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1. Introduction

Ridge regression [1] is a classical and powerful statistical method to inhibit the multicollinearity
among covariates in the following linear regression model:

y=XB+E¢, (1.1)

where y € R” is the observations of response, X € R is the design matrix of covariates, 8 € R? is the
unknown parameter vector, and € ~ N(0, o*1,) with I, being the identity matrix of order n. The ridge
estimator of model (1.1) is given by

B, =(x"X+a1,) X7y, (1.2)
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where A4 > 0 is the ridge parameter. Finding the ridge estimator (1.2) is also equivalent to solving the
following optimization problem:

B, = argmin|ly — XBII3 + Al (1.3)
BERP
where || - ||, is the Euclidian vector norm. Equation (1.3) is also known as the famous Tikhonov

regularization technique dealing with discrete ill-posed problems [2]. Incorporating weights to the
observations and generalizing the ridge penalty leads to the following generalized ridge regression
(GRR) model:

Ber = argmin(y — X)Xy — XB) + (8 — Bo) OB - o). (1.4)

BERP
where ¥ € R™" is a diagonal matrix with nonnegative elements on its diagonal, ® € R”7 is a
symmetric positive definite matrix and determines the speed and direction of shrinkage, and 3, is a
user-specified, non-random target vector [3]. By the Karush-Kuhn-Tucker (KKT) optimality condition,
taking the derivative of the objective function in (1.4) with respect to 8 shows that the generalized ridge
estimator (GRE) denoted by ,@gr satisfies the following normal equation:

XTEX +0)8 = X"Ty + 08, (1.5)

and ﬁg, is given by
Ber = (XTZX + ©) (X" Zy + OB). (1.6)

Though the diagonal matrix X can give different weights to the observations, the correlation structure
between observations cannot be captured. For this reason, we relax the assumption and allow X to be a
symmetric positive definite matrix, which makes (1.4) the exact combination of weighted least squares
loss and the generalized ridge penalty. By varying the weighting matrices £ and O, the generalized
Tikhonov regularization [2] can also be derived from (1.4).

The multicollinearity in covariates often leads to a large condition number of X7 X, which plays
a central role in the sensitivity analysis of the least squares estimate of model (1.1) [4, Ch. 5].
Condition number is a powerful tool in measuring the sensitivity of a problem and gives the maximum
amplification of the resulting change in solution, with respect to a small perturbation in the input data,
and has been studied for too many numerical linear algebra problems to list here. The development of
the definition of condition number and their comparison should be referred to [5-9]. In this paper, we
employ the following very general definition of condition number given by [6], which covers most of
the popular condition numbers in the current literature as its special cases.

Definition 1. (projected condition number) [6] Let ¥ : R? — R? be a continuous map defined on an
open set Dom(F), the domain of definition of ¥, and L € R, then the projected condition number of
F at x € Dom(F ) with respect to L € R?* is defined by

LT(F (x+Ax)—-F (x))
éL

-, (1.7)

ki7(x) = lim su
) e 1
a llp= @ty

where -/- is the componentwise division satisfying that a nonzero numerator divided by a zero
denominator remains unchanged, &, € RF and o € RP are parameters with a requirement that if
some element of a is zero, then the corresponding element of Ax must also be zero, and || - ||, and || - ||,
are two vector norms defined on R” and R¥, respectively.
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In Definition 1, the matrix L can be treated as an operator to transform the image vector of ¥,
for example, when we set L = ¢;, the i-th element of the canonical base of R?, Definition 1 gives the
condition number of the i-th element of the image vector. The two vector norms ||-||, and ||-||, also enable
us to give different measures of the perturbations in the input and output spaces, respectively. When
the map ¥ is Fréchet differentiable, we can get the following Theorem 1, which largely reduces the
difficulty of finding the supremum of (1.7) to establishing the Fréchet derivative of ¥ . The rationality of
Definition 1 and its relationship with other popular condition numbers has been extensively discussed,
and the interested readers are referred to [6—8] and the references therein.

Theorem 1. [6] When the map ¥ in Definition 1 is Fréchet differentiable at x, the explicit expression
of the projected condition number k;#(x) is given by

ki (x) = ||Diag(¢)L" DF (x)Diag@)||,, .
1/én, é#0, .
I g o, Diag)

and Diag(a) are diagonal matrices with the elements of the vector on the diagonal, and || - ||, is the
matrix norm induced by the vector norms || - ||, and || - |l,.

where DF (x) is the Fréchet derivative of ¥ at x, fi is a vector with fil. = {

The condition number theory of some special cases of model (1.4) have been well studied in
the literature, like (weighted) linear least squares problem [6, 7, 10, 11] and (generalized) Tikhonov
regularization [12—-14]. In this paper, we will extend the current results and consider the condition
number theory of the GRR model (1.4). To compute the exact value of the condition number is
usually expensive, we also propose some efficient statistical condition estimation methods to reduce the
computation burden but still give reasonable estimates. The rest of the paper is organized as follows. In
Section 2, we present the explicit expressions of condition numbers for the GRR model (1.4). Section 3
contains the statistical condition estimation method for estimating the condition numbers of the GRR
model (1.4). Numerical experiments and a conclusion of the whole paper are given as Sections 4 and 5,
respectively.

2. The condition number of the GRR problem

In order to present the condition number of the GRR model (1.4), we first explicitly define the map
¥ in (1.7) as follows:

F R'XR"PxR™xRPP xRPF — RP,
F3,X2,0,8) — Bg=XZX+0)'(X"Zy + 0p). 2.1)

Leti=y+Ay, X =X+AX, 2 =X+ A%, 0 = O+ A® and B, = By + ABy, then the perturbed GRR
model is given by

Be = argmin(y — XB) (5 — XB) + (B — o) OB — Bo), (2.2)

BeRP
where ,égr is the GRE of the perturbed GRR model (2.2) and satisfies the following normal equation:

(X"EX + )B4 = X"E5 + Op,. (2.3)
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For simplicity of presentation and with a little abuse of notation, we set
vec(y, X, 2, 0,8)) := [yT, vec(X)T, vec(Z)7, Vec(®)T,ﬁg]T

then the projected condition number of the GRR model (1.4) can be defined as follows.

Definition 2. Considering the perturbed GRR model (2.2), the projected condition number of the GRR
model (1.4), with respect to L € R?, is defined by

LT(F(5.X2.0,5))-F (5.X.2.0.6)
éL

14

KLy = lin& sup
o—
ool 3 48402, )| <0 [vee (22,55, 5. 42, 4)

u

where & € RF, y e R, ¥ € R™P, ® € R, T € RP?, w € RP are parameters with a requirement that

if some element is zero, then the corresponding element in the numerator must also be zero, and || - ||,
2 2 .

and || - ||, are two vector norms defined on R™"P*"+P+P gnd R¥, respectively.

If we set Bg, = Bg, + AB and further assume that
max {[|Ayll, [[AZ]], [JAX]], |A®I], |ABoll} < €

with || - || denoting appropriate norm and € being a sufficiently small positive real number, then with
some algebra and omitting the higher order terms, we can get the following equality by subtracting (1.5)
from (2.3)

WAB = X"S(Ay-AXB,)+X"ASr+ AX"Zr
+OABy + AOBy — ) + O(€2), (2.4)
where ‘W = X"XX + © and r = y — X3,,. Backing to Definition 2, we have
F (5. X.2.0,80) - F 0. X.2,0,8) = AB
and
A3 = WI'X'S(Ay - AXBy,)+ WX ASr + W AXTZr
+WOABy + W ABBy — B,r) + O(€). (2.5)

With (2.5), the first order expansion of AB, we can establish the explicit expression of the projected
condition number for the GRR model (1.4).

Theorem 2. For the GRR model (1.4), when X and © are symmetric positive definite matrices, the
explicit expression of its projected condition number can be established and given as

b

KLy = HDiag(fi)LT [W“XTE, M, T (W 1Xx"), N, ‘W‘1®] Diag(vec (y, ¥, D, T, @))

uv

where W = XTEX+0, r = y=XBo, M= WIREN B, ®(W'XTE) and N = (Bo— o) @ W,
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Proof. Since vec(ABC) = (CT ® A) vec(B), we apply vec(-) operator to AS and get

A3 = WIX'IAy+ (W' e @0 - Bl ® (W'X'E)) vec(AX)
+ (" ® (W'X")) vec(AZ) + ((Bo — Ber) ® W) vec(A®)
+WOABy + O(€). (2.6)

Let M= W 'eEr)! - Ag, ® (W'XTZ)and N = (By — B,)" ® W' We can rewrite (2.6) as

Ay
vec(AX)
A = [WIXTE, M, T e(WIXT), N, W0||vec(AT) |+ O(). 2.7)
vec(AO)
ABo
With (2.7), we can get the following Fréchet derivative of
DF = |[W-X'L, M, r"e(W X", N, W0| (2.8)
and complete the proof by Theorem 1. O

Theorem 2 presents the generic form of the condition number for the GRR problem (1.4). For
practical applications, we need to specify the norms and the parameters with respect to concrete
backgrounds. We also note that the explicit expression of the condition number contains specific
structures due to the Kronecker product, which enlarges the size of the matrix and increases its
computational burden. In the following, we will discuss some specific forms of the condition number
and its computational issues.

2.1. The normwise condition number

When pu = v = 2, the parameter vectors and matrices y, ¥, @, Y, and @ reduce to real numbers
and equal to |[vec([y, X, X, 0,50, and &, = IILT,@g,IIZ # 0, k.7 gives an overall treatment of the
perturbations, then we can obtain the projected relative normwise condition number of the GRR
model (1.4) from Theorem 2, which is given as follows.

Theorem 3. Whenu=v =2, y=¥Y=0 =7 =w = [[vec(y, X, X, 0, Bo)ll,, and & = ||LT,[5’g,||2 # 0,
the projected relative normwise condition number of the GRR model (1.4) is given by

| [woxrs, Mo e (WX, N, WO livee (0, X, 5,0, )l

ILT B/l

2
Krg

2

where || - ||, denotes the spectral norm of a matrix or the Euclidian norm of a vector, W = XXX + 0,
r=y=XBy, M=W'eEr" -1 &(W'X"S) and N = (Bo — Be)" @ W

Note that the main difficulty for explicitly computing the value of Ki¢ lies in the following term

Gy = || [ WXTE, M e (WX, N, we| (2.9)

s
2
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which contains the Kronecker product and is also called the projected absolute normwise condition
number. To remove the Kronecker product in 7%, the matrix cross-product and Cholesky factorization
techniques may be used to establish the compact but equivalent forms of the normwise condition
number [6,7]. However for large problems, there is no need to form the condition number explicitly
and a suitable estimate will be enough [15, Ch. 15]. Here, we present a compact form of Ki‘;_. that not
only removes the Kronecker product, but also provides important support for its estimation procedure
described in Section 3.

Theorem 4. Whenuy=v =2, y=¥Y =0 =7 = @ = ||vec(y, X, Z,0,Bo)ll,, and &, = IILT,@grllz # 0,
the projected absolute normwise condition number Ki‘;__ of the GRR model (1.4) can also be written as

1
K = ”LT(W‘IW(W‘IL — LW (B 22X + X" )WL (2.10)

In particular, when L = e;, we can get the projected absolute normwise condition number of the i-th
element in the solution

1
Keg1 = HeiT(W_I‘K(W_lei —ef W' (:égr"TZZX + XTerBé{r) We 22 ’ @.11)

where W = XTEX+0, r = y=XBy and K = (1 + |Be/l3) XTZ2X +1FI3XT X + (180 — Berl} + r7Z2r) I+
0.

1
Proof. For the spectral norm, we have ||A||, = ||AAT||§ with A € R™", We apply this equality to Ki?f
and get its equivalent form

2I—=

TXW!
MT

Ky = LT[ WIXTE, M, e (WTIXT), N, We||re XW|L
NT
ow-!

Since

MM

(W' o) -l & (W'X'D) (W' & (Er) - B, © EXW)
= W =W B "2 XW T - WX B W 4 ||B IBW T X2 X W

and
NNT = (Bo = Be)" @ W) ((Bo = Ber) @ W) = 1180 — Bl BW 2,

we can easily get

1
K = HLT(W‘“K‘W‘IL — LW (B 22X + X" ) WL
with K = (1 + 1B |) XTZ2X + [17BXTX + (1180 = Berll3 + 7227 I, + ©2. 0
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Remark 1. Theorem 4 presents a compact but equivalent form Ki‘;_.l of the absolute condition number

Ki‘;c that does not contain the Kronecker product. Comparing the size of the matrix, we can find that
Ki“ﬂ requires much less storage memory compared with Ki“? When the exact value of the normwise
condition number is computed, Kiftl also needs much less Central Processing Unit (CPU) time on a
computer, and this will be illustrated through numerical experiment in Section 4. Here, we also need
to point out that the Cholesky factorization technique was not employed to derive the compact form
of Ki‘lr, The main reason is that the Cholesky factorization based compact form only gives a moderate
size of matrix, which is still larger than Kifﬂ, though much smaller than K%;: Thus, considering the
economics of storage space, we only derived Kif;_-l.

2.2. The mixed and componentwise condition numbers

Since the normwise condition number gives an overall treatment of all the parameters and ignores
the data structure and scaling of the input data, the mixed and componentwise condition numbers are
proposed [8,9]. By varying the norms and parameters in Theorem 2, we can also obtain the mixed and
componentwise condition numbers of the GRR model (1.4).

Theorem 5. Whenpu=v =00,y =y, ¥ =X, ® =% T =0, @ = fy, & = |IL"Byllee, and LT B,, in
sequel, the projected mixed and componentwise condition numbers of the GRR model (1.4) are given
by

o0

e WXt M e WX N W] Ivee 1y X E 0.8 DI|

KnLy = A
1L Berllos
and
[ [WXTE, M e (WIXT), N, WO vee (1y, X, 2,0, D)
KCL7‘~ = |LTBgr )
respectively, where || - ||« is the infinite norm giving the largest magnitude among each element of a
vector.

Proof. The proof is quite easy due to the following fact that for matrix A and vector d, the following
equalities hold
|ADiag(@),, = [llAl |Diag(@||,, = AlldIl

Applying the above equalities to Theorem 2 gives the desired results. O

For the mixed and componentwise condition numbers, the aforementioned matrix-cross product
techniques cannot be used to remove its Kronecker product. Here, we present some upper bounds that
require little storage space and can be efficiently computed.

Theorem 6. The mixed and componentwise condition numbers of the GRR model (1.4) can be
correspondingly bounded as follows:

gubd
LB,

ubd
coubd __ ||g ||00 ooubd __
LF — P LF
" L Byrllo ‘

’
(o)
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where

G = |L"WIXTE| (] + 1XIBA) + [LT W XT| (2l + [LT W | X |2 ]
+[L"W 0| 1Bo] + IL"WIOI(1Bo — B -

Proof. The explicit expression of G“* is derived with the Lemma 5 in [10], which is straightforward
and omitted here. O

The condition number not only gives a measure of the sensitivity of the problem, but also can be
used to give the first order estimate of the forward error. Thus, in many practical applications, the exact
value of the condition number is usually not needed and within a 10 factor estimate will be enough.
Many techniques have been proposed to estimate the normwise, mixed, and componentwise condition
numbers, like the power method [15], probabilistic, and statistical based methods [16]. Considering the
computational efficiency and its powerful adaptability, we would like to employ the statistical condition
estimation method to estimate the condition numbers of the GRR model.

3. The small-sample statistical condition estimation

The small-sample statistical condition estimation (SSCE) theory has been widely applied to
estimate the normwise, mixed, and componentwise condition numbers of many numerical linear
algebra problems, and examples include the linear system [17], least squares problem [18, 19], matrix
factorization [20, 21], eigenvalue problem [22], matrix function [16], Sylvester equation [23], and so
on.

To introduce the framework of SSCE, we consider the following differentiable function f : R” — R,
and its Taylor expansion is given by

fx+62) = f(x) + V() z+ O,

where ¢ is a small positive real number, Vf(x) is the gradient vector of f at x, and z is a unit 2-
norm vector. It is well known that ||V f(x)||, is the absolute condition number and gives an appropriate
measure of the local sensitivity of f at x. According to [16], if we choose z uniformly and randomly
from a unit sphere S,,_;, then the expected value of [V f (x)7z] is

E(V(0)"z2l) = IVF(OILE),

where £, =1, E, = 7§r and for p > 2,

1-3-5-(p=2)
P~ 2 2:4-6-(p-2)

23571 for p even.
E, is the Wallis factor and can be approximated by E,, ~ (pz - with high accuracy [18], then we can
p=3
define
_ V)"
T="F

p
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as the condition estimator, which can give a very reliable estimate of [|Vf(x)|,; specifically, the
following probability inequality holds

L LARASII T||Vf(x)||2) S +0(l2).
T T T

The accuracy of condition estimator can be further improved by adding k samples

E
(k) = E—k VIV 2P + V) 2 + -+ + IV F ()T 2,

p

where (21,22, -+, zx] 1S the orthonormalization of z;, z, - - - , zx being selected uniformly and randomly
from S,_;. The k-sample condition estimator (k) can achieve a very high accuracy with a small size
of samples, for example, when k = 3 and 7 = 10, we have

p(IV/ @l

0 <13) < 10|IVL(x)|l> | = 0.9988389,

which means the reliability of a condition estimate within a factor 10 can be improved from 0.936338
(k =1) to 0.9988389 by just adding 2 extra samples.

3.1. Normwise condition estimation

Note that the SSCE method is very suitable for estimating the condition number of certain elements
in the solution. However, for the normwise condition number derived in Section 2.1, what we need to
estimate is the spectral norm of a large matrix. This means we need to make some modification on the
SSCE method to estimate the normwise condition number of the GRR model (1.4). Here, we employ
the strategy proposed by [19] for estimating the normwise condition number of the linear least squares
problem.

According to [19], to estimate the normwise condition number of the GRR model (1.4), we first
need to estimate the condition number of zl.Tx with

1
2
2

K = “z,-TW_l(KW_IZ,-— Tw! (Bg,rT22X+XTZZI’A;)(W_]ZI'H ,

and then the normwise condition number can be estimated by

E k
o= [Z K?], 3.1)

P\ =1

where [z;, - - - , zx] can be obtained via QR factorization [4, Ch. 5] of a random matrix Z € R”**, Note
that when ‘W and K are available, the main computational cost for computing «; is O(% p®) when
Cholesky factorization is used to compute ‘W~'z;. If we further take the QR factorization into account,
then we can find that the total computational cost for estimating the normwise condition number is
O(4p* + pk?). We summarize the above procedure as the following Algorithm 1.
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Algorithm 1 Absolute normwise condition number estimator.

(1) Generate k vectors zj, - - - ,zx € R? with entries from uniform distribution /(0, 1).
(2) Orthonormalize the vectors zj, - - - , zx with QR factorization.
(3) Repeat k times for computing

1
ko= [ W W - W (BT X + XIS )W

2
8r 2’

withi=1,--- ,k, and getky,--- , k;.
(4) Compute the absolute normwise condition number estimator by

k
E 2
= —"(§ KfJ,withE,,: -
El’ i=1 ﬂ'(p_i)

3.2. Mixed and componentwise condition estimation

From Theorem 5, we note that computing the mixed and componentwise condition numbers is
equivalent to finding the largest elements in a vector. The SSCE method can be easily applied to
estimate the mixed and componentwise condition numbers by extending the aforementioned SSCE
procedure from scalar valued function to vector valued function. We present it in the following
Algorithm 2. Note that when the orthonormal vectors are obtained, the computational complexity
of SSCE for mixed and componentwise condition numbers also lies in solving the positive definite
linear system, which makes it similar to that of Algorithm 1.

4. Numerical experiment

To illustrate our theoretical results, we will use a randomly generated GRR model with a known
solution. The desired GRR model is constructed as follows. The coefficient matrices are given by

A
T=UMANU], ®=VIAV], and X=1U, [ 03] vy, 4.1)

where U; and V; (i = 1,2) are random orthogonal matrices and A; (i = 1,2, 3) are diagonal matrices
with A;; arranged in a descending order on its diagonal. Actually, (4.1) exactly gives the eigenvalue
decomposition of £ and ® and the singular value decomposition of X [4]. A; and A, contain the
eigenvalues of £ and ©, and Aj the singular values of X. f is a random vector generated from the
standard normal distribution. r is a random vector with specified magnitude, that is, ||7]|, is given.
Then, based on the normal Eq (1.5), we set

y=r—XB8 and By=B-0"'X"%r

and get the random GRR model with specified solution. To compute ﬁg,, the preconditioned conjugate
gradients (PCG) method will be employed to solve the normal Eq (1.5). With the above setting, we
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can control the condition number of the coefficient matrices and easily get

A A A
) = [IZLIE" L =2, k@) =2, and «(Xx)=2 (4.2)
/lln /1217 /l3n

All the experiments are performed in Matlab R2018a on a PC with Intel 17-10700 CPU @ 2.90 GHz
and 16.00 GB random access memory.

Algorithm 2 Mixed and componentwise condition numbers estimator.

(1) Generate k groups of matrices and vectors
(Ay1, AX1, AZ, AO, ABo1) , - -+, (Ayg, AXy, AXy, AOy, ABox)

with elements from the standard normal distribution N (0, 1).

(2) Obtain the orthonormal vectors [q;, - - - , gx] by orthonormalizing the following matrix
Ayr - Ayy
vec(AX;) --- vec(AXy)
vec(AZ) --- vec(AZp)|,
vec(A®;) --- vec(A®y)
ABor - ABw
and  reconstruct  (Ay;, AX|,AX,A®,ABo1), -, (Ayi, AXi, AZi, AOy, AByy)  with  the
corresponding orthonormal vectors [g;, - - - , gx], respectively.

(3) Fori=1,---,k, compute
x;i = WIXTZ(Ayi = AXBy,) + W XTAZr + W AX] S + W OABy + W AO:(By — Ber)

(4) Estimate the absolute condition vector with k samples by

k
GRR k
abs (k) leilza
1’ i=1

where the power and absolute operation are performed on the elements of the vectors.
(5) The mixed and componentwise condition number estimators are given by

CGRR(k)”oo

| abs

1Berllo

CGRR ( k)

“abs V7

Ber

’

(9]

respectively.

Example 1. In this example, we will test the tightness and computational efficiency of the upper bounds
of the mixed and componentwise condition numbers derived in Theorem 6. For this, we define the
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following ratios:

Kooubd Kooubd Kooubd CPU Kooubd CPU
_ "mLF _ oLy _ "mLF _ cLF
Rpmix = T,Rcomp = TaRTmix = °°—CPU’ and RTcomp = °°—CPU
mLF KCL'T KmLT KCL‘F

Ruix and Reomp demonstrate that the closer of the ratios are to 1, the tighter the upper bounds are. RT iy
and RT comp measure the computational efficiency of the upper bounds with respect to CPU time and the
larger value shows better computational efficiency. For a clear presentation, we present the numerical
results in Figure 1, using a red asterisk and blue plus sign to denote Ry and R omp, correspondingly.
Note that there is very little difference in computational complexity between mixed and componentwise
condition numbers and its upper bounds. We only present the results of CPU time comparison of the
mixed condition number and its upper bound denoted by a green square.

= K = K = K = 4h‘ = K = K = K = AK = K = K = K = 4
1+ 0045 2 =10,5(8) = 10,5(x) = 10 o (%) =10%(0) = 10,5(X) = 10 1002 (%) = 10.5(8) = 10%,5(X) = 10 1005 (%) = 10,5(8) = 10,5(X) = 10

1.0015

1.001

1.0005

200 400 600 800 1000 0 200 400 600 800 1000

0 0 0
0 200 400 600 800 1000 0 200 400 600 800 1000 0 200 400 600 800 1000 0 200 400 600 800 1000

Figure 1. Tightness and computational efficiency of the upper bounds for the mixed and
componentwise condition numbers.

In our computation, we set L = I, n = 100, p = 60, ||r]l, = 1072, 4; ;8 in the denominator of (4.2) are
equal to 1, A;; in the numerator are set to accommodate the given condition number, and the rest A;;s are
equally spaced. The normal Eq (1.5) is solved with the Matlab command pcg with relative residual
smaller than 107'° and maximum iterations smaller than 100. By varying the condition numbers of
coefficient matrices (4.2), we repeat 1000 times for each setting and present the numerical results in
Figure 1. From the first row of Figure 1, we observe that the majority of the ratios are close to 1.
This indicates that the derived upper bounds for the mixed and componentwise condition numbers of
the GRR model (1.4) are quite tight. On the other hand, from the second row of Figure I, we notice
that most of the ratios exceed 20. This implies that these upper bounds can be computed efficiently,
resulting in a significant improvement in CPU time by a factor of 20. Thus, in practical applications,
we can use the upper bounds to measure the illness of the GRR model rather than the exact mixed and
componentwise condition numbers.
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Example 2. In this example, we will check the efficiency of the SSCE of condition numbers of the GRR
model (1.4) with respect to accuracy and CPU time. Similar to the former example, we also define
some ratios

K K K
Rni = 2N , Ru=——, Rec=—r,
KL;-‘ KmL‘F KCL‘7‘-
xwCPU kwCPU xcCPU
RTng = 212—, N2 = ;—, RTc¢ = °°C—CPU
KLTCPU K CPU K s

The first row of the above ratios measures the accuracy of the SSCE method and the second row
measures the efficiency. Specifically, although K%“? in (2.9) and K%“ﬂ in (2.10) give the same values,
they have very different storage requirement and computational efficiency. Thus, we only give Ry
to measure the accuracy of the normwise SSCE condition estimator, whereas RTn; and RTn, are
employed to compare the computational efficiency. Moreover, note that the computational complexities
of computing or estimating the mixed and componentwise condition numbers have very little difference,
so we only present the CPU time comparison via RT¢. For a clarity, we also use figures to present our
results.

In our experiment, we set L = I,, n = 200, p = 100, |||, = 107!, x(Z) = 10, x(®) = 10,
k(X) = 10, and the other settings are the same as that in Example 1. The numerical results are
reported in Figure 2. From the first row in Figure 2, we can find that the SSCE method can give
reliable estimates of the mixed and componentwise condition numbers for its ratios within a factor
of 10. For the normwise condition number, the SSCE method may give slight overestimates, which
coincides with the phenomenon in [19]. From the second row in Figure 2, we note that the ratios are
much smaller than 1, which means, in general, the SSCE condition number estimates require much less
CPU time compared with the explicit computation of the condition numbers. Comparing the first and
second panels in the second row, we can also find that the compact form of the normwise condition
number gives much gain of computational efficiency compared with its original form.
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40 13 14

35

30

Ay w

0 200 400 600 800 1000 0 200 400 600 800 1000 0 200 400 600 800 1000

Ratio F{TN1 Ratio F%TN2 Ratio RTC
0.025 0.8 0.09

0.08

0.02 07

0.07
0.6

0.015 0.06

0.5 0.05

0.01 0.04
0.4

0.03 |
0.005 0.3
0.02 1

0 0.2 0.01
0 200 400 600 800 1000 0 200 400 600 800 1000 0 200 400 600 800 1000

Figure 2. Efficiency and accuracy of the SSCE of condition numbers.
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5. Conclusions

In this paper, we extended the GRR model given in [3] by allowing the serial dependence of the
observations and investigated the condition number theory of the new model. We first established
the generic expression of the condition number of the GRR model (1.4). By varying the norms and
parameters in the generic expression, the popular normwise, mixed, and componentwise condition
numbers can be obtained as its special cases. Considering the computational difficulty in calculating the
exact value of the condition number, we provided the compact form of the normwise condition number
and the upper bounds of the mixed and componentwise condition numbers. We also proposed the
SSCE condition number estimators for the normwise, mixed, and componentwise condition numbers.
Numerical experiments were given to show the tightness and efficiency of the upper bounds and the
proposed condition estimators.
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