many results on the closure properties of Schur complements of the subclasses of H-matrices have
been obtained. The result that the Schur complements of strictly diagonally dominant (SDD) matrices
are also SDD matrices was determined by Carlson and Markham in 1979 [7]. The closure properties
of Schur complements for doubly strictly doubly diagonally dominant (DSDD) matrices were obtained
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in 1997 [8,9]. In 2004, it was proven that Schur complements of H-matrices are also H-matrices [1].
Subsequently, various results on Schur complements related to H-matrices appeared. For example, the
closure properties of Schur complements for £-SDD matrices were obtained in [10, 11], the closure
properties of Schur complements for Dashnic-Zumanovich (DZ) matrices were obtained in [11, 12],
and the closure properties of Schur complements for y-SDD were obtained in [3]. However, there
are several subclasses of H-matrices whose Schur complements may not be in the same subclass.
For instance, the Schur complements of Nekrasov matrices may not be Nekrasov matrices. It has
been proven that Schur complements of Nekrasov matrices with respect to principal the submatrix are
Nekrasov matrices by Liu et al. [5]. For the closure property of Schur complements for DZ type (DZT)
matrices, Li et al. [2] pointed that the Schur complement of a DZT matrix is not necessarily a DZT
matrix, and they reported several closure properties of Schur complements for DZT matrices [2, 13].
Some closure properties of Schur complements of Cvetkovi¢-Kosti¢-Varga type (CKV-type) matrices
have been presented in [14]. We recommend [10] for surveys on Schur complements.

The definition of the diagonally dominant degree was first proposed in [15]. Using the diagonally
dominant degree of SDD matrices, the location of eigenvalues for the Schur complements of SDD
matrices and the bounds of the determinant were investigated [15]. In 2012 , the doubly diagonally
dominant degrees for DSDD matrices and its application in the location of the eigenvalues were
studied [4, 16]. The Nekrasov diagonally dominant degree of Nekrasov matrices was proposed in [5],
and has been applied to estimate the bounds for the determinant of Nekrasov matrices. The y-
diagonally dominant degrees and their applications were obtained in [3,6]. Very recently, the dominant
degree for £-SDD matrices and its applications were investigated in [17].

Let A = (a;;) be an X n complex matrix. We say that A is an SDD; matrix if

ri(A
la;i| > Z la;;| + Z Qlaijl, for all i € (n),

JEN*(A), ji JEN*(A), j#i laj)l

where r;(A) = i la;jl, and N*(A) = {i € (n) : |az| > ri(A)}. The class of SDD; matrices was
#i

independently irjltroduced by Huang in 1993 [18] and Pefia in 2011 [19]. It is well-known that

SDD; matrices belong to H-matrices and both DZT and DSDD matrices belong to SDD; matrices.

Many scientific contributions on SDD; matrices have been obtained, such as bounds for the infinity

norm of the inverse on SDD; matrices [20-22], and the estimation of the determinants for SDD;

matrices [22,23].

In [19], Pena found that the Schur complements of SDD; matrices may not be SDD; matrices, and
proposed pivoting strategies of Gaussian eliminations to preserve the closure properties. This paper
studies Shur complements of SDD; matrices by investigating the relationship between a and N*(A),
and explores the SDD; diagonally dominant degree of the Schur complements for SDD; matrices.
For the case « € N*(A), our results improves [19, Lemmas 3.1 and 3.2, and Theorem 3.4]. The
results for the case @ 2 N*(A) are not included in [19]. The proposed results are applied to estimate
the determinants of SDD; matrices and solve liner equations with the coefficient matrices being an
SDD; matrices.

The rest of this paper outlined as follows: In Section 2, we introduce some preliminaries and prove
that the principal sub-matrix of an SDD; matrix is also an SDD; matrix; in Section 3, the SDD;
diagonally dominant degrees of the Schur complements are proposed, and the conditions under which
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the Schur complement of an SDD; matrix is also an SDD; matrix are presented; and in Section 4, we
estimate the upper and lower bounds of the determinant for an SDD; matrix, and we solve large scale
linear equations with the coefficient matrices being SDD; matrices with Schur-based methods. The
numerical results show that our bounds of the determinants for SDD; matrices may be better than the
result in [23] in some cases, and the Schur-based Gauss-Seidel method performs well when the Schur
complement is an SDD matrix.

2. The preliminaries

For A = (a;;) € C™", |A| = (lajj|). det(A) denotes the determinant of A. The comparison matrix of A

is denoted by p(A) = (U;j)nxn, Where u;; = |a;;| for i = j and u;; = —|a;;| for i # j. Denote

rA) = > lay, (2.1)
J#i

N*(A) = {i € (n) : |ay| > ri(A)}, (2.2)

N~ (A) ={i € (n) : laul < ri(A)}, (2.3)

ri(A)

piAy = > layl+ Tl (2.4)

JEN=(A),j#i JEN*(A),j#i ajj

For any nonempty proper subset S of (n), and i € (n), denote

ORI 2.5)
J#i,jeS
ri(A)
P = D eyl D (2.6)
JEN-(ANS. j#i jeN+ans,jzi Qi

It is easy to see that ) )
ri(A) = r} (A) + 17 (A), pi(A) = p} (A) + p; (A).

Definition 2.1. Let A € C™". The matrix A is called an M-matrix if it can be written in the form of
A = sl — B, where I is the identity matrix, B is a nonnegative matrix, s > p(B), and p(B) is the spectral
radius of B.

Definition 2.2. The matrix A € C"™" is called an H-matrix if u(A) is an M-matrix.

Lemma 2.1. [10, p. 5] Let A € C™" and a be a nonempty proper subset of (n). If A(a) is
nonsingular, then

det(A) = det(A(a))det(A] ). (2.7)

Definition 2.3. Let A = (a;;) € C"™". We say that A is a strictly diagonally dominant (SDD) matrix if
for all i € (n), then it holds that |a;| > r;(A).

Definition 2.4. [19] Let A = (a;;) € C™". We say that A is an SDD,; matrix if
la;| > pi(A), foralli e N™(A).
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Remark 2.1. A matrix A € C"™" is an SDD, matrix, if and only if
lai| > pi(A), Vi € (n).

Remark 2.2. For an SDD; matrix A, it trivially holds that N*(A) # (. We always assume N*(A) C (n)
since if N*(A) = (n) (i.e., A is an SDD matrix), then the Schur and diagonal-Schur complements of
SDD matrices are also SDD matrices [1,7].

Lemma 2.2. [20] Let A € C™" be an SDD| matrix. Let W = diag(wi,wy, ..., w,), with w; = pliz(él) +e&
forie N*(A) andw; = 1 fori € N~ (A), where
il = pi(A
0<&< min |a|—p()_
N 3 agl
JEN*(A), ji

Then, AW is an SDD matrix.

Lemma 2.3. [24, p. 131] If A is an H-matrix, then [u(A)]™! > |A7!].
Lemma 2.4. [24, p. 117] If A is an M-matrix, then det(A) > 0.
Lemma 2.5. [25]Letb >c >0, r>0anda > rb. Then,

b-—c b
< -.
a—-rc a
Lemma 2.6. Let A € C"™" be an SDD| matrix. For any nonempty proper subset a of (n), we have A(«)
is also an SDD matrix. Particularly, A(@) is an SDD matrix if « € N*(A) or @« C N~ (A).

Proof. Denote A = (a;;). Let @ and @ be defined as in (2.8) and (2.9), respectively. For any ¢ € (k), if
i; € N*(A), then it trivially holds that t € N*(A(a)). If i; € N™(A), it holds that

lai;,| > pi(A)
ri,(A)
DY | il D, laiil
iy eN*(A) iy i, €N~ (A),u#t
r,(A(a
Z ul(a.(.|))|ai;iu|+ Z |t |
i EN*(A) fulu i EN—(A)ut
r'(A(a@))
= T al *
i €N*+(A) iy
( Z la;;,| + Z |ai,iu|)
i, €N~ (A),ueN~(A(@)),u#t i,eN~(A),ueN*(A(a)),u#t

Z MW:‘,M + Z lai,i,| +

i eN*(A) i, i EN=(A),ueEN-(A(@))ustt
ru(A(@))

|a,i,|

\%

|a,q,|
i EN-(A) N (A(a)) it

= piA@)).
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Hence, A(@) is an SDD; matrix.
If @ C N*(A), then
laii| > 1i,(A) = ri(A(@)), Vi € k),

which implies that A(a@) is an SDD matrix.
If a C N (A), then

@il > pi(A) = > il = r(A@), Vi € (k),

i €N~ (A).u#t
which implies that A(@) is an SDD matrix. O

For any given matrix A = (a;;) € C™", we always assume that « is a nonempty proper subset
of (n), (i.e., 0 # a C (n)). The elements in both of @ and @ = (n) \ @ are listed in increasing order, i.e.,

G“,:{ilaiz"”’ik}’ i1<i2<"'<ik9 (2'8)
a={ji,jo ") h<jh<--<]J. (2.9)
For any j, € @, denote
Xy = (ajuily ceey ajuik)Ta (2.10)
Yu = (@i, j,s - --,aikju)T- (2.11)

3. Schur complements of SDD; matrices

Given a matrix A, let N*(A), N~ (A), a, @, x,, and y, be defined as in (2.2), (2.3), and (2.8)—(2.11),
respectively. Denote A/a = (a,,)i. By the definition of the Schur complement, we have for any
u,v € (l),

allzt\/ = ajujv - xZ[A(a)]_lyV‘

Denote z
Dl = GhA), @), (3.1)
v=1
PaA) = (P}(A),.., PA. (3.2)

By (2.6), we have the following:

PHOV SN ST N I S

a. .
jveN+(A>| i JEN=(A)

Lemma 3.1. Let A € C"™" and 0 # @ 2 N*(A). Let a, @, x,, and y, be defined as in (2.8)—(2.11),
respectively. If |a;;| > p; (A) for all i, € N~ (A), then for any u € (l), we have the following

1
W A@DI™ Y Il < p(A). (3.3)

v=1
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Proof. For any given j, € @ € N™(A), we define a matrix as follows:

/
uA@) = X1y
-l py ) +e

D= = (dm) (> 0). (3.4)

Then, for any ¢ € (k), we have the following
te N* (D)o i, e N"(A), t€ N (D) i, € N (A).
We only need to consider the #-th row of D with i, € N™(A). It holds that
d,| = |ai,i,|
> pi(A) = pi(A) + pi(A) = pi(A) + 1] (A)

ri, (A) 7
= Z lai,i, | + Z W|aitim| + 13, (A)

imeN-(A)ymt inENT (A)
rm(D)
= Z |a;,;, | + Z ﬁ'ai,in,| + |dyges )|
meN-(D),m#t meN+(D) Dii,
> p«D).

For the (k + 1)-th row of D, it is clear that
diarin| = po(A) + &
@ ri,(A)
> p;(A) = Z @i | + Z ——laj,i,l

in€N-(A) in€NT(A) i |

rm(D)
= E laj,i,| + g laj,i,|
utm |aimi’n| utm

meN~(D) meN*(D)
=  Dk+l1 (D )

Then, D is an SDD; matrix. It follows from Lemmas 2.4 and 2.1 that det(D) = det(u(D)) > O,
det(u[A(@)]) > 0, and

1
det(D) = det(uIA(@))(p(A) + & =[x, IluA@)] ™ Y In).
v=1

Then,
!
WL Iu(A@)]™ Y Il < pl(A) +&.
v=1
we take the limit by letting £ — 0, which produces (3.3). O

Theorem 3.1. Let A € C"™" and O # @ 2 N*(A). Let «, @, x,, and y, be defined as in (2.8)—(2.11),
respectively. If a;;| > p; (A) for all i, € N~ (A), then for any u € {l), we have the following:

la,| = ru(A/@) = |a;,;,| — p;,(A), (3.5)

|a,,,| + r(Ala) < la,;,| + pj,(A), (3.6)

ru(A/a') < p]u(A) (37)
|| laj,;.|
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Proof. For any u € (l) (i.e., j, € @), we have the following:

la,, | = r.(A/@) (3.8)
= laj,j, — % [A@)] "yl - Z la;,;, — X [A@)] 'yl
V#EU
> i) = LA vl = ) lajil = ) I (A@)T il
vEU V£EU

!
@i = 75, (A) = 1L TCA@)T D .
v=1

Then, by (3.3), we obtain
la,| — ru(Aja) > |aj,;,| - 15 (A) = p5.(A) = laj,;,| — p;,(A),
which implies that (3.5) holds. Similarly, we can obtain (3.6). Meanwhile, it holds that
T A A -1 ,
r(Ala) g laj, j, — x, [A(@)] "l
|a;,,| |aj,j, — xF[A@)] "yl

Y laj il + 2 blluAe)]™ v

vEU VEU

la, .| = 1 [T CA@)] [yl
; .l + Il A@)]™ X Il

VU

la, .| = g 1l (A@)] [yl
[
; .| + gl [(A(@)] ™! ; [yl

laj, .|

i !
%+ g luAd@)]™! gl Iyl

(3.9)

IA

IA

(by Lemma 2.5)

@]
By (3.3), we have the following:
|a:lu| B |ajuju| |ajuju|

that is, (3.7) holds. O

2

Corollary 3.1. Let A € C"™" be an SDD matrix, and @ 2 N*(A). Then, A/« is an SDD matrix.

Proof. By (3.5) we have the following |a;, | — r,(A/a) > O for any u € (I), which implies that A/« is
an SDD matrix. O

Remark 3.1. We can obtain Corollary 3.1 by using the scaling matrices. Let X be defined as in
Lemma 2.2. Then C = AX = (c¢;;) is an SDD matrix. Observe that

Cla=Alo)X(a).

AIMS Mathematics Volume 10, Issue 10, 23676-23696.



23683

If « 2 N*(A), then X(a) = I, which leads to C/a = A/a. We know that the Schur complement of an
SDD matrix is also an SDD matrix. Hence, A/« is an SDD matrix.

Theorem 3.2. Let A € C"™" and O # @ C N*(A). Let «, @, x,, and y, be defined as in (2.8)—(2.11),
respectively. For any j, € N*(A), we have the following:

Ia;ul - ru(A/oz) > |ajuju| - I’ju(A) + wj, > |ajuju| - I’ju(A), (310)
la,,| +r,Ala) <laj,;|+71,A)—w, <la;;|+rj(A), (3.11)
|al’4u| |aj14ju| |ajujtt|

where wj, := rji(A) - p;’u(A).
Proof. For any given j, € N*(A), let D be defined as in (3.4). Since @ € N*(A), then (k) C N*(D). For
the (k + 1)-th row of D, it holds that

(02 a rim (A) rm(D)

1j,i| = Prr1 (D).
i]nEN+(A) aimim| mEN*(D) |ai,ni,,1|

Then D is an SDD; matrix. By the similar deduction in Lemma 3.1, we obtain (3.3). Combining (3.8)
and (3.9), we have the following:

| = ru(A/ )

\%

/
@, = 75 (A) = [ A@)T™ ) Ind
v=1

\%

la;,;,| = r5.(A) = p% (A) (by (3.3))
|aj,,ju| - rju(A) + wj,,

which implies (3.10). Similarly, (3.11) holds. Meanwhile,

rd/) A +PA) 1) - w,

lay, | laj, ;.| laj, ;.|

that is (3.12) hold. O

2

Theorem 3.3. Let A € C™" and @ C N*(A). Let a, @, x,, and y, be defined as in (2.8)—(2.11),
respectively. For any j, € N™(A), we have the following:

@l = PulAf @) 2 aj ;| = pj,(A) + 6, = laj ;| = pj,(A), (3.13)
(A)=6, p.(A

Pu(z‘,\/a) < p;.(A) -6, < P ), (3.15)
|auu| |ajuju| |a]u]u|

where A i . i
ri (A) + pi (A) ri (A) — pi (A)
6j, = pj,(A) = Z il = Z B E—

lai, ;.| |ai, ;|

ajuim *

m=1 m=1
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Proof. Since @ € N*(A), then @ 2 N™(A). For any j, € N~ (A), we define D as follows

H(A(@)) —p5(A)
D = k re & = dm > 0 ,
_|x’/7;| Z lm(/‘:),+él’|11(A)|ajuim| +¢ ( 1 ) (8 )
m=1 fmim

where p%(A) is defined as in (3.2) It is easy to see that (k) C N*(D). For the (k + 1)-th row of D, it
holds that

r? (A) + pi (A)
|Climim|

o (A) + pl (A)

|a.juim| + 8

|djes 141
in€N*(A)

Jul
o ) |, i | o
rm(D)

la;.i,| = pr+1(D).
meN*(D) iy

Then D is an SDD; matrix. By the similar deduction of Lemma 3.1, we have the following:

; < 77 (A) + p (A)
X Iu(A@))] ™ p2(A) < Z Cim T Vi

|Clju[m|. (316)
g \ti, i, |
Noticing that @ C N*(A), we have the following:
N 1, (A)
Pj, (A) | | la,i,|
e (Ginin

£ 1 (A) + 12 (A)

= Z - |ajuim |
|aimim|

m=1
£ r (A) + pf (A)

S TP
|ai,,,im| o

m=1

Y

Then we have the following:

|a1,m| - pu(A/a/)
v A ’ ’
O V0% e Y I G S LV A S P

’
VEN*(A/a),v£u |a""| veEN~(A/a),v£u

(/). ,
> gl - WA - Y BAS S

’
VEN*(A/a),v#u lawl veN—(A/a),v#u
T -1
= laj,il = RlA@T = ) il -
veN~(A/a),v+u
r(A/a) r(Aja)
( Z la,,,| + Z e la;,.|)

7 | ’
|aVV aVV

JvENT(A) JWEN~(A)veN*(A/a),v#u
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ri(A)

||

\%

.l = 1 T CA@)] iyl ~ Z | =

veN-(AJa),v#u S ENF(A) ;..
la,,,| (by (3.12))

JvEN-(A),VEN*(A/),v#u

= gl - WA@Y 24 |)| Q- Y,

JvEN*+(A) la Ao JvEN~(A),v#u

(A
@i, = @)yl = B (45,10 + WA ) -

& lail

D, Uil + I luA@)T b

JvEN=(A),vu

= (laj,;| - p5,) - IxTIDu(A(a))]‘l
r(A) +
2 (|a]u]u P]“) Z

\%

pi(A)
—|aju,m| by (3.16)

lmlm |

= (laj,l - PJM(A)) +0j,,

where

e (A) + pi (A)
]u = pj,,(A) Z |ajuim| > 0.

| lmlm

By similar to the deduction of Theorem 3.2, we can get (3.14) and (3.15). |

Corollary 3.2. Let A € C"™" be an SDD| matrix and ) # « € N*(A). Then, A/« is an SDD| matrix.

Proof. Since @ C N*(A), then @ 2 N™(A). By (3.13), we have the following:
@, | — pu(A/@) >0, j, € N (A).

By (3.10), we have
la,,| = p(Ala) 2 |a,,| = r.(A/a) > 0, j, € N"(A).

Then A/« is an SDD; matrix. ]

Remark 3.2. By Theorems 3.1 and 3.2, we obtain that the Schur complements of SDD matrices are
also SDD matrices.

Remark 3.3. Corollary 3.2 can also be obtained from [19, Theorem 3.7]. In fact, our
results (Theorems 3.2 and 3.3) improves [19, Lemmas 3.1, 3.2, and 3.4] when @« C N*(A). The

condition @ 2 N*(A) not necessarily included in [19, Theorem 3.7]. For example, we consider the
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following SDD; matrix:

[ 4 -2 0 0O 0 -1 0 O

-1 20 O 0 0 -1 0 0

0 0 4 -2 0 0 -120

A= 0 0 -1 20 0 0 -10
-1 0 0 0 2 -1 0 0

-1 =15 0 0O 0 1 0 0

0 0O -1 -150 0 1 O

| O 0 -1 0 0 0 -1 2

Taking @ = {1,2,3,4,5} 2 N*(A), by [19, (3.2)], we know that

EEEREEEE; * * * * ]

0 = *x = * * * *

0 0 % = * * * *

4G = 00 0 = * * * *
00 0 0 —-1.0000 -1.2821 0 01l

0 0 0 0 -1.0000 -1.3782 0 0

00 0 0 -1.0000 —-1.0000 -0.3782 0
|0 0 0 0 —-1.0000 -1.0000 -0.2821 O |

where “*” represents non-zero entries in the matrix that are not important in studying the closure
property of the Schur complement. For details, one can refer to [19]. It is easy to see that the 5¢th row
is not strictly diagonally dominant. Therefore, it can’t get the closure of A/a by [19, Theorem 3.7].

Example 3.1. First, let us consider the following SDD, matrix

(3.17)

—_ = = N
S O W =
SN O =
o0 O =

Taking a = {1}, then
25 -05 -05 ]

M/a = l -0.5 1.5 -05 |=@m),).

-0.5 -0.5 -0.51 |

We have

1 1 M
Im};] = 0.51 < —0.5+ —0.5 = r(M/a)

r(M/a)
25 15 m |

Im, | +
%

Im5,| = p3(M/a),

which implies that the Schur complements of M are not necessarily SDD, matrices. Let M be defined
as in (3.17) and A be defined as follows:

M O
A:[O M]' (3.18)

AIMS Mathematics Volume 10, Issue 10, 23676-23696.
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Then, N~ (A) = {1,5}, N"(A) ={2,3,4,6,7,8}, and A is an SDD| matrix. There are 3 nonempty proper
index subsets of (8) which satisfy « 2 N*(A), and the 3 Schur complements are all SDD matrices. There
are 60 nonempty proper index subsets of (8) which satisfy « € N*(A), and the 60 Schur complements

are all SDD matrices but not necessarily SDD, such as

[ 1.6667 1 1 0 O

1 2 0 00

1 0 1.01 0 O

A/{2} = 0 0 0 21
0 0 0 13

0 0 0 10

0 0 0 10

ocCMNOoO —~o oo
oo —~o0c oo

1.01 |

One the hand, if @« 2 N*(A) and @ € N*(A), then A/a may not be SDD| matrix. Taking a = {1,5},

we have the following:

[ 2.5
-0.5
-0.5

0
0
0

A/1,5}

-0.5 -0.5
1.5 =05

-0.5 0.51
0 0
0 0
0 0

0
0
0
2.5
-0.5
-0.5

0 0

0 0

0 0
-0.5 -0.5
1.5 =05
-0.5 0.51 |

Then, A/{1,5} is not an SDD, matrix since |a},| < p3(A/a). Taking a = {1, 5, 6}, then

25 =05 -05 O 0

-05 15 -05 O 0

A/{1,5,6} =] -0.5 -05 051 O 0
0 0 14 -06
0 0 -0.6 041

Then A/{1,5, 6} is not an SDD; matrix since |a};| < p3(A/a). Hence A/a is not necessarily an SDD

matrix under the condition @ 2 N~ (A).
Taking a = {1}, we have the following:

[ 2.5
-0.5
-0.5

A/{1} 0

0
0
0

-0.5 =05
1.5 =05

-0.5 0.51
0 0
0 0
0 0
0 0

0
0
0
2
1
1
1

SO W= O OO

0 0
0 0
0 0
11
0 0
2 0
0 1.01

A/a is not an SDD matrix (|a};| < p3(A/a)), which implies that A/« is not necessarily an SDD| matrix

under the condition @ € N™(A).
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Taking a = {1, 6}, then

[ 25 -05 -0.5 0 0 O
-05 15 -05 0 0 O
-0.5 -0.5 0.51 0 0 O
AL 6} = 0 0 0 1.66671 1
0 0 0 1 2 0
0 0 0 1 0 1.01 |

We have A/a is not an SDD matrix (|a;] < p3(A/@)), which implies that A/« is not necessarily an
SDD, matrix under the conditions ) # a " N*(A) € N*(A)and ) # a N N~ (A) € N (A). Here we
summarizes the results of Schur complements on SDD, matrices (Table 1).

Table 1. The Schur complements of SDD; matrices for the matrix A.

a Theorem Ala
a2 NT(A) Theorem 3.1 SDD
a CNT(A) Theorem 3.2 SDD;
(not necessarily SDD, such as A/{2})
a2 N (A) - not necessarily SDDy,
such as A/{1,5}and A/{1, 5, 6}
a N (A) - not necessarily SDDy, such as A/{1}
0#anNN"(A) C N (A),
O+anN (AN A - not necessarily SDDy, such as A/{1, 6}

4. The applications

In this section, we first estimate the bounds of the determinants of SDD; matrices by using
Lemma 2.1 and our proposed results. Then, we solve large scale linear systems by Schur-
based methods.

e The determinants of SDD; matrices

Here, we focus on the determinants of SDD; matrices. Let A = (a;;),x, be an SDD; matrix. In [23],
Huang gave a lower bound and a upper bound of determinants for A.

Lemma 4.1. [23, Theorem 4] Let A € C™" be an SDD| matrix; then,

]—[ I; < |det(A)| < ]—[ Ui,

i€(n) ie(ny
where
1 1
i = lail — — Z xXjlagl, u; =layl + — Z Xjlaijl, anp1 =0,
X; & X; &
J>i J>i
1, ie N (A),
.= . iil-pi(A . .
Xi =9 min (LW @ e N Q).
JEN—(A) teNZ*':(A) lajil laiil
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Notice that the dominant degrees of the Schur complements can be used to estimate the determinants
of matrices. For instance, the determinant bounds of SDD matrices were investigated by using
diagonally dominant degrees of the Schur complements [15], the determinant bounds of y-SDD
matrices were investigatedby using y-diagonally dominant degrees of the Schur complements [6],
and the determinant bounds of Nekrasov matrices were investigated by using Nekrasov diagonally
dominant degree of the Schur complements [5]. Motivated by the pioneering work, we estimate the
SDD; matrices’ determinants by using SDD; diagonally dominant degrees of the Schur complements.
Now, we first introduce the following result related to the SDD matrices’ determinants which are due
to Ostrowski.

Lemma 4.2. Let A € C™" be an SDD matrix; then,

[ [0ait = ricay < idercay < | Jdail + ricay.
ie(ny ie(n)y
Lemma 4.3. [23] Let A € C"™" be an SDD matrix, then,
| [dail = > laijh < ldetA) < | Jdaul + > laijh.
ie(n) j>i i€(n) j>i

Theorem 4.1. Let A € C™" be an SDD, matrix, then,

detA) > | | (il = pica) | ] Gal = ) lagh,

iEN-(A) iEN*(A) j>i, JEN*(A)
det Al < [ | dail +piay | ] Gaid+ D layh.
ieN-(A) iEN*(A) j>i, jEN*(A)

Proof. By Corollary 3.1, A(@) and A/a are both SDD matrices when @ = N*(A). By Lemma 2.1,
we have the following:
|det(A)| = det(A(NT(A)))det(A/N*(A)). 4.1)

Then by Lemmas 4.2 and 4.3, we have the following:
[T @i > layh <deav@amy < [ ] daid+ D lab, 4.2)

iEN*(A) j>i, JEN*(A) iEN*(A) j>i,JEN*(A)
and
| [tarl = ruasan) < desa/n ) < | |dag,l + ruajey). (4.3)
ue(ly u&(l)

By (3.5) and (3.6), we have the following:

@, = ru(Al@) 2 laj,;| = p;,(A), la,| + ruA/e) <la;,;| + p;,(A), Y j. € N"(A),

which, together with (4.1)—(4.3), we complete the proof. O
Theorem 4.2. Let A € C™" be an SDD| matrix. If ), |a;j| = 2. laijl = 0 foranyi e N (A),
JEN~(A) JEN*(A), j<i

and 3 la;;l = 0 for any i € N7 (A), then we have the following:

Jj>i
[Te= [] tail=pcan [] Gal= > laiph,

ie(n) ieN-(A) i€N*(A) j>i,JEN*(A)

AIMS Mathematics Volume 10, Issue 10, 23676-23696.



23690

[[w= ] dail+picay [] dad+ D layh,

ie(n) iEN~(A) iEN*(A) J>i,JEN*T(A)

where l; and u; are defined in Lemma 4. 1.

Proof. For any i € N*(A), itis clear that x; > % By Y lajl= Y lajl=0foranyie N~ (A),

JEN=(A) JEN*(AY, j<i
we have the following:

ri(A)
li = las| - ijlaij| = lail - Z xjlaijl < laql — Z —laijl
lajil

j>i JEN*(A),j>i JEN*(A),j>i
and
ri(A) ri(A)
J J
laii| — pi(A) = la;| — ﬁlaijl = |a;| - ﬁlaijl,
JEN*+(A) ajj JEN*+(A), j>i ajj
that is,

li < layl = pi(A), Yi € N"(A).
Similarly, we have the following:
u; > la;| + pi(A),Yi € N™(A).

By 2. la;j;| = 0, we have the following:

Jj>i

li = u; = layl,Yi € N*(A).

Then, it holds that
[
i€(n)
<[] tail=picay [] lai
ieN—(A) iEN*(A)
= || dail=pcan [] Gl = > e,
iEN-(A) iEN*(A) j>i,jeN*(A)
and
[ ]
ie(n)
> || dail+picay [ lai
iEN~(A) iEN*(A)
= | ] Gad+picay [ ] Qe+ > .
iEN-(A) ieEN*(A) Jj>i,jJeN*(A)

We complete the proof.

O
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Remark 4.1. Theorem 4.2 implies that the bounds in Theorem 4.1 are better than those in Lemma 4.1
under certain conditions. In fact, we may get better bounds under weaker conditions. Given an SDD;

matrix A, let x;, /;, and u; be defined in Lemma 4.1. If 3} |a;/and ),  |a;j| are very small for
JEN—(A) JEN*(A). j<i
any i € N"(A),and ) |a;l is very small for any i € N"(A), then it is possible for Theorem 4.1
Jj>i,JEN-(A)
to get a larger lower bound and a smaller upper bound. Moreover, the result in Theorem 4.1 is concise
and elegant.

Example 4.1. Consider the following SDD, matrices:

A1:[0.9 —0.1]’A2:[0.9 0.1]’A3:

311
1 2 0],
2 3 4

6 14 -6 1.4
23010 0
211 1 26000 0
1 30 0 1 1300 0
A=l 102 o " | 10030 0]
1 0 0 1.01 1 11150
1 1111 10|

in which A4 and As satisfy the conditions in Theorem 4.2. The bounds of determinants for A|—As are
estimated by Lemma 4.1 and Theorem 4.1. It can be seen from Table 2 that the results in Theorem 4.1
are better than the counterparts in Lemma 4.1 in some cases.

Table 2. The determinants of A;—As.

A A, As A, As
|det(A))| 0.66 1.86 19 4.07 9000
Lemma 4.1([23]) [0.66, 1.86] [0.66, 1.86] [8.6,39.4]  [0,24.24] [0,10800]
Theorem 4.1 [0.66, 1.86] [0.66, 1.86] [4.67,54.67] [1.07,23.17] [1800,9000]

e The large scale linear systems with the SDD, coefficient matrices

Linear equations are widely used across numerous fields. For instance, the finite element method
in fluid mechanics transforms the problem of solving partial differential equations into the problem of
solving systems of linear equations.

We consider the following linear equation:

Ax =b, (4.4)

where A € R™", and b € R". If there is a subset @ of (n) such that A(a) being nonsingular, Then (4.4)
is equivalent to the following linear system with a smaller size:

(A/a)x(@) = b(a) — A(a, @)A(a) ' b(a), 4.5)

A(@)x(a) = —A(a, @)x(@) + b(a). 4.6)

AIMS Mathematics Volume 10, Issue 10, 23676-23696.
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This method of reducing the order of large linear equations by Schur complements are called Schur-
based method [2—4]. It has been known that Schur-based iteration methods may be more efficient than
the classical iteration methods if A is a DZT, SDD, y-SDD, DSDD or a Nekrasov matrix [2—4]. In this
section, we adopt Schur-based iteration methods including Schur-based Jacobi (S-Jacobi) method and
Schur-based Gauss-Seidel iteration (S-GS ) method, to solve the large scale linear equations (4.4) with
A being an SDD; matrix.

Here, we present a numerical example. Example 4.2 shows that when A/a and A(a) are both
SDD matrices, the performance of S-GS method is significant. All experiments are carried out via
MATLAB 2023b on a Windows 11 (64 bit) PC with the configuration: Intel(R) Core(TM) i5-8250U
1.60GHz CPU and 8 GB RAM. The cputime is the sum of time in computing A/« and solving (4.5) and
(4.6). The GS, S-GS, and S-Jacobi methods terminate if the residual error satisfies ||x**! — x¥||., < 107S.
The Jacobi terminates if the residual error satisfies |[x**! — x¥||, < 107 or iteration=1000.

Example 4.2. Now, we consider the linear system Ax = b. Letb = (1,1,...,1)T € R¥,
Ay Ap 2nx2
A= € R,
[ Ay Ax }

where n > 20, and A;; (i,j=1,2) is the sub-matrix with the dimension n X n:

n+8 1 1
| n+8 ... 1 b
Ay = : : . : JAp = o,
1 1 . n+8 I 1
4 ... 4 G+bm
(§+2)l’l
Ay = JAp = .
4 ... 4 '
(5 +mn

It is clear that

N™(A) = (n), N*(A) = 2n) \ (n).

We can testify that A is an SDD; matrix. We applied four methods (Jacobi method, S-Jacobi method,
GS method and S-GS method) to solve Ax = b with @« = N*(A). In this case, both of A(a) and A/« are
SDD matrices. In our implementation, when the GS and S-GS methods terminate, ||Ax — b||, is very
small (about ||Ax — bl < 0.01). When Jacobi method terminates, iteration=1000 (n = 300) which
implies that the value of ||Ax — b, becomes very large for n > 300 with Jacobi method. When the
S-Jacobi methods terminates, iteration=1002 (n = 1000), which implies that the value of ||Ax — b||,
becomes very large for n > 1000. See Table 3. The iteration changes of four methods as the order of
the matrix increases are shown in Figure 1. The cputime changes of four methods as the order of the

matrix increases are shown in Figure 2. We can see that the larger the scale of the equation Ax = b,
the more efficient the S-GS method is.
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Table 3. The value of ||Ax — b||; in Example 4.2.

n Jacobi method S-Jacobi method GS method S-GS method
n=100  0.0040879 0.00083091 3.9543e-05 2.1112e-05
n=500 21.721 0.010876 0.00055659 0.00062348
n=1000 5423.9 0.099243 0.0016253  0.0020077
n=1500 45214 15.59 0.0030184  0.0038533
n=2000 1.4882e+05 222.49 0.0046727  0.0060642
1200 ‘ ‘ ‘ " —_—— Jacobi‘
) 800 - :.Z—_Z-SJacobi 7 o
% 600 - —— ‘E
Figure 1. The iterations. Figure 2. The cputime.

5. Conclusions

In this paper, we studied the Schur complement of SDD; matrices. The main results are summarized
as follows (for any given SDD, matrix A = (a;;) € C"™" and 0 # a C (n)):
e We proved that A() is also an SDD; matrix (Lemma 2.6). Particularly, A(@) is an SDD matrix if
a CN*(A)ora C N (A).
e We found that the Schur complement A/a = (a; j) may not be an SDD; matrix, and proved that A/«
was also an SDD; matrix if @ 2 N*(A) or @ € N*(A). Particularly, A/a was an SDD matrix if

a 2 N*(A). The relationship between

u A ri (A
uju u |a;u| |ajuju|
u(A (A
la,,| — p.(A/a) and la;,;.| — pj.(A), p |( , /|a/) and Iiciu.(' |),
uu JuJu

are given (Theorems 3.1-3.3).

e We obtained the upper and lower bounds for the determinants of SDD; matrices which were very
elegant by applying the results on the Schur complements (Theorem 4.1).

e The proposed results that on the Schur complements were also be applied to solve large scale linear
equations by the Schur-based methods. The S-GS method performed excellent when A(a) and A/«
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are both SDD matrices. In the future research, we will study real applications from physics and
engineering by using Schur complements.
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