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Abstract. Given an approximate solution to a data least squares (DLS) problem, we would
like to know its minimal backward error. Here we derive formulas for what we call an “extended”
minimal backward error, which is at worst a lower bound on the minimal backward error. When the
given approximate solution is a good enough approximation to the exact solution of the DLS problem
(which is the aim in practice), the extended minimal backward error is the actual minimal backward
error, and this is also true in other easily assessed and common cases. Since it is computationally
expensive to compute the extended minimal backward error directly, we derive a lower bound on
it and an asymptotic estimate for it, both of which can be evaluated less expensively. Simulation
results show that for reasonable approximate solutions the lower bound has the same order as the
extended minimal backward error, and the asymptotic estimate is an excellent approximation to the
extended minimal backward error.
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1. Introduction. Given an approximate solution to a problem, the aim of back-
ward perturbation analysis is to find a minimum size perturbation in the data such
that the approximate solution is an exact solution of the perturbed problem. In the
analysis one tries to find a formula for, or good bounds on, the size of the minimal
perturbation (to be referred to as the minimal backward error) and design an efficient
algorithm to evaluate or estimate the formula or the bounds. If the relative minimal
backward error (i.e., the size of the minimal perturbation divided by an acceptable
measure of the size of the data) is of the order of the unit round-off then we say that
the approximate solution is a (normwise) backward stable solution. Backward pertur-
bation analyses are useful in practice. Sometimes we may not know if an algorithm
for solving a problem is numerically stable, e.g., the backward numerical stability of
some fast algorithms for structured matrix problems is unknown. But if we know
that a computed solution of a specific problem is a backward stable solution, we are
satisfied with this computed solution. Also when we solve a large scale problem by
an iterative algorithm, the results of a backward perturbation analysis can often be
used to design effective stopping criteria, see, for example, [1], [20] and [25].

There has been a lot of work on the backward perturbation analysis of linear
systems, especially in recent years. For example, for consistent linear systems, see
[14], [25], [30], [31], [32], [34], [37]; for unconstrained least squares problems, see [9],
[12], [17]-]19], [26]-[30], [35]; and for constrained least squares problems, see [4], [18]
and [19].
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The main purpose of this paper is to give a norm-wise backward perturbation
analysis for the general linear data least squares (DLS) problem. As a result the
structure of the matrix and magnitudes of individual elements of the matrix in the
DLS problem will not be considered. We derive formulas for an “extended” minimal
backward error in section 2. This extended minimal backward error is at worst a lower
bound on the minimal backward error. But we show that when the given approximate
solution is a good enough approximation to the exact solution of the DLS problem
(which is the aim in practice), the extended minimal backward error is the actual
minimal backward error. Section 2.1 deals with perturbations in both A and b, while
section 2.2 considers perturbations in A alone, and shows how these are limiting
cases of those in section 2.1. Since computing the extended minimal backward error
directly is time consuming, in section 3 we derive a lower bound on, and in section 4
an asymptotic estimate for, this extended minimal backward error. We give numerical
examples in section 5. Finally a summary is given in section 6.

We use I =|eq,...,e,] to denote the unit matrix. For any matrix B € R™*"™ its
column range is denoted by R(B), its Moore-Penrose generalized inverse is denoted
by BT, its smallest singular value (the p-th largest singular value with p = min{m,n})
by omin(B), and its condition number in the 2-norm is denoted by k2(A). For any
symmetric B € R™"*"  its eigenvalues are labeled in non-decreasing order: Ani, =
AL < A < oo < Ay, but when only Ay, is of interest we will write A = Apin. For
any vector v € R", its Moore-Penrose generalized inverse is

= 0 ifo=0 )
' ’ — T \:
v . ollo = (vT0)3 .
{ v/ lvli3 if v # 0; [v][2 = (v v)

Note that vv' is the orthogonal projector onto R(v) and I — vo' is the orthogonal
projector onto the orthogonal complement of R(v).

2. Backward perturbation analysis. Given A € R™*" and b € R™, the data
least squares (DLS) problem defined by DeGroat and Dowling [5] is:

(2.1) op= rgin IE||F subject to (A+ E)x =hb, IE|F = [trace(ETE)]%.

See also, for example, [21, 22]. The purpose of the DLS problem is to find the optimal
x. For applications of the DLS method to some signal processing problems, see [5].
Let Upnmin(A) be the left singular vector subspace of A corresponding to its minimum
singular value omin(A). In [21] it was explained that a satisfactory condition for
building the theory for the DLS problem (2.1) is the condition that we will now
assume holds:

(2.2) A has full column rank, and b £ Upmin(A).

With this condition the solution to (2.1) must exist and be unique. From (A+E)z =b
we have Fx = b — Az. Thus the minimal F must satisfy

(2.3) E = (b— Az)z'.

But (2.2) implies b # 0, so the solution 2 must be nonzero and this allows us to
eliminate £ and reformulate the DLS problem (2.1) as

16 — Azl
]2

(2.4) op = min||(b — Az)z' ||z = min
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From [21, (5.14)—(5.17)], & solves the DLS problem (2.1) if and only if

A2
(2.5) AT (b — Az) = —@M

23
M Omin(A).

]2

(2.6)

Differentiating the objective function in (2.4) and setting the result to zero gives (2.5),
corresponding to a stationary point. The global minimum also satisfies (2.6).

The DLS formulation is designed for problems where the right hand side b is
accurately known, but the matrix A is only known approximately. Given a nonzero
approximate solution y € R™ to Ax ~ b, two questions are of particular interest here:

Q1: Is y a feasible (not necessarily DLS) solution, given the accuracy of the data?

Q2: Is y a backward stable solution to the DLS problem for the given data A, b?
Q1 will often be easy to check: for example if it is known that the given data matrix
A approximates an unknown ideal matrix A to within A - A||{ For 2} < a whilebis
accurately known, then from (2.3) we need only check that ||[b — Ay||/|ly|| < «. If the
answer to Q1 is positive and we are not interested in the DLS solution, we might accept
y. But then in practice there will be an infinite set of y satisfying Q1, and we will
often seek some additional criterion, for example “does y make sense physically?”—a
difficult question we might ask of an ill-posed problem. Here we consider the more
generally approachable question Q2, since if we can answer this affirmatively we will
know that y is a desirable computational solution to (2.1). Even if the answer to Q1
is “no” we might still check Q2, since it is possible for y to satisfy Q2 but not Q1, in
that y can be a DLS solution for A + AA, b+ Ab for very small AA and Ab, but the
minimal norm E in (A + AA+ E)y = b+ Ab can be too large for Q1. This would
indicate that there are difficulties with the data.

To answer Q2 we would like to solve the minimal backward error problem:

b+ Ab— (A+ AAd)z|,

[l]l2

(2.7) [AA,AbO]||F subject to y = argmin

)

min ||
AAAb

see (2.4), where the chosen scalar § > 0 allows a different emphasis on each data error.
From (2.5) and (2.6) we see that [A A, Ab] is a backward perturbation for the DLS
problem with the given solution y if and only if it is in the set C4;, where

(2.8)
Chy = {[AA, AN - (A+AA) [b+Ab— (A+AA)y] =

[b+Ab— (A+AA)y3
-y 2 }7
||y||2

(2.9)

b+Ab— (A+AA
Cayp={[AA,Ab]: [AAAY €CY, & 1o+ ”;”Jr B
’ 2

The inequality in (2.9) makes it difficult to derive a general expression for [AA, Ab] €
Ca,p, so we initially ignore it and consider the larger set C;;) »» Which we will show is also
useful. The following result from Theorem 5.1 of [3] characterizes [AA, Ab] € Cib.

LEMMA 2.1. If A€ R™*" b e R™, and y € R™ is nonzero, then [AA, Ab] € Cib
in (2.8) if and only if there exist w € R™ and Z € R™*™ such that

(2.10) A+AA= b+ Ab—w)y' + (T —ww)Z(T —yy'), b+ Ab)Tw=0.

< Omin(A+AA)}.



4 X.-W. CHANG, G. H. GOLUB AND C. C. PAIGE

2.1. Allowing backward perturbations in A and b. Based on Lemma 2.1
we will first find a computable expression for pp(y,6) in the following “extended”
minimal backward error problem:

(2.11) ur(y,0) = min I[AA, AbO)||p, for CL, in (2.8).
[aA,ablect, '

We call pp(y, 9) the extended minimal backward error because we minimize over the
extended set C A.p» 8iving at worst a lower bound on the minimal backward error.

If b = 0 the DLS problem (2.1) has the solution & = 0; if y = 0 then it cannot be
the DLS solution of any problem with b # 0. We do not need to consider these cases
further. For the remainder of this paper we will assume the conditions and notation
of the following theorem.

The following will simplify the presentation:

(2.12) p=1/(1+6%|y|3), sothat pf?|yl3=1—-p and 0<p<1.

THEOREM 2.2. Suppose that we are given A € R™*" b € R™, nonzero y € R"
and 0 > 0; and suppose that (2.2) holds. Let r =b— Ay, p=1/(1+ 62||y||3), and
(213) N =N(O) = [AT ~yy"),p26]r]2(I —rrF), b6,

(2.14) M=M@O)=A(—yy') AT —rpo®r" +b6%0" = NNT — p6?||r|31.

Then M(0) has at most one negative eigenvalue, and the DLS extended minimal
backward error pp(y,0) in (2.11) satisfies

2 _ [ p0?lIr]I3 if Amin(M(0)) > 0,
(2.15) “F(y"”‘{ D211+ A M(0)) = 2 (N(O) i Aen(M(6)) < 0.

min

Furthermore pp(y,0) is given by the backward perturbations AA and Ab in

— A—I—T(l—p)yT Zf )\mln(M(Q)) >0,
(2.16) A+AA= { (I—wgwg)[A+T(1—P) ]+w9w0Any if Amin(M(0)) <0,

I i Auin(M(6)) 2 0,
(2.17) b+Ab—{ (I = wowl)(b — rp) if Amin(M(0)) <0,

where wy is the (‘unique’ when Amin(M(0)) < 0) eigenvector of M(0) corresponding
to Amin(M (9)), also the left singular vector of N(0) corresponding to omin(N(0)).

Proof. A(I-yy")AT+b6%bT is nonnegative definite, so from [15, Theorem 4.3.4(b)]
with k=1, M(6) has at most one negative eigenvalue.

Now we want to determine the optimal w, Z, AA and Ab in (2.10) to minimize
|AA, Ab6| F. In the following we discuss two cases separately.

Case 1: The optimal w = 0. Let Y = [y/||lyll2,Y2] € R™*™ be an orthogonal
matrix. From (2.10) we have (b + Ab)Tw = 0 automatically, and

AAY = (b+ Ab)y'[y/llyll2, Ya] + Z(1 = yy")ly/lyll2, Ya] = Aly/llyl2, Yol
= [(b+ Ab)/llyll2, 0] + [0, ZY2] — [Ay/[[y]l2, AY2]
= [(r+ Ab)/llyll2, (Z — A)Ya].

It follows that

2
+(Z - AYalF.
2

1
A4, AbO] [} = [AAYIE+02] A = -
2

o] 5
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Thus ||[AA, Ab6)]||F is minimized when

— T ~
(2.18) Ab=Ab=— [9“;“1] [6] — p, Z=7=A,
and from (2.10) we see that the optimal AA must satisfy
(2.19) AA=RAA=(b—rpyt + AT —yy') — A=r(1—p)y,
(2.20) IAA, AbO)% = (1= p)llry' 15 + 06715 = o675

In Case 2 we will show that if Apin(M) > 0 then w = 0 is optimal.
Case 2: The optimal w # 0. Let Y be as in Case 1, and W = [w/||w||2, Wa]
R™>™ be an orthogonal matrix. Since w’ (b + Ab) = 0 we can write

m

(2.21) b+ Ab=Wys for some s € R™ 1,
From (2.10) we have
T w” /]wl] t t i
WHEAAY = |7 o | [0+ Ab—w)y' + (I —ww)Z(T —yy") = Al [y/lly]l2, V2]

_ [ —llwllz/llylls = w” Ay/(lwll2llylls) | —w"AYa/[w]s ]
s/llyll — W3 Ay/lyll> | Wi ZY2 — Wi AY:

Thus the objective function can be written as five additive nonnegative terms:

2
I1AA, AbO][5 = [llwll2/yll2 + w” Ay/ ([wll2llyll2)]” + [w” AY213/|w]l3

(2.22)
+ s = Wy Ayll3/llyll3 + W3 (Z — A)Ya|F + 6% Was — bl5.

To minimize this we take Z = Z = A and note the sum of terms involving s is

(223)  o(s) = ||s — W3 Ayli3/llyl3 + 6| Was — b]13
= [IWT (Was — Ay) |5 — (w” Ay)*/[[wl3 + 02 [lyl13]Was — blI3] /1yll3

_ 1 [ 1 ]Wzs_[ Ay ] 2_(M>2_
Tl || [0yt bollylla) ||, ~ \Tollllz

The normal equations for 8, the optimal s, give (1 + 62||y[|2)s = W (Ay + b6?||y|2).
Therefore

(2.24) § =Wy [Ayp +b(1 = p)] = W5 (b —rp).
Substituting this in the first line of (2.23) gives with WoWJ = I — ww'

¢(3) = [Wir(1 = p)13/Ilyl13 + 0*[lww'b + Wa Wy rpl3
= pb?|[(I — ww")r|3 + 6% |lww'b|3.

Then from (2.22), we obtain

(2.25) min_ [[[AA, AbO][[F = minfi (w) + o (w)],
[AA,Ablect , w
(2.26) Y1 (w) = [[wlla/ Iyl +wT Ay/(lwll2lyl2)]

(2.27) 2 (w) = [wh AY2 |13/ |[wll3 + 0 |[(I — ww")r||3 + 6% ww'b|J3.
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We will minimize 2 (w), which is a function of w/||w||2 alone, and then show that we
can set 1 (w) to zero by scaling w, leading to the optimal w. Since YoYy' = I —yyf,

TA(T — 0T AT T7 _ ot T T

~w A —yy") AT w o W (I —rrHw S w' bb'w

(228) () = CALWDA gy g U DT g W
wI NNTw 62| ”2+wTMw
= = T _—
wlw p 20 wTw

whose minimum is p6?||7||3 + Amin (M) given by w = wga for any nonzero o € R and
wy satisfying Mwg = wgAmin(M), ||we|l2 = 1, since we assumed w # 0.

If Amin(M) > 0 the above with (2.20) in Case 1 show that w = 0 is optimal for
minimizing ||[AA, Ab0]||%, giving the minimum value p6?||r||3. So from (2.18), (2.19)
and (2.20) we see that the top equalities in each of (2.15), (2.16) and (2.17) hold.
Only when Apin(M) < 0 do we need to consider the possibility that w # 0.

Assume that Apin(M) < 0. It is easy to verify that ¢ (w) = 0 if

(2.29) W = —wp(w] Ay) # 0.
Suppose w} Ay = 0, then from w] Mwy = Apin(M) < 0 and (2.14)
0 > Amin(M) = wy AATwy — (wf 7)2p0? + (wy b)20? = wj AATwy + (wy b)?(1—p)o?

which is impossible since the right hand side is nonnegative, see (2.12), proving that
the inequality in (2.29) holds. Therefore from (2.25) we see that when Ayin (M) < 0
the extended minimal backward error pup(y,6) satisfies the two bottom equalities in
(2.15). The bottom equality in (2.17) follows immediately from (2.21) and (2.24), and
substituting this with Z = 4 and (2.29) in (2.10) gives

A+ DA = [(I—wow))(b—1p) + wo(wh Ay)ly" + (I—wew)) A(I—yy')
= (I—wpw})[A + (b—rp—Ay)y'] + wo (w§ Ay)y’

T

[

—wywg)
= (I—wowp)[A + r(1=p)y'] + we(wj Ay)y',

to prove the bottom equation in (2.16). O

REMARK 2.1. The criterion Amin(M(6)) > 0 appears in (2.15)-(2.17). But if,
as is usual, m > n+1, then M (6) has at least m—n—1 zero eigenvalues corresponding
to eigenvectors spanning R([A,b]))L. PEigenvalues of a parameterized matriz that are
zero independent of the parameter (here 0) will be called “trivial zero eigenvalues”.
Because they remain zero, their limiting behavior is trivial.

2.2. Allowing a backward perturbation in A alone. In DLS problems only
the matrix A is assumed to have uncertainty, so it is also important to consider the
case where there is a backward perturbation in A alone. Then the corresponding
minimal backward error problem becomes

min ||AA|r where
AAECA

A+AA)yH§}
llyll3 ’

< Omin(A+ AA)},

(2.30) Ch={AA: (A+ AT~ (A+AA)y] = —y b= (

16— (A+ Ad)yl
lyll2

(2.31) Ca={AA: A eCi &
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and these two sets are just Cib and Cayp in (2.8) and (2.9) with Ab = 0, so that

AAeCl = [AA 0] € Cz)b. We can force Ab = 0 by taking the limit as § — oo in
(2.11), giving for the extended minimal backward error in this more limited case

(2.32) prp(y) = min ||AA|r = lim pr(y,0).
AAech §—0o0

Here we have abused the notation a little by using both pr(-) and pg(-,-). The proof
using § — oo (we use ¢ = 72 N, 0) is made possible by a beautiful classical result.

LEMMA 2.3. (Rellich [24, pp. 29-37], see also Kato [16, pp. 121-2]). Fore € R
suppose H(e) = H(e)T € R™ ™ is analytic about € =0, then its eigenvalues and an
orthonormal set of eigenvectors can be chosen analytic about € =0.

We need some more results to prepare for Theorem 2.6.

LEMMA 2.4. If M = SWST with § € R™>™, W =W7T € R"™*", m > n, then

(a) M has no more positive (negative) eigenvalues than W.

(b) If W = I —yay' then M has at most one negative eigenvalue.

Proof. Part (a) was proven in [15, §4.5.11] for the case m = n. For m > n writing
M =[S, 0] diag(W, 0)[S, 0]7 with square [S, 0] proves that (a) still holds. Since I—yay’
has eigenvalues 1 when y =0, and 1 — a, 1,...,1 when y # 0, (b) follows from (a). O

To make later analysis easier, we use € to replace §~2. From (2.12)

(2.33) p=c/e+lylld), etplyli=c2-p), =672
In our limits we only consider € > 0, so ¢ — 0 will always mean ¢ ~\, 0.

THEOREM 2.5. With (2.83) if Ac R™*"™ 0£yeR", 0£beR™, r=b—Ay,
(2.34) H(e) = e A(T—yy"AT—rprT™+-0b", e € R, H(e)w(e) = w(e)A(e), w(e) € R™,

m > 2 and A(0) = Apin (H(0)), then for small enough € > 0 the minimum eigenvalue
A(e) and its normalized eigenvector w(e) can be chosen analytic with the forms

(2:35) A(e) = Mie+Xoe®+- -5 w(e)=wo+wie+wae®+---, b wy=0, [[w(e)]|2=1.
(2.36) If T(e)=e 'PlH(e)Py-, then T(0)= lim T'(z) = PFA(I—y2y")ATPE.
E—
Let A(0) = Anin(T(0)), then for small enough € > 0 the minimum eigenvalue A (g)
and its normalized eigenvector w,(g) can be chosen analytic in
(2.37) T(e)ws(e) = wi(e)As(e), wi(e) €R™,  Jws(e)|2 = 1.
Finally lim._.oe~t\(e) exists (see (2.35)), and for \«(0) and w.(0) in (2.37),
(2.38) lim b"w(e) =0, lim e~ 2bTw(e) = 0, lim e 'oTw(e) = b wy;
e—0 e—0 e—0
(2:39) lim eI\Ee)<0 = \(0)<0 = lim e\ e)=X(0) & w(0)==w.(0);
£e— PR,
(2.40) lime 'A(e)>0 < \.(0)=0;

e—0
{{Hx such that b=Ax & L(z,y)==+n/4},

. —1 _ o
(2.41) lime™Ae)=0=A.(0)=0 & or {e7\(e) =0 in a neighborhood of ¢=0}.

e—0

Proof. The expression for T'(0) in (2.36) follows from (2.34) and (2.33), and then
(2.42) T(e)=T(0)+ P Aypy' AP = BA[T—y(2—p)y'|ATP;.
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Clearly H(e) and T'(e) are analytic about e =0, so w(e), A(e), ws(e), and Ai(g) can
be chosen to be analytic with ||w(e)||2 = [Jw«(¢)||2 = 1, see Lemma 2.3. Also H(¢)
can have at most one negative eigenvalue, see the start of the proof of Theorem 2.2,
so from Lemma 2.4 T(e) can have at most one negative eigenvalue. Since m > 2,
H(0)=0bb" has minimum eigenvalue A\(0) =0, proving the first part of (2.35). Since
bbTw(0) = w(0)A(0) =0, we must have bw(0) = bTwy =0, proving the rest of (2.35).
Next (2.35) proves (2.38), and we have

(243) lim e™"A(e) = lim = w(e) "H ()w(e) = lim e 3w (e) P-H(e)Plrw(e)e 2

e—0
= HII(I) w(e)TT(e)w(e) = w(0)TT(0)w(0) > X\ (0) = Amin(T(0)),
E—
so lime—,0 et A(g) <0 = A, (0) <0. When A.(0) <0 it is a singleton, see Lemma 2.4,
so for small enough &, \.(g) <0; then bTw, () = 0 from (2.37) and (2.36), giving

(2.44) M (e) = e tw, (e)T P H(e) Pirw, (€) = e tw. (e)T H(e)w.(e).
Taking the limit as e —0 and using (2.43) with ||w(e)||2=]|w.(€)]|l2=1 gives
A (0) = il_I}% e tw, (e)TH(e)w. () > all_r% e I\(e) = w(0)TT(0)w(0)
> A (0) = w, (0)TT(0)w.(0),

proving equality throughout, so that lim._oe *A(g) = A\.(0) when \.(0) < 0. Also
w(0)TT(0)w(0) = w4 (0)TT(0)w,(0) is a minimum of w? T(0)w over wrw = 1 with
unique minimizer (up to sign) when A.(0) is a singleton, completing the proof of
(2.39). Since T'(¢)b = 0 we see that A.(0) < 0, and (2.40) follows using (2.39).

Now assume lim. o 'A\(e) =0, (A\; =0 in (2.35)). Then \.(0)=0 in (2.41) fol-
lows from (2.40). If [A, b] has rank s then e ! H () has m—s trivial zero eigenvalues. If
in the limit as e — 0 there are only trivial zero eigenvalues then by continuity e ~*\(¢) =
0 in some neighborhood of € =0. Next assume there is a nontrivial zero eigenvalue,
that is, an eigenpair of the form (2.35) with \; =0 and ATwy#0. But A\, (0)=0 shows
that 7'(0) is positive semi-definite, and 0 =1lim._,o e~ \() =lim._o wi e H(g)wo =
lim. o wd T(g)wo, see (2.36), so 0=wl T(0)wy=wd A(I—y2y")ATwy. Here I — y2y'
is a Householder reflection. Thus

(245) |4 woll3 = 2(wg Ay)*/llyll3,  0=T(0)wo = P A(I-y2y") AT wo,

and A(1—y2y") ATwy = bbT A1 —y2y") ATwy # 0, see (2.2). Then Azrv = bv where
v = (I —y2y")ATwy, v=0bTAU —y2y")ATwo/bTb # 0.

From this y?zv = —yT ATwy, and with (2.45) 27212 =|| AT w3 = 2(wd Ay)?/||y||3 =

2(yTxz)2v?/|ly||3. This gives 2(yTz)? = yTy-2Tx, so Z(x,y)==47/4, proving (2.41). O

REMARK 2.2. In (2.41) the case b= Ax & Z(x,y)==+7n/4 is extremely unlikely
(it has “probability zero”), requiring b € R(A) (a highly unlikely situation when we
are solving DLS problems), and y to be a terrible approximation to the unique z for
which b = Az, giving exactly Z(x,y) = +m /4.

We can now obtain the equivalent of Theorem 2.2 for a backward perturbation
restricted to A alone.
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THEOREM 2.6. Suppose that we are given A € R™*" m > 2, with nonzero
beR™ and y € R"; suppose also that (2.2) holds. Let r =b— Ay and

(240) o = (=) A=) ) 1), o 2

(247) Mo = Mao(y) = (I=bb) A (I—y2yT) AT(T-06") = NoNT — |13/ Iyl13 1.

Then Amin(Ms) < 0 and Mo has at most one negative eigenvalue. Also the DLS
extended minimal backward error up(y) in (2.32) satisfies

2
r
(2.48) u%(y) = ||||y||||§ + /\min(Moo) = Ur2nin(NOO)'
2

Furthermore pp(y) is given by the backward perturbation:

AA:{ T‘y Zf )\mln(MOO) 9

0
(2.49) ryt —w.wl AT —y2y")  if Ain (M) <0,

where w, is the eigenvector of Moo corresponding t0 Amin(Moo) <0, or equivalently
the left singular vector of Noo corresponding to omin(Noo)- If Amin(Moo) <0 in (2.47),
then Amin(Moo) = limg_,00 Amin (M (0)) in (2.14). In general (2.48)-(2.49) are the cor-
responding limiting values of (2.15)—(2.16) as 6 — oo, except possibly in the probability
zero case mentioned in Remark 2.2 that could only occur if limg_ oo Amin(M (6))=0 is
a nontrivial zero eigenvalue, see Remark 2.1.

Proof. Since (2.47) follows from (2.46), the results on N, follow trivially from
those on My,. Since Moob = 0, Amin(Moo) < 0. From Lemma 2.4 M., has at most
one negative eigenvalue. In fact My in (2.47) is identical to T(0) in (2.36), so with
W =W (0), A = Amin(Moo) = A4 (0) in (2.37), Moow, =wi .. From (2.14) and (2.34)

(2.50) M(O)=A(I-yy") AT —rp0*r" +b6°0" = e 'H(e) withe =672

Since M (f) can have at most one negative eigenvalue, when limg_,co Amin(M (0)) <0,
Amin (M (0)) is the unique minimum eigenvalue for large enough 0, and wy in (2.16)
can be taken as w(e) in Theorem 2.5. This, and noting that A\(§2H (6~2)) is equal to
Amin (M () for large enough 6, gives from (2.38)—(2.41)

)\min(Moo) = liInﬁ~>oo)\min (M(@))

911)1{)10 Amin(M(6)) <0 = { & wy==limg_,ccwy & limg_ o ngb:();

Hm Amin(M(0))>0 < Ay = Amin(Mao) = 0;

6— o0
. . _ . _ {3z : b=Ax & L(x,y)==+7/4},
911)1210 )\mm(M(e))_O = )\mm(Moo) =0& { or {391 : /\mm(M(G)):O V9>91}

But from (2.12) limg_oo p=0 and limg_ p#2 = ||y[|5 2, so that (2.48) is the limiting
value of both cases of (2.15) as 6 — co. If limg_ oo Amin(M(6)) # 0 it can also be
seen that in the limit the two criteria in (2.16) become the respective criteria in
(2.49), where if limg_ oo Amin(M(0)) <0, bT'w, =limy_, b7 wy =0, so that in the limit
the two expressions for AA in (2.16) become the respective expressions in (2.49).
If limg 00 Amin (M (#)) =0 and this corresponds to trivial zero eigenvalues only, the
top row of (2.49) is clearly once again the correct limit. Only the probability zero
case of limg_, 0o Amin (M (0)) =0 with b= Az, Z(x,y) = £7/4, allows the possibility



10 X.-W. CHANG, G. H. GOLUB AND C. C. PAIGE

that Amin (M (0)) < 0 for arbitrarily large 6, and since in this case Apin (Moo ) =0, this
suggests that (2.16) could fail to give the correct limiting perturbation in (2.49). That
is, although (2.49) is correct, until proven otherwise there remains the possibility that
taking the limit in (2.16) could lead to ﬂ:ryT—w*wlA(I—yQyT) rather than ryf
in this one strange case, see (2.49). O

Deriving pp(y) directly as we did for ugr(y,0) also leads to the results down to
the sentence including (2.49). But Theorem 2.5 describes the limiting behavior as
well.

To parallel the remark given in [13, Sec. 20.7] for some formulas for the mini-
mal backward error of ordinary least squares problems, computing and adding the
eigenvalue in (2.15) or (2.48) is not wise computationally. Catastrophic cancellation
may occur when it is negative. Furthermore the computed value may have very poor
accuracy even using well-known software such as MATLAB 7.0, e.g., in (2.48) the
computed value of A\yin(Ms) may be smaller than —||7||3/||y|/3. The singular value
is much more reliable for computation. If we computed that using the Golub-Reinsch
singular value decomposition algorithm it would need about 8/3m? + 4mn? flops, but
one point of this paper is that we can use cheaper lower bounds or estimates instead.

In Theorem 2.2 we have either Apin(M(0)) < 0 or Apnin(M(0)) > 0, while in
Theorem 2.6 we have either Apin(Mso) < 0 or Apin(Ms) = 0. By substituting the
resulting perturbations in the relevant inequalities it is straightforward to see that the
inequality in (2.9) is satisfied when Ayin (M (6)) > 0 and rank(A+7(1—p)y’) = n and
the inequality in (2.31) is satisfied when Apin(Ms) = 0 and rank(A + ry') = n. It
follows that in these two special cases the extended minimal backward error is actually
the true minimal backward error, and that nothing was lost by using the “supersets”
ij_,b and Cj". We will supply further justification for the use of these supersets later.

The following result indicates that the extended minimal backward error pp(y)
is continuous at y = &, where Z is the DLS solution in (2.5)—(2.6), where of course
ur(2) = 0. In order to save space, here and in the rest of the paper we will only
consider the case where A is perturbed, but all the results could be extended to the
more general case where both A and b are perturbed.

COROLLARY 2.7. With the notation and conditions of Theorem 2.6, and the DLS
solution & in (2.5)-(2.6), define My = Moo(2) (see (2.47)), and # = b — Az. Then
with (2.15),

7112 . 1/2
lim pp(y) = pr(d) = (” I +)\min(Moo)> — 0.

y—@ 1113

Proof. First we see that (2.5) just says

AT = AT (b - AR) = —&[|b — Az||3/||2]5 = —&[I7(13/[|2(13,
and multiplying this on the left by 27 shows that
(2.51) 0=(b—A#)T(b— AZ) + (A2)T (b — Az) = bT (b — AZ) = b"'F,
so that (I — bbT)F = 7. Since Moy = Moo () = (I — bb)A(I — 22&1) AT (I — bb'), the
above give

Mooi = (I —bb)A(I — 222" AT# = —(I — 00" A(I — 22212 ||7)|3 /)12
= (I - bb")AZ|[73/12]3 = (I — bb")(AZ = b)[|7]3/]12]13

= —#(I713/ [ 13-
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Thus by Lemma 2.4, —||7[3/]|Z|5 is the only negative eigenvalue of Mo, and pup(2) =
0. Clearly when y — & we have r = b — Ay — 7, Mo — My, and by the continuity
of the eigenvalues of My, in (2.47), Amin(Moo) — Amin (Moo ), completing the proof. O

Since in (2.32) C4 C C},

prp(y) = min [|AA|p < min [|AA]lp,
AAect AAe

|
+ A€eCa

i.e., ur(y) is a lower bound on the minimal backward error. However we have found
computationally, see section 5, that when y is a reasonable approximation to the exact
solution of the DLS problem (2.1), the minimal perturbation AA usually satisfies the
inequality in (2.31). Therefore in such cases u(y) is actually the minimal backward
error. The following result partially justifies this finding.

THEOREM 2.8. For given A € R™*™ and b € R™ suppose that (2.2) holds. Let
& be the DLS solution to (2.1). Then there exists an € > 0 such that if ||y — &||2 < e,
then ur(y) above is the true minimal backward error.

Proof. For any given y Theorem 2.6 shows that AA satisfying (2.49) is the

A

minimizer of (2.32). Notice that when y — & we have from Corollary 2.7 that AA — 0.
Thus

— Omin(A + @)) - 16— Azl]> Tmin (A)

]2

lim
y‘}i

16— (A + AA)y|
||y||2

Since ”bﬁghf”z — Omin(A4) < 0, there must exist € > 0 such that when ||y — &||2 <,

b — (A + AA)y|ls
vl

— omin(A + AA) < 0.

Therefore AA € C4 and pr(y) = minaace, |AA|F, ie., when ||y — 2|2 < €, pur(y)
is the true minimal backward error. O
3. A lower bound on miny 4ot IAA]l2. Since computing pr(y) directly is

expensive, in this section we suggest a good lower bound which can be estimated
easily.

First we give the following result, which is analogous to Theorem 3.1 in [35] for
ordinary least squares problems.

THEOREM 3.1. With the notation and conditions of Theorem 2.6, and with Cj
in (2.80) let pa(y) = Min 4ot |AA|2. Then for ur(y) in (2.32)

1

(3.1) EMF(y) < pa(y) < pr(y).

Proof. For any AA € C} we see from Lemma 2.1 that there exist w satisfying
bTw =0 and Z € R™*" such that
AA=(b—w)y' + (I —ww)Z(I —yy') — A
= [(I — ww")b —wly' + (I —ww"Z(I —yy")
— (I —wwh)Ayy" — ww' Ayy" — (I — wwh AT — yy") — ww AT — yy©)
(I —ww")(b— Ay) — w — ww' Ayly" — ww A(I — yy©)
+ (I —ww')(Z = A)(T — yy").
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Denote AA; = [(I — ww')(b — Ay) — w — wwl Ayly", Ady = —wwl AT — yy'),
and AAz = (I —ww')(Z — A)(I —yy'). Since AA;AALT = 0, AA;AAT = 0 and
AATAA; =0 and AA; and AA, are rank 1 matrices,

|AA]Z = |AAL + AAs + AAs|[3 = [(AA; + AAy + AA3)(AA; + AAy + AAs)" ||,
|AAIAAT + (AAy + AAg)(AAy + AAs)T |

maX{HAAlAAF{Hg, ||(AA2 + AA3)(AA2 + AA3)T||2}

Y

Y

1
SUAALE + A4z + Adg )

(IAAE + (A + AA)T (A + Ay )
1
2
1 1 1 .
— OIAA + [Ads]3) = 51AA + Adolft > 5 min A4,
ect

1
2
1

SUAALE + [AATAA2 + AATAAs|2) >

(1AL 13+ [|AA:]I3)

where the last inequality is due to the fact that AA; + AAs € C} (take Z = A).
Therefore

1
min |[|AA]2 > - min [|AA|%,
AAech 2 Asech

leading to the first inequality in (3.1). The second inequality in (3.1) is easy to prove.
In fact, if AA is a minimal solution to (2.32), then

nr(y) = [|AAllp = [[AA[l2 = pa(y).
Now we give a lower bound on ps(y) = Mg 4eot IAA];.

THEOREM 3.2. With the notation and conditions of Theorem 2.6, and with
ua(y) = Min 4ect |AAl2 for CX in (2.30),

200
5 > b =
(3.2) p2(y) = p2’(y) B1+ /B3 + 480
where

[(ATrlylI3 +yl7I13)]l,

_ lwl3lAll2 + 3llyl3lIr(l2
2[lyli3

2[lyli3

e

Proof. For any AA € C}, from (2.30) we obtain
(A+ AT (r = Ady)|lyl3 + ylr — Ady|3 = 0.
Thus we have

ATrllyll3 +yllrl3 = AT AAylyl3 — AATy]3 + y207 Ady)
+AATAAY|ly]3 - yllAAy]3.

Then taking the 2-norm on both sides of this equation, we obtain the inequality

[(ATrllyll3 +yllrID]], < Ul3IAllz + 3llylElrl) 1 AAl2 + 2yl5[AA]3,
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that is, with (3.3), the quadratic inequality in terms of £ = ||AA]|2:

Bo < Br€ + &2

Since & and 31 are nonnegative, £ > &, , where &, is the positive root of By = B1£+£2,

SO
286 = (\/ 0 +460 — B1)/2 =260/ (\/ BT + 4P + b1),

giving (3.2). O

The lower bound in (3.2) can usually be evaluated in O(mn) flops, since || A||2 can
usually be estimated by a standard norm estimator in O(mn) flops, see [13, Sec. 15.2].
In fact a good estimate of ||Al|2 might already be available from whatever method
is used for obtaining y, and the cost will essentially be the 4mn flops for computing
AT (b — Ay).

Also plP(2) = pa(2) = ur(2) = 0 as desired, see (2.5), Corollary 2.7, and (3.1).

4. An asymptotic estimate for pp(y). Computing pp(y) directly is expen-
sive and the lower bound (3.2) may not be very tight. In this section we would like
to give an asymptotic estimate by following the general approach given in [9].

Let f(A,y) = (b— Ay)" (b — Ay)y + (y"y) AT (b — Ay) = [|7||3y + [ly[3ATr. Note
that f(A, &) =0 (see (2.5)). The extended minimal backward perturbation AA is the
matrix satisfying f(A+ AA,y) =0 and pp(y) = ||AA| r. But by Taylor’s expansion,
for small enough E € R™*™

f(A4+E,y)~ f(Ay) + Taf (A, y)vec(E),

where Jaf(A,y) € R™*™" is the Jacobian matrix of f with respect to vec(A). Thus
an approximation to AA is that E giving the minimum 2-norm solution to

(4.1) (A y) + Taf (A y)vec(E) =0,
that is, F such that

(42) vec(E) = —[Taf (A f(Ay), Ar(y) = |Elr = 1Taf (A 9] F (A y)ll2.

THEOREM 4.1. With the notation and conditions of Theorem 2.6, [ip(y) in (4.2)
is an asymptotic estimate of pp(y) in (2.32), i.e. for & solving (2.1),

ir(y) _

y—z pr(y)

Proof. By Taylor’s expansion,
(4.3) 0= f(A+AAy) = f(Ay) +Taf(Ay)vec(AA) + O(||[AA|%).
Thus from (4.2),
vec(E) = —[Taf(A, )] f(Ay) = [Taf(A 9)] Taf(A y)vec(AA) + O(|AA|F).

Taking the 2-norm and noticing [Jaf(4,y)]"Jaf(A,y) is an orthogonal projection
matrix, we obtain

fir (y) < pr(y) + O(|AA]I),
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which, with Corollary 2.7, leads to limy,—; fir(y)/ur(y) < 1.
On the other hand, from (4.1) and (4.3) we can obtain

Taf(A,y)vec(AA) = Taf(A,y)vec(E) + O(||AA|F)].

Since AA is a matrix satisfying the above equality with minimum F-norm, we must
have

[vec(AA)|2 < [[vec(E) + O(|AA|IE)]2 < [lvec(E)||2 + O(|AA|E)

which, with Corollary 2.7, leads to lim,_.; fir(y)/pr(y) > 1, completing the proof. O

Theorem 4.1 is similar to [9, Cor 3.4], where a general minimal backward error
problem was considered, and applying the corollary to our case will result in the
asymptotic estimate ||[Jaf(A,2)]Tf(A,y)||2. We thank the referee who pointed out
that a general version of Theorem 4.1 was given in [10] (with no formal proof).

In the following we will consider computing or estimating fir(y). First we would
like to obtain an explicit expression for it. If f = (f;) and g = (g;) are column vectors,
then we define the matrix 0f /09T = (9f;/0g;). Write m x n A = [a1, ..., a,), yT =
(M1, --,Mn), then 87"/8&? =90 - Ay)/anT = —n;l, 8(7“Tr)/8ajT = 2TT8T/8LLJT =
—2n;r", and if @ # j, d(a]r)/0a] = —njal, while d(a]r)/0a] = " — nja], from
which we see that, with vec(A4)” = (af,...,al) and

Taf(Ay) = 0f(A y)/ovec(A)" =[0f(A,y)/0a],...,0f(A,y)/0a],
Of(A,y)/0a] =00 ry+yTyATr)/0al = —2nyr" + yTye;r” — njyTy AT,

n

Taf(A)-[Taf (A )" =D _[0f(Ay)/0a]]-[0f (A, y)/0a)]"

j=1
n
=D _(“2myr" +yTyesr” =y "y AT) (=2m5yr" -y yesr” = njyTyAT)T
=1

— IWIISIATA + ATryt 1 (1T A+ (/2]
6 A+ryt ’ A+rylf
@44 =l [<||r|2/||y||2><f—yyw] [<|r||2/|y|2><f—yyf>'

A+ ryf
(Irll2/llyll2) (T = yy'

then there exists nonzero x € R™ such that

(A+ryhz =0, (I-yyhz=0,

Here the matrix [ )] has full column rank. In fact if it does not

and it follows that Ay+r = 0, so b = 0, contradicting our assumption (2.2). Therefore
Jaf(A,y) has full row rank. Then from (4.2),

fir(y) = [[Ta (A, 4T {Taf (A 9)-[Taf (A, )7} F(A,9)]l2
(4.5) = [ {Taf (A 9)- [TaF AT 2 £ (A )]s,

where the second equality can easily be proved by using the SVD of J4f(A,y).
Define

_ A4yt = |T man
(4.6) b= <||r|2/|y|2><f—yy*>]’ = [0] R
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Note that
(4.7) F(Ay) = llyll3ATr + 17130 7T) = lyl3B" .
Then from (4.5) with (4.4) and (4.7), it follows that

(48) fir(y) = |(B"B)"*Bc|> _ ["B(B"B) 'B"q'* _ |B(B"B)'B"c|>
[yll2 l[yll2 llyll2

Note that B(BT B)"! BT is an orthogonal projector onto R(DB).

The asymptotic estimate i (y) is analogous to an estimate for the minimal back-
ward error for ordinary least squares problems whose various forms have been studied
in [9], [11], [12], and [17]. One method for computing fir(y) is to use the QR fac-
torization. If B = QR where Q € R(™+x" gatisfies QTQ = I,,, and R is upper
triangular, then we see that

(4.9) fir(y) = Q7 cll2/llyll2.

If we use Householder QR factorization, this method will cost 2(m + 2/3n2)n? flops.
The other method is to use the moment method by following [27, Part I]. For brevity,
we will not give details here.

5. Numerical tests. In section 2 we gave an extended minimal backward error
1r(y), which is a lower bound on the minimal backward error. But if the inequality in
(2.31) holds for the extended minimal backward perturbation AA given in (2.49), then
wr(y) is in fact the minimal backward error. Our numerical tests indicate that if the
given vector y is a reasonable approximation to the true DLS solution, the inequality
in (2.31) holds, where AA is the minimal AA given in (2.16). We will give some
examples in this section to illustrate this. In sections 3 we gave a lower bound p3®(y)
on f12(y), which is also a lower bound on pp(y) (since pa2(y) < pr(y)). In section 4 we
presented an asymptotic estimate fip(y) of pur(y). We will give numerical examples
to show how good p3°(y) and jir(y) are as approximations to up(y). We carried out
computations using MATLAB 7.4 on a MacBook running Mac OS X 10.4.11.

In our numerical tests the data was constructed as follows (randn and rand are
two MATLAB built-in functions for generating random matrices with normal and
uniform distributions, respectively):

e We use two types of test matrix for A:
Type 1: A= A/|A||r, A= randn(100,40). Typically x2(A) < 10.
Type 2: A= A/||A|lp, A=UXVT, 40 x 40 ¥ = diag(0;), 0; = 10~4(~1/39,
U € R100x40 and V' e R49%40 are the Q-factors of the QR factorizations of
two random matrices randn(100,40) and randn(40, 40), respectively. Note
that r2(A) = 10%.

b= (A+E)x, z=[,...,1]T e R E = \/ﬁrand(loo,élw (note
that ||E||r < da), 64 = 1077,107°,...,107! for type 1 matrices A, 64 =
1077,1076,107°,10* for type 2 matrices A. The DLS estimate usually has
no accurate digits compared with z if 4 is taken to be larger.

o y=3+ \/%555 ||Z]|2 rand(40, 1), & is the computed solution to the DLS problem
(2.1) and 65 = 0,107,107, ...,10"! .

e For each pair of § 4 and §; and each type of matrix, we generated 1000 sample
problems.
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The solution Z to the DLS problem satisfies (see [5]):

)

(51) T = mUD,

where vy, is the right singular vector corresponding to the smallest singular value of
(I —bbT)A. The equality (5.1) can also be obtained from [21, Sec. 9], which suggests
a way to compute Z. In our numerical tests we used the MATLAB built-in function
svd to find v, and then computed &. To compute the asymptotic estimate fip(y),
we first computed the QR factorization of B (see (4.6)) to find the Q-factor and then
used (4.9).

In our numerical tests single precision was used to generate the data A, b and vy,
and to compute the DLS solution Z; and both single precision and double precision
were used to compute both sides of the inequality in (2.31) (where AA gives the
minimum). The number of failures to satisfy the inequality for each case by single (S)
and double (D) precision is reported in Table 5.1 for type 1 matrices, and in Table 5.2
for type 2 matrices. When 6 4 is small or §; is large, we see that the computed version
of the inequality by single precision sometimes fails. In particular for ill-conditioned
type 2 matrices, when d4 = 1077 or §; = 10!, the failure percentage is very large.
However the computed version of the inequality by double precision always holds
for these test cases. This shows that these failures were due to rounding errors in
the single precision computed version of the inequality, and for these test cases the
extended minimal backward error is actually the true minimal backward error. The
reason single precision rounding errors caused some tests to fail is almost certainly the
following: in each failed case the gap between the smallest and the second smallest
singular values of N, was small, making the computation of the singular vector w,
(see (2.49)) inaccurate (see, e.g., [2, Thm 1.2.8] or [8, Thm 8.6.5] for perturbation
results concerning the singular vectors). Indeed we noticed that for the failed cases
w, computed by single precision was very inaccurate compared with the one computed
by double precision, leading to a large computational error in A A, where this is needed
for checking the inequality in (2.31).

In Figures 5.1 to 5.8 we give the plots corresponding to eight extreme cases in
Tables 5.1 and 5.2 which exhibit ur(y) (as abscissa) vs p3°(y) in (3.2), and pr(y) (as
abscissa) vs fip(y) in (4.2) and (4.9), represented by the points - (blue) for u3®(y),
and * (green) for fip(y). The diagonal (red) is plotted for reference. In these figures
the above quantities were computed by double precision. But we can see no difference
between these figures and the corresponding ones obtained by single precision.

From Figures 5.1, 5.2, 5.5 and 5.6, where each y is the computed DLS solution
#, we see that the minimal backward error up(#) ~ 10~7, which is close to the unit
roundoff for single precision, so that each computed & is a backward stable solution.
It is interesting to see from Figures 5.3, 5.4, 5.7 and 5.8 that pup(y) is about one or
two orders of magnitude smaller than §;. This phenomenon also holds for other test
cases.

All these figures and the figures we did not display here indicate that the lower
bound p3°(y) is a reasonable approximation to the minimal backward error pp(y) in
the sense that these two always had the same order of magnitude, although the case
for type 1 matrices is worse than the case for type 2 matrices. We also see that the
asymptotic estimate fir(y) is an excellent approximation to pup(y), even when y is
not close to the DLS solution #, see Figures 5.3, 5.4, 5.7, and 5.8, where d; = 1071,
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0z
0[107[10°[10° 10210310 2] 10!
7 | S9] 2 4 2 1 1 2 1
D|0]| o 0 0 0 0 0 0
0| S|4l 2 1 2 1 1 1 1
D|0]| o 0 0 0 0 0 0
TR 0 0 0 1 3 0
D|0| o 0 0 0 0 0 0
L1 S[o] o 0 0 0 0 2 1
04 | 10 D|0]| o 0 0 0 0 0 0
s | S0 0 0 0 0 0 0 0
D|0| o 0 0 0 0 0 0
wz|s[o] 0 0 0 0 0 0 0
D|0| o 0 0 0 0 0 0
w1 |S[o] 0 0 0 0 0 0 0
D|0]| o 0 0 0 0 0 0

TABLE 5.1

Number of failures to satisfy the inequality (2.31) out of 1000 samples for type 1

03
0 1007710710 ]107* 1073107 2] 101
10-7 S | 718 | 725 726 749 965 997 | 1000 | 997
D 0 0 0 0 0 0 0 0
10-6 S 2 0 1 0 107 970 | 1000 | 997
5 D 0 0 0 0 0 0 0 0
A 10-5 S 0 0 0 0 0 120 945 995
D 0 0 0 0 0 0 0 0
104 S 0 0 0 0 0 0 123 888
D 0 0 0 0 0 0 0 0

TABLE 5.2

Number of failures to satisfy the inequality (2.31) out of 1000 samples for type 2

1OX 10
— 8
5
N
-6
@
I
!
2 R
2 4 6 8
1r(y) x 1078
Fi1c. 5.1. Type 1 A, 64 =10"7,6; =0

14xlO
12}
=10}
2
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FIG. 5.2. Type 1 A, 64 =101, 6; =0
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6. Summary and future work. For a given approximate solution y to the
DLS problem (2.1), we first presented formulas (2.15) in Theorem 2.2 for an extended
minimal backward error pp(y,8) for the case where backward perturbations in both
A and b are allowed. Then by taking § — oo we obtained the corresponding formulas
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(2.48) in Theorem 2.6 for an extended minimal backward error pp(y) for the case
where only backward perturbations in A are allowed—this is the case we considered
later in the paper. In theory ur(y) is a lower bound on the minimal backward error,
but if the inequality in (2.31) is satisfied for the optimal perturbation AA given in
(2.49), it is in fact the the minimal backward error. Our simulations showed that if
y is a reasonable approximation to the exact DLS solution (that is, having a relative
error in y of less than 10~! for our test cases), then, apparently the inequality in
(2.31) holds in the absence of rounding errors in checking the inequality. Thus we
believe in practice that pur(y) can usually be used as the minimal backward error.
Since the formula (2.48) for ur(y) involves the minimum singular value of a matrix,
it is expensive to compute directly. In order to overcome this problem we derived a
lower bound p3°(y) (see (3.2)) and an asymptotic estimate jir(y) (see (4.6), (4.8) and
(4.9)). These can be computed or estimated more efficiently. For our numerical test
cases u3°(y) always had the same order of magnitude as up(y), and fr(y) was an
excellent approximation to ppr(y). Since the computation of 13°(y) is so inexpensive,
it would seem to give a simple and effective indicator.

Several problems need to be investigated in the future. To check if the extended
minimal backward error is the actual minimal backward error we need an efficient
and reliable way to test the inequality in (2.31) (or the inequality in (2.9) when
perturbations in both A and b are allowed). The relationships between pr(y) and
fr(y) needs to be studied further. We would also like to incorporate the results
obtained in this paper to design effective stopping criteria for iterative algorithms for
solving the DLS problem, and extend the results here to total least squares problems
(see [7] and [33]) and scaled total least squares problems (see [23] and [21]).
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