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Abstract. In this paper, we present a unique polar-like decomposition theorem for rectangular complex
matrices. Applying this decomposition, we define on the set of rectangular matrices a new partial ordering
called WL(weak Lowner) partial order — an extension of the GL(generalized Lowner) partial order, and
derive some basic properties of the new partial ordering.

1. Introduction

In this paper, we use the following notations. The symbol C,, , denotes the set of m X n matrices with
complex entries; Cff and C; denote the set of n X n Hermitian matrices and Hermitian nonnegative definite
matrices, respectively. The symbols A*, R(A) and rk (A) represent the conjugate transpose, range space (or

column space) and rank of A € C,,,. The symbol |A| denotes the modulus of A € C,,,, i.e., |A| = (AA*)%.
The Moore-Penrose inverse of A € C,,,, is defined as the unique matrix X € C, ,, satisfying the equations

(1) AXA=A, 2)XAX=X, (3) (AX)" =AX, (3) (XA)' = XA,

and is usually denoted as X = A" (see [18]). Some other generalized inverses have been studied, see for
example, [3, 18]

A binary relation is called a partial order if it is reflexive, transitive and anti-symmetric on a non-empty
set. For matrices A and B (see [6, 15]), we say

(i) A isbelow B with respect to the star partial order, i.e. A 5 B,if A*A = A*B and AA* = BA*, in which A
and B e C,,,;

L
(ii) A is below B with respect to the Lowner partial order, i.e. A<B, if exists K such that B— A = KK*, in
which A, Band K € C,,, ..
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Matrix decomposition, an important tool in the study of partial order theory, is used to prove some
characterizations and properties of partial orders, and, furthermore, establish some partial orders. For
example, the core-nilpotent, core and core-EP partial orders are derived on the basis of the core-nilpotent,
core and core-EP decompositions , respectively, [2, 15, 19, etc]. A particular concern is a generalized polar
decomposition, [3, Chapter 6(Theorem 7)].

Theorem 1.1. Let A € C,, . Then A can be written as
A = GaEs = EqHy, (1.1)

where Ex € Cy,,y is a partial isometry, ie., E}, = E;, and Ga € Cym, Ha € C,,, are Hermitiam nonnegative definite
matrices. The matrices Ea, G4 and Hy are uniquely determined by R(Ea) = R(Ga) and R (EZ) = R(Hy), in which
case Gy = |Al, Hy = |A*|and E5 = GYA = AHY,.

Applying the generalized polar decomposition, Hauke and Markiewicz characterize the notion of GL partial
order in [9, Definition 1 and Theorem 5].

Theorem 1.2. [9, Theorem 5] Let A, B € C,y,, and A = GoE4 and B = GgEp be their polar decompositions, where
R(EA) = R(Ga) and R (Eg) = R(Gg). Then

GL * L
A<B o E s<Egand G, <Gg, (1.2)
* L
< Eqs<Egand Hp <Hjp. (1.3)

Furthermore, the simultaneous polar decomposability of a pair of rectangular matrices is derived in [14,
Definition 1], and a new characterization of the GL partial order is given in [14, Proposition 3]. The unique
weighted polar decomposition theorem is given in [21, Theorem 3.5] and the WGL partial order is derived
in [21, Definition 4.2]. Note that, the generalized polar decompositions are important in the numerical
calculation as well. For more results about the generalized polar decompositions and related problems,
refer to [4, 5, 7, 10, 12, 13, 16, 17, etc]. In this paper, we give, on the basis of Theorem 1.1, the notion of WL
partial order, a generalization of the GL partial order. We derive properties and characterizations of the WL
partial order, and consider its differences from the GL partial order.

2. Main Results

Theorem 2.1. Let A € C,,,. Then A can be written as
1 1
A =G} EAH}, (2.1)
where Ex , G4 and Hy are given in Theorem 1.1.
Proof. Let A € Cyyy, tk (A) =7, and
A =UpZAV,

be the SVD decomposition of A, where U4 € Cy,, and V4 € C,,, are unitary matrices, U,Ux = I, = V', Vg,
X4 is a diagonal positive definite matrix. Then

GA = UAZAU;‘, EA = UAV;‘ and HA = VAZAV;\-
Therefore,

1 1 1 1
A= UsZiU UV, VAZ2 VY, = AR Ea|A)? = GZEAH?.
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We call (2.1) as the polar-like decomposition of A. It is easy to check that

1

1 1 1 1
EyG2Es = VAU, UAZ UL UaV)y = VAZ2V, = H2,
1 1
E4H:E, = G2.

Consider the binary operation:

e

L Lot g lp gl
A<B & G<G2, Ea<Eg, H:<H;, 2.2)

1 1 1 1

in which A = GE4H and B = G}EgH}, are the polar-like decompositions of A and B, respectively. Since
the decomposition of a given matrix is unique, it is easy to check that the binary operation is a partial order.
We call it the weak GL partial order (the WL partial order for short).

Theorem 2.2. The binary operation (2.2) is a partial order.

Theorem 2.3. Let A, B € Cy,,. Then
WL WL
A<B & A"<B. (2.3)

1 1 1 1 1
Proof. Let A = GLEsH}. Since G} = H}., Ea = Ea- and H} = G}., we derive (2.3). [

Theorem 2.4. Let A,B € Cpy, A = GiEAHi and B = Gg EBHg be their polar-like decompositions, and E4 s Ep.
Then

P e
G:<G: & H:<H:. 2.4)
1L 1 *
Proof. Let G} <Gy and E4 <Eg. Then
1 x_ L 1 "
UAL2 UL, S URZI LT, 2.5)
UaV < UV (2.6)

Applying (2.6), we have VAU, UV, = V4U', Up V7. It follows from U, Us =1 =V}, V4 and
Vi (Vall,UaVy ) Vi = Vi, (Vally UsVy) Vi
that

V', Vp = U, Us. 2.7)
Applying (2.5) and (2.7), we have V V4 Zi V, Vs é Zg. Therefore,

VsVoVaSi Vi VeV S VEEL v (2.8)
Applying (2.6), we have (Ua V5, ) UaVs, < (UpV;) UsVi, ie.,

VAV, < VsV
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It follows that VAV, VAV = VAV, = V4V, VVy. Therefore, V, VAV, = V, VAV, VEVy, thatis, V3, =
V', ViV5. It follows from (2.8) that

1 L 1
VAZ2V, < VEELVS,

1 L 1
3 2 2
1.e.,HASHB.

* 1L 1 1L 1
On the contrary, applying E4 < Ep and H} <Hj, we obtain G, <G;. [
Theorem 2.5. Let A, B € Cy,,. Then
WL 1L 1 *
A<B & G <G} Es<Es, 2.9)
* 1
& Eo<Ep H:<H; (2.10)
It is well known that the star partial order is preserved for the Moore-Penrose inverse, that is,
A<B & A'<B".
Theorem 2.6. Let A € C,,,,. Then the polar-like decomposition of A" is
1 1
At = (H) Ey (GY)', (2.11)

where Ea, G4 and Hy are given in Theorem 1.1
Proof. V Let A be written as in (1.1), and let X = E%,G,. Now, since G4 = G,, we have (G:[‘)* =G, and thus
AX = GAEAE,G', = GAEAEL G}, = GAGAG\G},,
hence
(AX)' = (G}) GAGYG,, = G},GaG},Ga = G}Ga,
which proves that AX is Hermitian and AX = G} Ga. Also,
XA = E; G A = E}E 4 is Hermitian,

AXA = A(XA) = G4EAE,Ex = GAEAE;EA =GuEs = A,

XAX = (XA)X = E,EAE, G} = E\E4E}\G', = E'\G!, = E,G!, = X.
This proves that At = ELG;. In the same way, we have At = H;E;‘. Therefore, applying Theorem 2.1, we
have (2.11). O

Note that, the Lowner partial order may not be preserved for the Moore-Penrose inverse. Even when
A,BeC;,

L L
A<B @ B'<A'

It follows from Theorem 2.6 that we drive the following Theorem 2.7.

DThis proof was provided by an anonymous reviewer.
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1 1 1 1
Theorem 2.7. Let A,B € Cy,, A = GEAH} and B = G EgH, be their polar-like decompositions. Then
WL 1L 41 *
AYSB' © GP <G, and E4<E;,
* +1 L +1
© Es<Epand H,> <H,*.
Lemma 2.8. [1] For Hermitian nonnegative definite matrices A and B consider the following:
L : 2L oo 222
(a1) A<B, (ap) A<B, (b1) A“<B*, (by) A~<B*, (c) AB = BA.
Then
(a1), (c) = (b1); (b1) = (a1); (a2) & (b2) = (0).

GL WL
Theorem 2.9. Let A,B € C,y,,, and A < B. Then A < B.
GL
Proof. Let A < B, that s,
L * L
Hjy <Hp, EpA<Ep, G4 <Gg.
Applying Lemma 2.8, we have
L 1L 1
Ga<Gp = G, <G},
L 1L 1
Ha<Hp= H;<Hj;.
WL
Therefore, we derive A < B. [

WL GL
The condition A < B does not imply the condition A < B as the following example shows.

9 0

0 36

5 10
Example 2.10 ([1]). Let A = [10 20],B = [

], Then

[5 10 02 04 5 10
4 =110 20]’5‘4_[0.4 0.8]’HA_[10 20]'

9 0 10 9 0
GB__O 36]’ EB_[O 1]' HB‘|0 36]'

Since
1 2 11 2 1 130 1 130
GA_Z 4’HA_2 4’GB_O 6’HB_0 6|’
we derive
1L 1 * 1L
G:<Gj, Ea<Ep, H, <Hj,

WL
that is, A < B. Furthermore,

B—A:HB—HA=GB—GA=[ : _10},

-10 16
rk(B) =2, rk(A) =1, rk(B-A) =2,

V() =0,V(B) =0and V(B —-A) =1are0, 0and 1, respectively, where V(A) denotes the numbers of negative
eigenvalues of A. Then
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(1.) since det(B — A) = =36, A is not below B with respect to the GL partial order;
(2.) since rk(B — A) # rk(B) — rk(A), A is not below B with respect to the minus partial order;

(3.) since V(B — A) # V(B) — V(A), A is not below B with respect to the “ % " partial order.

The “ < partial order is given [15, Theorem 8.5.4]

ASB & R(A) C RB)and V(B - A) = V(B) — V(A),

where A, B € CIL.

Note that, when A, B € CZ,

A GSL Boe A ; B [9, Theorem 3],
s A CSL B, [20, Corollary 3.8, Corollary 3.9].
From the Example 2.10 above, we can see that such a property is not valid for the WL partial order, that is,
A%B & A;B, even when A, B € C;.

Theorem 2.11. Let A,B € C;, and AB = BA (or AB € C;). Then
WL GL cL L
A<B & A<B & A<B o A<B. 2.12)

WL
Proof. Let A,B € C; and A <B. It is well known that, if A commutes with B, then AB is a Hermitian

1
nonnegative definite matrix, and A? commutes with B %, [11] . It follows from Lemma 2.8, G/Z1 = A and
1 L GL
Gg = B? that G, < Gp. Therefore, applying Theorem 2.2 and Theorem 1.2, we derive A < B.

GL WL
On the contrary, applying Theorem 2.9, we have A<B = A<B.
Furthermore, applying [9, Theorem 3] and [20, Corollary 3.8, Corollary 3.9] we obtain (2.12). O

A binary relation is called a pre-order if it is reflexive and transitive on a non-empty set. It is well known
that the Drazin order,
D
A<B e AAP = BAP = APB, (2.13)
is a pre-order. Especially, when Ind(A) = 1, the Drazin order is reduced to the well-known partial order:
the sharp order. In [8, Page 164], a pre-order is characterized by:
A<B: Ex<Ey, (2.14)
in which A = GiE AH% and B = Gg EzH g are the polar-like decompositions of A and B, respectively.
From Theorem 2.1, we know that the polar-like decomposition of a given A is unique. In Theorem 2.5,
WL 1Ll
we reduce the number of the conditions to two. But we cannot derive A < B by applying H} <Hj; and

Gz

L 1
3 < Gj. For example, let

A=1, and B =-I,, (2.15)
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L L
then Gy = Gg = Hy = Hp = I, E4 = I, and Ep = —I,,. It is obvious that A # B, although Hy <Hp, Hp <Hay,

L L
G4 <Gpand G <Gy.
Consider the binary operation

1
Gz, (2.16)

INE

P 1L 1
A<B: H,<H "
1 1 1 1
in which A = G3EAH} and B = G EgHj; are as in (2.2). It is easy to check that the binary operation (2.16) is
reflexive and transitive. From (2.15), we see that the binary operation is not antisymmetric. Therefore, it is
a pre-order.
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