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ABSTRACT. Let A be a complex n X n matrix and assume that the nu-
merical range of A lies in the set of a sector of half angle a denoted by
Sa. We prove the numerical ranges of the conjugate, inverse and Schur
complement of any order of A are in the same S,. The eigenvalues of
some kinds of matrix product and numerical ranges of hadmard product,
star-congruent matrix and unitary matrix of polar decompostion are also
included in the same sector. Furthermore, we extend some inequalities
about eigenvalues and singular values and the linear fractional maps to
this class of matrices.
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1. Introduction

Let M, be the set of n X n complex matrices. In the present analysis, we
use the Toeplitz (sometimes also called the Hermitian) decomposition of A:

(1.1) A= B+iC,
where
1 " 1 ”
B—g(A—FA ), C—Z—Z_(A A%).

If B> 0and C > 0, then A is said to be accretive-dissipative. And this kind
of matrices of order n will be denoted by M.
Recall that the numerical range of A € M, is defined by

W(A) ={2"Az: 2 € C", 2"z =1}.
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Also, we define a sector on the complex plane
(1.2) Sa={2€C:Rz>0,| Tz |< Retan(a)}, a € [o,g).

Besides, P,, denotes the set of positive semidefinite n x n matrices.

A comprehensive survey on the properties of M'* can be found in [7].
Meanwhile, according to [7], we know that accretive-dissipative matrices first
appeared in [9] for the special case in which both B and C in (1.1) are real sym-
metric matrices, which results in a complex symmetric A. It turned out that
these matrices possess remarkable properties with respect to Gaussian elim-

ination, very similar to those of ordinary positive-definite matrices [9] (also,
see [3,14]). Determinantal inequalities of Fisher type for accretive-dissipative
matrices were proved and improved in [5, 12, 13,16, 17]. Moreover, sectorial

matrices were examined in [1] which focused on discussing the criteria for a
matrix to be sectorial.

Later, many interesting inequalities and properties for matrices with nu-
merical ranges in a sector are investigated by several authors. For example,
in [4,15] the authors discussed the determinant, eigenvalue and singular value
inequalities. In [18], Lin extended the result of Haynsworth and Hartfiel and
Zhang also made an extension of Matic’s results to a sector in [22]. Rotfel’d
inequality for partitioned matrices was as well discussed in such condition in [6].

In [7] some remarkable characteristics are proved, and we see that many
properties of matrices M[TT are natural extension of the corresponding proper-
ties of positive-definite matrices. In this article, we will extend the properties
to matrices with numerical ranges in a sector.

2. Main results

In this section, we prove various aspects of properties of matrices with nu-
merical ranges in a sector.

Here we assume that A has the form in (1.1) and a subset of C as a sector
of half angle « if it is of the form {2z : 2z € S,} for some ¢ € [0,27) and S,
defined in (1.2).

We begin with several lemmas.

Lemma 2.1 ([3, Corollary 2.4]). Let0 < a < 3,0 <~y <1 andT be a complex
square matriz with W(T') C So. Then W(T7) C Sqs.

Lemma 2.2 ([20, Lemma 2.1]). Let A has positive definite Hermitian part
and Let H = H(A) and S = S(A). Then A is invertible and A~ has positive
definite Hermitian part given by

B Afl +A7*

H(A™Y 5

=(H+S*H™'S)™!
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Lemma 2.3 ([10, p. 10]). Spectral containment: for all A € M,,,
o(A) Cc W(A),

where o(A) denotes the spectrum of A.

2.1. The set S,.

Property 2.4. If W(A) C S,, A € M, then:
(a) W(AT) C Sq;
(b) W(A) C Sq;
(c) WA~ C S,.
Property 2.5. Let W(A) C S,, A€ M,,. Then there exists a square root R of
A, ie., R* = A, such that W(R) C Sa.
If
R=S5+1iT

is the Toeplitz decomposition of R, then
0<T < Stan %.
Especially, let 0 < vy < 1, then W (A7) C Syq.

Property 2.6. Let W(A) C S,, A € M,, and @ be an arbitrary nonsingular
matrix in M,,,. Then W(Q*AQ) C S,. In particular, the numerical range of
any matrix X, obtained by symmetric reordering of rows and columns in A,
would be included in S,,.

Property 2.7. f W (A1), W(A2) C Sq, A1, Az € M, and A1, A2 are any positive
number, then W(A1 41 + A\3A43) C S,. In other words, S, is a convex cone.

2.2. Entries, submatrices, numerical range, eigenvalues, and singular
values.

Property 2.8. The diagonal entries of a matrix A € M, W(A) C S,, are
complex numbers of the form 8 + iy and | v |< ftana, where 8 > 0 and
v € R. More generally, the numerical range of a principal submatrix of A of
any order k, 1 < k < n, would be included in S,,.

Property 2.9. Let W(A) C S,, A € M, and let Ay be the order k leading
principal submatrix of A. Then the numerical range of Schur complement A/Aj,
is contained in S, .

Property 2.10. Let 0 < o < § and let W(A) C S,, A € M,,. Then we have

max |ag;| < sec o max |6ij‘7
1k J

|a§l;)| < sec2ozmj‘gxx\ajﬂ7 1<k<n-1
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Property 2.11. For any matrix A € M, W(A) C S,, its eigenvalues are
complex numbers of the form g8 + iy and |y| < Stana, where 8 > 0 and
v eR.

Especially, from (1.1), we get

INB~C)| < tana.

Property 2.12. (Sectoral decomposition) If A € M, W(A) C S,, then
there exits an invertible matrix X and a unitary diagonal matrix Z =
diag(e®® ... ") with all |§;| < a such that A = XZX*. Moreover, such a
matrix Z is unique up to permutation.

_ ([ A A
Property 2.13. Let A e M,,, W(A) C S, and A =

Ao As

is ¢ X ¢, ¢ < [n/2]. Then

Uj(A/Au) S SeC2(Oé)0'j(A22), j = 1, e q,

), where A22

ai(A) <sec*(@)\;(RA), j=1,...,n,
%(A/An) S sec2(a)§RA22,

where A/Aq1 := Aoy — A21A1_11A12, 0;(-) means the j-th largest singular value
and A;(-) denotes the j-th largest eigenvalue.

Property 2.14. Let A € M,,, W(A) C S,. s1 > 82 > -++ > s, are the singular
values of A, a1 > ag > -+ > o, and By > By > -+ - > [, are the eigenvalues of
B and C'in (1.1).

Then the n-tuple {s?,s3,...,s2} is majorized by the n-tuple {a? + 3?2, a3 +
B3,...,a2 + B2}, ie.,

(2.1 {55} < {af + 67},

(2.2) {s7} <w {ajsec® a}.
Equality (2.1) can also be rewritten as
(2.3) 1A% = 1Bl + I CII%-

Note: There will be a conjecture, whether {5? esc? a} <y, {s?} is true. The
answer is no. We give a counter-example:

1+1.62947 1+ 1.0328:
141.03287 2+ 1.8268; )’

1 1 1.6294 1.0328
B< 12 ) ’C< 1.0328 1.8268 )
then tana = 2.1184 determined by [!, Lemma 2], s3(A) = 14.4364 and
esc? () B2 = 9.3529 = csc?(a) 37 — s3(A) = —5.0835.

A:B+iC’=<
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2.3. Operations on matrices with numerical ranges contained in S,.

Property 2.15. Let W(A) C S,, A€M, and S € P,,. Then the eigenvalues of
both AS and SA are complex numbers of the form 5+, |y| < ftan«, where
B >0and v eR.

Property 2.16. Let W(A) C S,, A € M,, and S € P,,. Then the numerical
range of Hadmard product A o S still belongs to S,.

2.4. Miscellaneous.

Property 2.17. Let W(A) C S,, A € M, and
A=HU
be the polar decomposition of A, where U is the unitary factor. Then W (U) C
Sa
The linear fractional function

z—1

z+1
maps the right half complex plane x > 0, y € R onto the unit disc.
When z > 1
(2.4) vl <1, 1>u=R(v)>0.

The corresponding property of matrices with numerical ranges contained in S,
is as follows.

Property 2.18. Let W(A) C S,, A € M, having the decomposition form (1.1)
and let
V=(A-D(A+1)"".

When B > I, then the field of values W (V') belongs to half disc (2.4).
Remark 2.19. Let W(Ay), W(As) C Sy, Ay, Ay € M,, A = By +iC; and
As = By +iCy. If

By > By and Cy > Ch,
then either

(2.5) |d€t A2| Z |det Al‘
or
(26) |det A1| > |det A2|,

is possible.
We give two examples:
a) When A is accretive-dissipative, (2.5) is apparent.

b) We assume
1 (=3 0
A1—(0 1>+’L< 0 _4>

o



Properties of matrices with numerical ranges in a sector 1704

1 0 (1 0
Az_(o 1>+Z<0 2).

|det Aj| = 13.0384 > | det Ag| = 3.1623, which testifies (2.6);
Especially, we let

1 0Y, . [-l-¢ 0
Al(o 1>“< 0 —2—e>’

and could find an appropriate ¢, which makes the numerical ranges of A; and
As in the same S,,.

3. Proofs and comments

1. Clearly,
(3.1) 2* ATy = [0*AT2)" = 27 A7 = y* Ay,
where y = 7.
(3.2) 1Az = 2T AT = 2" Az,

where z = T.

So, from (3.1), (3.2), we get (a),(b) of Property 2.4.

And we could conclude W(A*) C S,. Also, for any nonsingular X € M,,,
W(A) = W(XAX*). Therefore, W(A™!) = W(AATLA*) = W(A*) C S,.

2. From Lemma 2.1, we can see that, W(R) C Sa, so

0§T§Stan%.

And when 0 < v < 1, the conclusion W (A7) C S, is trivial.
3. For
T*Q AQr = y* Ay C W(A),
where x € C", z*Q*Qx =1, y = Qx. Property 2.6 is obvious.
4. Following (1.1), A1 = By +iCy,Ay = By +iCs,

| 2*Chz | | z*Cox |
3.3 —— < ta ——F— < ta
(3:3) Bz Y By -
so we get
Az C Aox*C
(3.4) [Aa?Cha | + | Ao | < tana,

Max*Bix + Aax*Bax
where A\; >0, A2 >0, z*x =1, € C™. Obviously, W (A1 A1 + A2 As3) C S,.

5. Since B = [b;;] > 0, C' is Hermitian in (1.1), we have b; > 0, ¢;; € R.
Now, we take x = ¢; € C", the ith element is 1, others are 0.

¥ Ax = by; + ici; C Sa,

so Property 2.8 is apparent.

6. Thanks to (A/A;) " = A~'[k+1,k+2,...,n], Property 2.9 follows from
Property 2.4.
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7. Property 2.10 has already been proved in [5, Proposition 3.1, 3.2].
8. According to spectral containment in Lemma 2.3, namely,

6(A) € W(A),
Property 2.11 is clear.
From (1.1) and Property 2.6, we know
B 3AB"% =[+iB :CB":.
Then
INB~'0)| < tana.

9. Property 2.12 has already been proved in [21, Theorem 2.1]. And in
Property 2.13, the first two inequalities are proved in [4, Theorem 1.1, 3.1] and
the third inequality is proved in [19, Theorem 2]

10. A similar result is proved in the recent paper [2] for (2.1). Equality (2.3)
is valid for an arbitrary matrix A € M,,, which easily follows from the relations

A*A = B?+C? +i(BC — CB).

For (2.2),
+C < Btana = |§;] < a; tana,
then
k k k
Za?—i—ﬂfg a?+a?tan2a:2a§sec2a,
j=1 j=1 j=1
S0

11. Turning to Property 2.15, we first note that matrices AS and S A always
have the same eigenvalues and assume that S is positive definite. Denoted by
Z the (unique) positive-definite square root of S. Then AS is similar to the
matrix:

Z(AS)Z™' =ZAZ =ZBZ +izZCZ,
whose numerical range obviously belongs to S,. Now, the required assertion
follows from Property 2.11. The case for singular S follows from a continuity
argument.

12. We know that

2" (Ao 8)z = tr((diag®) A(diag(z))ST) = tr(K? (diag®) A(diag(z)) K ?),

where K = ST,z € C", 2z = 1.
From Property 2.6, 2.7, (3.3) and (3.4), Property 2.16 is apparent.
There is also a second proof:
Since W(A) C S,, A€M, and S € P,, so

C < Btana.
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Then
CoS<BoStana.

13. To prove Property 2.17, we note that all eigenvalues of the matrix
U=H'A

belong to W(A) (see Property 2.15). Since the field of values of a unitary (in
fact, even a normal) matrix is the convex hull of its eigenvalues (see equation
(3.3), (3.4)), we conclude that W(U) C S,.

14. Turning to Property 2.18, we can easily verify the relation

(A—I)*(A—I)— (A+ I)*(A+I) = —4B.

This relation combined with the fact that the matrix on the right-hand side is
negative-definite implies that

[ (A=Dy <] (A+ Dy |

for any vectors y, so || V [|2< 1.
Thus, W(V) is a subset of the unit disc. Now, observe that

V=A-DA+D)=T-24+1)"",

(A+ D)= (B+I+iC) "
By Lemma 2.2, the Hermitian part of (A+1)~!, H = [B+I+C(B+1)"'C]7L.
And the Hermitian part of V,

HV)=I1-2B+I+C(B+I1)"'0] "

So, when we assume B > I, I > H(V) > 0 is sharp, then the field of values
W (V') belongs to half disc (2.4).
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