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ANALYTICALLY EXPLICIT INVERSE OF A
KIND OF PERIODIC TRIDIAGONAL MATRIX
USING A BACKWARD CONTINUED
FRACTION APPROACH

Tim Hopkins! and Emrah Kili¢>

Abstract We present a fast algorithm for generating the inverse and the
determinant of an extended, periodic, tridiagonal matrix. We use backward
continued fractions to generate the elements of the inverse in closed form. By
trading memory use against the cost of repeating the computation of certain
quantities we are able to produce an effective procedure for a symbolic algebra
implementation. We compare the performance of our Maple implementation
with that of the standard Maple library procedures for matrix inversion and
computation of the determinant on a set of illustrative example matrices.
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almost periodic tridiagonal matrix.

MSC(2010) 15A09.

1. Introduction

Tridiagonal matrix structures occur frequently in both practical application areas
and in the numerical approximation of equations resulting from the modelling of
physical phenomena; see, for example, [3-6,13,20,21].

Recently, attention has been given to methods for constructing inverses of both
simple and periodic tridiagonal matrices algebraically as a means of finding algo-
rithms that would prove efficient when implemented using symbolic (computer)
algebra (SA) systems like Maple [19] and Mathematica [23] (for these methods see,
for example, [10,11,14,15,17] and for other properties of both simple and peri-
odic tridiagonal matrices such as eigenvalues, eigenvectors or factorizations see, for
example, [2,7,8,14]).

To compute the inverse of a simple tridiagonal matrix efficiently using floating-
point arithmetic we would solve a set of n right hand sides with the j** being I;, the
4" column of the unit matrix and the solution the j** column of the inverse. Using
Gaussian Elimination this requires at least 5n? 4+ O(n) floating-point operations
increasing to 7n?2+O(n) if partial pivoting is required to provide numerical stability.
Similar O(n?) algorithms also exist for periodic tridiagonal systems.

The situation is very different for SA systems where, generally, we are not inter-
ested in the use of floating-point numbers; here all the computations are performed
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algebraically and, therefore, without any computation errors. This means that we
do not need to worry about stability or the effects of the build up of errors due to
the use of floating-point data; the fast algorithms, when used for algebraic compu-
tations, are acceptable for any non-singular tridiagonal matrix.

Closed forms for the elements of the inverse of a general tridiagonal matrix offer
a number of possible advantages. First, they allow for the efficient computation of
the inverse by taking account of the structure of the matrix. Second, they provide
a means for just computing segments of the inverse without computing all the
elements.

Comparing the efficiency of algorithms for SA systems is more complex than
their floating-point counterparts. Generally a good comparative measure of effi-
ciency for floating-point implementations may be obtained by using the number of
basic arithmetic operations required to solve a problem of a particular size. This
works because we can assume that each of the basic floating-point arithmetic op-
erations executes at a fixed rate on a given processor and, provided that we have
an ‘average’ operation mix, we can just compare the number of operations required
to implement each algorithm. With SA systems the operands are general algebraic
quantities and thus the execution time for a basic arithmetic operation depends on
the complexity of the two operands. Thus, while operation counts are still useful
when comparing SA algorithms, they do not have the same discriminating power
as their floating-point cousins.

A periodic tridiagonal matrix, which may also be called a tridiagonal matrix
with corners ([12,22]), is of the form

T1 02
21 T2 Y2

22 T3

Zn—2 Tn—1 Yn—1
M2 Zpn—1 Tn ]

In [15] closed formulae for the elements of the inverse of (1.1) were obtained and it
was shown that a Maple implementation of this closed form generally outperformed
both the Maple Library procedures and an alternative algorithm proposed by [11]
on a variety of example matrices.

In the current article we extend the complexity of the coefficient matrix to that
given by G where Gir = xp for 1 < k < n; Ggryr1 = yr and Gpyi1p = zx for
1<k <n—1;Gip1 =01, Gin = 02, Gop = 63, Gpu_11 = p1, Gp1 = p2, Gz = 3
and 0 otherwise. Clearly, this has the form

(21 1 01 09
21 T2 Y2 d3
G = 22 x3 (1'2)
M1 Zn—2 Tn—1 Yn—1
L M2 3 Zpn—1 Tn |

The efficient computation of the determinant of multidiagonal matrices with and
without corners is studied in [12].
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In the following discussion we also assume that, in (1.2), none of the z;, y;
and z; values are zero and that the determinant of all the principal minors of the
tridiagonal matrix, obtained by replacing all the corner elements of G by zeros, are
non-zero.

Our motivation for looking at this problem is the article by Ao and Sun [1]
where matrices of a special case of (1.2) are used in the solution of Sturm-Liouville
problems arising from applications involving heat conduction and vibrating strings
with eigenproblem dependent boundary conditions.

As in [15], from the LU decomposition of the matrix G we generate the matrices
L=' and U~! in terms of BCFs. We may then use these to formulate the elements
of G~1 explicitly along with det G.

In Section 2 we provide basic definitions and results relating to the backward
continued fractions that we use (for more details, see [16]) and we define a number
of notational definitions that we use throughout the article. The LU decomposition
of the matrix G using BCFs is given in Section 3 and the explicit forms of the
elements of G~1 are presented in Section 4. The proof of the closed forms of the
inverse elements closely follows the method used in [15]; we, therefore, quote the
explicit forms of the elements but only give a detailed proof of one part of the
main result. An implementation of the algorithm in Maple is discussed in Section 5
along with efficiency comparisons with the Maple library routines for determining
the inverse and determinant of a general matrix. Our conclusions are presented in
Section 6.

2. Basic Definitions and Notations

2.1. Backward Continued Fractions
Following [17] we define a general backward continued fraction (BCF) as

bn—l
bn—2
Op—2 + ———

an +

(2.1)
Gp—1+

where {a;}7_,, {b;}}'=}! are real and we may then rewrite this in compact form as

@:P+h®.%ﬂ,
B

az+ asz+ Ap

Also the k*" backward convergent to CF defined in [17] is

h@”%ﬂ
as+ asz+ ar | g

CkB = |:al —+

and
B _ Py (ar,br—1)

T P (ag, bp1)’

where Cf = CB and we also note C’,f! =CyCx_1...C1 = Py (ag, bg—1).

k=1,....,n, (2.2)
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Py (ag,br—1) is defined by the recurrence relation
Py, (ak,br—1) = apPr—1 (ak, br—1) + bp—1Pe—2 (ag,bp—1), 2<k<n, (2.3)
with the initial conditions

Py (ag,bp—1) =1,
Py (ag,bp—1) = a1.

Specifically, we define a general BCF in terms of the entries of the matrix G by
setting aj, = x, and by, = —ygzy in (2.3). Throughout the remainder of this article
we will refer to { Py, (xr, —yr—12k—1)} as {Px} whence the recurrence relation (2.3)
becomes

Py =2, Pp1 — yr—12k—1Pr—2 (2.4)

with initial conditions Py =1 and P; = z;.

2.2. Definitions and Notation

For convenience we collect together here a number of definitions that we will use
throughout the article.
We assume that
=y =C=1 (2.5)

and, in general, for any sequence {S,.} used in the article we will assume that Sy = 1
unless otherwise stated.
We define scaled versions of the given upper and lower diagonal elements

Zr Yr
dT:@; ur = A5 r=1,2,...,n—2. (2.6)
For 1 <4 < 3, we also use
Loy =0, =1, 5 r=
Zl . (3] - b)
QT‘_ ﬂ B 7,_2 f’f(l)_ 511_[27]93’ 1§,r§n_37 (27)
U1 M3 H2, — 4y k=1 Ck
—g0(2), r=0,
Mi/xla 71:07 OgBP( )
- (1) = r+1 4, r=4q 2L _ <p<p—
PO TS, 1<rcn-s ™) 0@ 0@ dsrsn
k=1 “k (=1)""" A /B, r=n-—2,
(2.8)
7f0(2)a 7":0,
= B 2.9
"N r@ 5@, 1<r<n-s 2
1
n—2 n—
Yr—1'dp_1! up!dy!
k=m k k=m—1 k+1
n—3
An =Zp-1+ Z fk (1) myg — (_1)n Mp—-3Yn—2
k=0 (2.11)

= Zn 1+ (6192T(n,2) - 5;”2) — (—1)"Qoup o),
1
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A, = = Yn—1+ Z gk Qk - _1)n Gn—3dn—_2
(2.12)

s
= Y1 — % T (0,2) — (—1)"Qudp_s),

By =an-1— Z fe W) ge (1) = (dn—2 = (=1)" gn—-3 (1)) (Yn—2 — (=1)" fa—s (1))
k=0

= Tp—-1 — 61M1T(n7 1) - dn—2yn—2 + (_1)n (/’('lun—2! + 51dn—2!) 5

(2.13)
n—3 N
Un,n =xn + (_1)7l mn72AA~n - Z mrQr = ITn — m - % - QIQQT(n7 2)
k=0 n 1
(2.14)

3. LU Factorization

In this section, we give the LU decomposition of the matrix G via backward con-
tinued fractions. Suppose that the entries of G are given, that is, we have x; for
1<i<n, y;and z; for 1 <i<n-—1, pu; and §; for 1 <7 < 3.

We define the unit lower triangular matrix L of order n as

L i =J,
d;; i=j+1L,1<j<n-3

Ly = dp—2 4+ (=1)""'gn_3(1); z::n—l,j:r.L—Q, 51)
(=1)77 g1 (1); i=n-11<j<n-3,
(=1)7mj_q; i=n,1<j<n-—1,
0; otherwise,

where the g, and m, are defined by (2.8) and the d, by (2.6).
Define an upper triangular matrix U of order n by

CE; 1<i=j<n-2
Yjs i=j+1,1<j<n-3,
(=1 fima (1) j=n-11<i<n-3,
Yn—2 — (=1)"fr_s3(l); i=n—-2,7=n—1,

Uy =14 p=hi=m o (3.2)
(=1)'gi—1; 2<i<n-2,j=mn,
Ay i=n—1,j=n,
By; i=n—1,j=n—-1,
Upnn; 1=mn,] =n,
0; otherwise,

where the CB, y,., fr, ¢, A, B, and U,,, are defined by (2.2), (1.2), (2.7), (2.9),
(2.12), (2.13) and (2.14) respectively.
Now we give the LU decomposition of matrix G via the following theorem
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Theorem 3.1. The LU decomposition of the matriz G is given by
G=L-U,

where L and U are given by (3.1) and (3.2), respectively.
Then we have the following corollary:

Corollary 3.1. With the matriz G and the backward continued fraction CE defined
by (1.2) and (2.2) respectively with ay, = xy and by = —yx2zx we have, for n > 1,

det G = U, ,B,CP |

where U, ,, and By, are defined by (2.14) and (2.13) respectively.
Corollary 3.2. Forn >1

det G = Uy BpPo_o, (3.3)

where {P,} is given by (2.4).

Thus when computing the elements of the inverse of G we obtain the determinant
almost for free (2 multiplies) since all the terms of the product, Uy, By, and P,_o
in (3.3), are required elsewhere in the computation of the inverse elements.

If only the determinant is required we make no claims as to the efficiency of
using (3.3); it may be more efficient to use the pentadiagonal algorithm proposed
in [12] and take account of the zero elements in the outer diagonals.

4. Inverse of the periodic tridiagonal matrix

Before we present G~! in terms of backward continued fractions, we derive the
inverses of L and U.

Lemma 4.1. Let the unit lower triangular matriz L have the form (3.1) then
Q = L' is defined by

(_1)Zdz—1' Zfl S]S'Lgn_zv
n—3
Y dilgr (1) = (=1)" dns! ifi=n-—1,
i | k=it
0, - D s s
i1t | (~1)" ms > dlge ()= 3 ditmi ifi=n&1<j<n,
k=j—1 k=j—1
0 ifi<j.

Lemma 4.2. Let the n x n upper triangular matriz U have the form (3.2) then
H =U"" is defined by
(-)'chy!

H; ; =
I Yi—1!
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n—3 2
-1 yt n yn—Q!An
)y dn—srm
BulUnn 2= CE,l ( nfe (1) + @B ) + (1) CB L BoUnn

j=n&1<i<n-—1,

|
x ()t o1& 1<i<n—1,
B, t;l Ot’il' CP 1B,
i Yji—1 .
( 1)j By’ Z<]§1’L—2,
CPl
0;

and Hy, , = U, L.

Assume that y;2; #0 for 1 <i <n—1. Let
F (i1,12, 13,14, 15, 6, 97; C1, C2)
CO™ (i) + (0T ()
= n n,t n,t —
uiflldjfllB ! ! 2

_Unn(A 01T (1,3) — (—=1)" tn_o] +

X (mn—Q [(_1)n/L1T (naiﬁ) dn 2]

(=1)" un—2!) (u T (n,i3) = (=1)" dn—2!)

B, (T (n,is) — 01))
QT (n,i7) — ¢2)].
Then we have the following result for the inverse of the matrix G
Theorem 4.1. Denote the inverse of matrix G of order n by W. Then
I. For 1 <i=j<n. There are three subcases
(A) If i =1, then Wi1 = F(1,1,1,1,2,1,2; 62/, —pa/x;).
(B) If 1 <i<mn, then W;; = F (4,14,1,1,1,1,1;0,0).
(C) If i =n, then Wy, = U, ..
1I. For1 <i<j<mn, there are three subcases
(A) If 1 <i<j=mn, then Wy, = H;p,
(B) ]fl =1 <.7 <n, then Wl] = F(.]a 17j7 1727j7j;62/$1a
(C) If 1 <i<j<n, then W;; = F (4,1, j,1,1,7,7;0,0)

III. For1 < j <i<mn, there are three subcases

(A) If 1 <j<i=n, theanj:Un’,}lan.
(B) If1=j <i<n, then Wiy = F(i,i,1,i,i,1,2,0; — 2/, ).
(C) If 1 < j <i<mn, then W;; = F (i,4,j,1

+1,4,730,0).

1 A, A,
Wn—l,n—l - 37’“ (1 + BnUnn> )

which could also be derived from (1)A above. Here F'(—;—) is defined by (4.1) and
dpn, An, An, By, T, ur, Uy n and Q; are all defined in Section 2

Especially, we note
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Proof. There are three separate cases to consider: the diagonal elements, the
strictly lower triangular elements and the strictly upper triangular elements. Here,
to conserve space, we just show the proof for the diagonal elements; the upper and
lower triangular elements may be confirmed in a similar fashion.

Diagonal elements, ¢ = j:

Since H;; =0 for ¢ > j and W = (LU)f1 = HQ, we have for 1 <i<n

n n n—2
Wn:z H; 1 Qri = Z H; 1 Qri = Z H; 1 Qri+ Hin—1Qn—1, + H; nQn i
k=1 =i k=i

n—2 i
=> (-1 Coal el DD e

P Yi—1! CP! d;_4!

C n n—2
+<>( 5 abam-co )

Yi Top—i—1 t+1
<Z dk gk ) dn—2!>
! k=i—1
(_1)lO'LB—1' —1 = yt' n yn—Q!An
A B, )y dn—edn
R BnUn’ntzZ CE Ll ( nft (1)+a )+( ) OB B U
(_1)2 n — 2
X d. 1| (71) mp—2 Z dk!gk (1)* Z dk'mk ,
Y k=i—1 k=i—1

which, by taking k—1 instead of k and using the definitions of a number of quantities,
gives
T (n,q) 1

. _ _ n '
ui—l!di—1! ui—l!di—lan ((51T(TL72) ( 1) Un— 2)(,[1,1T(’I’L Z) ( 1) dn,Q.)

n—2

1 N . Ut—1! n )
B ui—1!di1'BpUn <51AnT () + B Z Ttht_l - Un—Q!An>

t=1

X (ul (—=1)" my,_oT (n,1) Zdt imy_ 1).

We examine three subcases:

Ni=1
Wi = (n,l)—i—Bin(élT(n, 1) — (=1)"up_2!) (11T (n,1) — (=1)" dp_2!)
_anlJnn (An(alT(n,l)_(_l) wn_s!) + By, ( 52+Ql T (n, )))
x <mn2 [(=1)" T (n,1) — dp_s!] + =2 = QT (n 2))
as claimed.
Mi<i<n

1 . . n
Wiizm[BnT(n,z)+(51T(n,z)—(—1) Up—2!) (11T (n,3)—(—=1)" dp—2!)
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1

(An (61T (n,7) — (=) tp_2!) + B, U T (n,i))

n,n

X (s [p1 (=1)" T (n, i) — dn—s!] — QT (n,1))].

1) i = n
Wnn = ZHn,ka,n = Z Hn,ka,n = n,nQn,n = Hn,n = Un_ﬂll
k=1 k=i

as required.
We also note that we may obtain a compact definition for the case ¢ = n — 1,
ie.,

n
anl,nfl = Zanl,ka,nfl = anl,nfl + anl,nQn,nfl
k=1
1 A, A,

Bn BTLBTLUTLTL’

as claimed. O

5. An Efficient Maple Implementation

In this section we look at the efficiency of our proposed algorithm (KA) as a com-
putational method, implemented in Maple, and compare its performance against a
pair of Maple library procedures. We also use the Maple implementation to increase
our confidence that the algorithm specified in this article does compute the inverse
of the matrix G as defined by (1.2).

We begin by looking at the basic arithmetic operation count and assume that
add/subtract and multiply /divide may be considered comparable operations. As
we noted in Section 1 this is a reasonable assumption for floating-point arithmetic
but may not be so useful for algebraic computations. We also consider how we may
trade savings in execution time against the use of extra storage.

5.1. The Implementation of the Proposed Algorithm

A pseudocode version of KA which attempts to minimize repeated computations
as far as is reasonable is given as Algorithm 1. This requires eight temporary
arrays using a total of 8n — 6 extra elements to store reusable calculations. The
implemented version uses 5n?4+20n — 14 multiplications and 2n? +2n+12 additions.

In addition, our current implementation of Algorithm 1 places the following
restrictions on the structure of G:

1.y, 22£0;4=1,....,n—1, and
2. x1 #0, and

3. the determinants of all the principal minors of G must be non-zero; i.e., p; #
0,i=1,...,n—1. Condition 2. above is a consequence of this requirement.
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We note that none of these restrictions taken on their own would signify that (1.2)
was singular; however, each causes a division by zero at some point in the execution
of our algorithm. We suspect that some or all of these restrictions could be removed
by re-arranging the computation in some way but we could not discover how this
may be achieved. All these conditions are checked by our implementation and an
error flag is raised if any are not met.

For the Maple implementation it is vital to control the complexity of the alge-
braic expressions generated during the computation; failure to do this often leads
to a dramatic increase in the number of terms in computed quantities and a cor-
responding increase in execution times. A good strategy appears to be to simplify
all intermediate results in order, hopefully, to reduce the complexity of further
calculations.

5.2. Choice of Sample Problems

Because a lower operation count does not translate directly into a more efficient
symbolic algebra implementation (see Section 1 and [15] for more details). We are
often unable to make a categorical choice that one implementation will always be
more efficient over the whole problem class.

We have run our implementation on a wide variety of different matrices of the
form (1.2) and this has allowed us to provide some indications of when our imple-
mentation may prove more efficient that the Maple Library procedures.

Three examples have been chosen to represent different classes of matrices and
provide timing comparisons that illustrate the wide range of effectiveness of both
methods of generating inverses.

5.2.1. Example Problems

Example 5.1. This example uses as its base the symmetric tridiagonal inverse of
the Lehmer matrix [18] defined by

443 . .
w21 =74, 1 <1 <n,
n? o
Gij={2n—-1 L= (5.1)
ii+1) .. . . .
T j=it+1,1<i<n—-landj=i—-1,2<i<mn,
0 otherwise

which we have augmented with § = [n/4,3n/4, —n/4] and p = [-n/3,2n/3,n/3].

We use this as a representative of matrices whose elements are all rational num-
bers. The operation count may still not be a good efficiency metric as the different
sizes of numerators and denominators mean that the time required for each arith-
metic operation is not constant.

Example 5.2. This matrix is an extension to the one given in [11]
a 1=73, 1 <1< n,

1 j=it+1,1<i<n-1,

-1 j=i—-1,2<i<n,

0 otherwise

Gij =
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with 6 = [a/2, —a, —a/2] and p = [—a/2,a,a/2].
We use this as an example of a simple algebraic matrix that is defined in terms
of just a single free variable and rational numbers.

Example 5.3. This is an example matrix based on the tridiagonal inverse of the
general KMS matrix [9, pp. E190-E191] and defined by

1/(1—op) i1=j=1,n,
I+op)/(1—0p) i=j=2,...,n—1,
Gij=4¢—0c/(1—0p) j=i—-1,2<i<n, (5.3)
—p/(1 —0op) j=i+1,1<i<n-1,
0 otherwise
which we have augmented with § = [—p, 02, —o] and p = [0, 0p, p].

Here we have a matrix with more complex algebraic elements.

5.3. Performance of the Implementations

All the timings presented below are given in seconds and were achieved using Maple
2019 running under Ubutu 18.04 on an eight thread, four core, Intel(R) Core i7-
8650U, 1.9Ghz CPU with 32GB of memory. The tests were all performed while
the machine was very lightly loaded; i.e., it was not connected to the network
and only a single window was open for executing the run-scripts (for more details
see [15, Section 6.4]). All tests were executed, using our implementation of KA
and the Maple library procedures, for multiple values of n and both det G and the
computed elements of G~! were compared for equality.

Sample execution times are quoted in Figure 1 for Examples 5.1-5.3 and Figure 2
gives the largest order of matrix that could be inverted utilising < 10 seconds of
processor time on our test platform.

Example 5.1 Example 5.2 Example 5.3
n MAPLE KA | n MAPLE KA |n MAPLE KA
50 0.13 0.09 | 20 0.04 0.09 | 10 0.01  0.79
100 0.92 0.62 | 40 747  3.28 | 30 0.08  6.12
200 7.23 4.56 | 60 77.14  12.23 | 40 0.21 12.84

Figure 1. Comparison of execution times for MAPLE and KA on the test problems

Example MAPLE KA

5.1 250 300
5.2 50 60
5.3 140 40

Figure 2. Comparison of the maximum order of the test examples that can be inverted in less than 10
seconds.

In the case of matrices using just rational numbers our implementation outper-
formed the Maple Library procedures but, as illustrated by Example 5.1, this may
still not reflect the apparent savings in operation counts. Example 5.2 provides an
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example where the KA implementation does extremely well and Example 5.3 shows
a case where the Maple routine.

These examples illustrate very well the difficulties associated with comparing
performance between symbolic algebra algorithms. For Example 5.1 it would seem
likely that the two implementations would be fairly even since, although the Maple
library routines operate on a full matrix, many of the extra arithmetic operations
will involve one or both of the operands being zero and, thus, complete very cheaply.
The Example 5.1 KA timings show a saving of around a third over the Maple
procedures and this is fairly typical for this type of matrix.

Examples 5.2 and 5.3 provide very different performance profiles for matrices
with algebraic elements. The simpler algebraic matrix shows the increasing effi-
ciency of KA as the order of the matrix increases with a factor six difference by
n = 60. This contrasts sharply with Example 5.3, which has elements which are
slightly more complex than Example 5.2, where the Maple procedures outperform
KA by a factor of 60 by n = 40.

When the matrix elements are algebraic we have found that the two routines
both exhibit a wide spectrum of performances. Thus, in a situation where exact
inverses are required for a sequence of matrices of increasing order, and where the
elements are of similar algebraic structure, it would be sensible to compare timings
of the two implementations on some smaller orders and use these to inform a decision
on a suitable choice for higher orders.

Finally, we note that our algorithm is unsuitable for use with floating-point
arithmetic due to possible build up of rounding errors.

6. Conclusions and Future Work

We have used BCFs to generate explicit expressions for the elements of the inverse
of the matrix, G, defined by (1.2). These expressions were then used to construct an
algorithm and its efficient implementation in Maple to compute the inverse, G~1.
By exploiting the structure of the matrix we were able to generate a ‘fast’ algorithm
for computing the inverse algebraically by reducing the order of complexity to 7n?+
O(n).

Our performance results illustrate clearly the difficulty of identifying an effective
implementation that will perform consistently well over the full range of algebraic
problems. The operation count and the sparse regular pattern of the elements in
the matrix would suggest that the proposed algorithm should perform better than
the Maple library procedures; this is not borne out by our results. Our timing
comparisons do, however, show that for some problems our proposed method could
be a worthwhile alternative.

In the future we intend to study a number of other published algorithms for
computing inverses of matrices with special structures to ascertain whether their
implementations could prove competitive with the Maple routines for some classes
of problems.
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ALGORITHM 1: Pseudocode for the KA using temporary storage to save reusable
computations.

Procedure KA(z,y, 2,9, 1);

Input: =1 ., Y1.n—-1, 21.n—1, 01..3, [41..3
Output: sing, det, A~*

#

sing = FALSE;sg = —1;

if n mod 2 == 0 then sg = 1;

# Compute D; =d;!, U; =w;! and ¢;
# This requires the values of zi!, y;! and p;. However these
# values are not required in further calculations so they don't need to
be stored
(P1,p2,yf,2f) = (x1, L, y1,21) 5 (1,Q2) = (v103/21 — 02, T1p3/y1 — p2);
(e1,Uo, U1, Do, D1) = (21, 1,91 /21,1, 21/21);
for i =2, n—2do
(yf,zf) = (yf X yi, 2f x 2i);
Po = Tip1 — Yi—12i—1P2; Ci = PO/P1;
(D3, Ui) = (2f/po,yf/po) ; P2 = p1; p1 = po;

end

# We need p,—2 for the determinant
Pn—2 = P1;

# Compute the ¢; for 1 =1,...,n

tn—2..n = (Un—3Dn—3/Cn—27 070)7
fori=n-3,1, —1 do

| ti=tiy1 +UinaDi1/cs;
end

# Compute a =A,, a=A,, b= DB, and un, = Unn
a = zn-1 + 61(Qata — p2/x1) — sg X Q2Un—2;
a4 =yn—1 — p102/x1 + Qi (p1te — sg X Dn_2);
b==xn-1—01p1t1 — (zn—2yn—2/cn—2 — 89 X (u1Un—2 + 61 Dn_2));
Unn = Tn — aa/b — dapia/x1 — Q1 Q0ats;
# Compute the determinant using (3.3)
det = pn—2Unnb;
if det == 0 then return (TRUE,0, NULL);
)
# We require only element m — 2 of the m array for further computation
Mp—2 = —8sg X a/b; ¢l = §2/x1; 2 = pa/x1;
# Precompute and store to save repeated calculations
# The storage used for the ¢ array may now be reused
# We use v,w,e,g, and h as temporary arrays
Vi = 01t1. — 89 X Un—2; Wi..n = pat1.n — 89 X Dp_2;
e1.n—1 = bt1.n—1 50.n—2 =0 X Uo.n-2;
g1 = (d’U1 + b(Qth — cl))/unn; q = bQ;
92.n—1 = (GV2..n—1 + qt2..n—1)/Unn;
h1 = 8g X Mp_2wi — Qata + €2; ha.pn—1 = Sg X Mp—2W2..n—1 — Qata. .n_1;
# Form the inverse
# Diagonal elements
AL = (er +v1wi — g1ha) /b;
fori=2,n—-1do
‘ A;; = (e + viw; — gihi)/(si—1Di—1);
end
A = Vunn; Ay, = 91/b; ALY = —ha [t
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ALGORITHM 2: Pseudocode for the KA using temporary storage to save reusable
computations continued

# First row

Aié:n,I:Q = —(e2in—1:2 + V1W2n—1:2 — grhom—1:2)/(D1:n—2:2b);
Ai;ll,m,lzg = (63:n—1;2 + viwsin—1:2 — g1h3:n—1:2)/(D2:n—2;2b);
# First column

A;i_lll = —(e2:n—1:2 + V2in—1:2W1 — Goin—1:2R1)/(S1:n—2:2);
A;,ll_LQJ = (esm—-1:2 + V3in—1:2W1 — g3:in—1:2h1)/(S2:n—2:2);
# Upper triangle
k= -1,
for j =3, n—1do

T =k/(D;j-1b);

A;;_LQJ =T/Urj_2:2(ej + vo:j_1:2w5 — g2:j—1:2h5);
A;;,MJ = —T/Uz;j—2:2(ej + v3;5-1.2w; — g3:5-1:2h5);

k=—k;
end
# Column n
A yion = —g2m—1:2/(S1:n—2:2);
A;iilﬂm = g3zn—1:2/(82:n—2:2);
# Lower triangle
k= -1,
fori =3, n—1do
T = k/yifl;

Ai_,21;7;71;2 = T/Dii—1:2(€; + viwai—1:2 — gihaii—1:2);
A;§:¢,1:2 = *T/Dzzi—hz(ei + viws:i—1:2 — gih3:i—1:2);

k= —k;
end
# Row n
Apin-12 = ham—12/(Din—22unm);
A b 10 = —hsm-1:2/(Dain—2.9Unn);

return (FALSE,det, A7)
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