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ON A GROUP OF MIXED-TYPE REVERSE-ORDER LAWS FOR
GENERALIZED INVERSES OF A TRIPLE MATRIX PRODUCT
WITH APPLICATIONS*
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Abstract. Necessary and sufficient conditions are established for a group of mixed-type reverse-
order laws for generalized inverses of a triple matrix product to hold. Some applications of the
reverse-order laws to generalized inverses of the sum of two matrices are also given.
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1. Introduction. Throughout this paper, C™*"™ denotes the set of all m x n
complex matrices; the symbols A*, r(A) and Z(A) stand for the conjugate transpose,
the rank and the range (column space) of a matrix A € C™*", respectively. The
Moore-Penrose inverse of A, denoted by Af, is defined to be the unique solution X
to the four matrix equations

(i) AXA=A, (i) XAX =X, (i) (AX)" = AX, (iv) (XA)" = XA

Further, let F4 and Fj stand for the two orthogonal projectors E4 = I — AAT and
Fy=1—A'A. A matrix X € C™*™ is called an {i,...,j}-inverse of A, denoted by
Ali3) if it satisfies the ith, ..., jth equations of the four matrix equations above.
The set of all {i,..., j}-inverses of A is denoted by {A(+)}. In particular, a {1}-
inverse of A is called g-inverse of A, {1,2}-inverse of A is called reflexive g-inverse of
A, {1,3}-inverse of A is called least-squares g-inverse of A, and {1,4}-inverse of A is
called minimum-norm g-inverse of A.

Let A, B and C be three matrices such that the product ABC exists. If each
of the triple matrices is nonsingular, then the product ABC' is nonsingular too, and
the inverse of ABC satisfies the reverse-order law (ABC)~! = C~'B~1A~!. This
law, however, cannot trivially be extended to generalized inverses of ABC when the
product is a singular matrix. In other words, the reverse-order law

does not automatically hold for {4, ..., j }-inverses of matrices. One of the fundamental
research problems in the theory of generalized inverses of matrices is to give necessary
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and sufficient conditions for various reverse-order laws for {i,. .., j}-inverses of matrix
products to hold. For the Moore-Penrose inverse of ABC, the reverse-order law
(ABO)t = CTBt A" was studied by some authors; see, e.g., [4, 6, 7).

In addition to the standard reverse-order law (ABC)~! = C~*B~1A~! the in-
verse of ABC' can also be written as the mixed-type reverse-order law (ABC)~! =
(BC)"'B(AB)~!. Correspondingly, the mixed-type reverse-order law for {i,...,5}-
inverses of a general triple matrix product ABC can be written as

(12) (ABC)+9) = (BC)l9) B(AB) D),

The special case (ABC)' = (BC)'B(AB)' of (1.2) was investigated in [3, 6, 7].
Another motivation for considering (1.2) comes from the following expression for the
sum of two matrices

_ A 0| |1 det
03 Y
In this case, applying (1.2) to PNQ gives the following equality for {i, ..., j}-inverses
of A+ B:
o o o ATEDr 4 0 o

(1.4) (A4 B)d) = (NQ) ) N(PN)9) = {B] {0 B} [A, B]U9),
This equality establishes an essential relationship between {4, ..., j}-inverses of A+ B
and {4,...,j}-inverses of two block matrices [ A, B] and [é} .

Because {i,...,j}-inverses of a matrix are not necessarily unique, there are, in

fact, four relationships between both sides of (1.2):

{(ABC)y 0 {(BO)Y&9) B(AB) )} 0,
{(ABC)¢9} € {(BC)9) B(AB))},
{(ABC)¢=9} 2 {(BC) ) B(AB) )},
{(ABC)0} = ((BO)Y ) BAB) )},

It is a huge task to reveal the relationships for all {i,...,j}-inverses of matrices. In
this paper, we consider the following several special cases of (1.2):

(1.5) (ABC)Y = (BC)YB(AB)Y

(1.6) (ABC)Y = (BC)M)B(AB)Y) | =3, 4,
(1.7) (ABC)Y) = (BC)'B(AB)T,

(1.8) (ABC)Y) = (BC)'B(AB)!, i=3, 4,
(1.9) (ABC)) = (BCYIIB(AB)M) | =3, 4,
(1.10) (ABC)' = (BC)MY B(AB)T,

(1.11) (ABC)! = (BC)'B(AB)3),

(1.12) (ABC)' = (BC)+2Y B(AB)1:23)
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We use ranks of matrices to derive a variety of necessary and sufficient conditions for
the reverse-order laws to hold.

Recall that the rank of a matrix is defined to the dimension of the row (column)
space of the matrix. Also recall that A = 0 if and only if (4) = 0. From this
simple fact, we see that two matrices A and B of the same size are equal if and only
if /(A — B) = 0; two sets S1 and So consisting of matrices of the same size have a
common matrix if and only if

min _ r(A—B)=0;
AeS1, BES2

the set inclusion S; C S5 holds if and only if

max min r(A—B)=0.
AcS; BeS2
If some formulas for the rank of A — B can be derived, they can be used to char-
acterize the equality A = B, as well as relationships between the two matrix sets.
This method has widely been applied to characterize various reverse-order laws for
{i,...,j}-inverses of matrix products, see, e.g., [6, 7, 10, 11, 12].
In order to use the rank method to characterize (1.5)—(1.12), we need the following
formulas for ranks of matrices.
LEMMA 1.1. [5] Let A € C™*", B € C™** C € C™" and D € C**. Then

(1.13) r[A, B] =r(A) +r(B — AAYB) = r(B) + r(A — BBM A),

(1.14) r{g]

r(A) +r(C — CAVA) = (C) +r(A — ACV ),

(1.15) r{é 109] =7(B) +r(C) +r[(I,, - BBM)A(I, — CcV )],

where the ranks are invariant with respect to the choices of AV, BM) and ¢, If
Z(B) C Z(A) and Z(C*) C Z(A*), then

A B
(1.16) r[c D] =7(A) +r(D - CA'B).

The following lemma provides a group of formulas for the minimal and maximal
ranks of the Schur complement D — C'A(»~7) B with respect to {i,...,j}-inverses of
A.

LEMMA 1.2. [8,9] Let A€ C™*", B e C™*k (O € C™*" and D € C™**. Then

(1.17) minr(D—CA(l)B)—r(A)-f-r[C,D]_H{B}_H,[A B}

A D C D
LA 8- 0 b
0O C D c D
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B A B
— W BY = mi —
(1.18) rilgicr(D CA B)mm{r[C,D], 7“|:D], T{C D} r(A)},
(1.19) min 7(D — CAYB) =r A4 ABL B o B ,
A1,3) C D D c D

: . A*A A*B
(1.20) s r(D—CAY®B) —mm{r[ c D ] —r(4), 7{

wllies!

AA* B A 0 B
i _ (1,4) _
(1.21) II(IIIE)’I“(D CA B)—T[C,D]—i—r{c N E}—r{ ],

(1.22) maxr(D —CAMYB) :min{r[C, D], r[ AL B} —r(A)},

A(1,4) CcA* D
A*AA* A*B
_ 1 — _
(1.23) r(D—-CA'B) = r[ CA* D ] r(A).
In particular, if A € C™*", B € C™*F, C e C™*™ and D € C¥*, then
A*A A*B
_ T — _
(1.24) r(D—-CAA'B) = r[ CA D ] r(A).

The following results are derived from (1.19) and (1.21).

LEMMA 1.3. Let Ae C™*" and G € C"*"™. Then:

(a) G € {AD3)} if and only if A*AG = A*.

(b) G € {ANDY if and only if GAA* = A*.

LEMMA 1.4. [13] Let P, Q € C™*™, and suppose P?> = P and Q* = Q. Then

(1.25) r(P—Q)—r{g} +7r[P, Q] —r(P)—r(Q).

LEMMA 1.5. [1] Let A € C™*" and B € C"*P. Then
(1.26) r(AB — ABBYATAB) = r[A*, B] + r(AB) — r(A) — r(B).

In particular, BY At € {(AB)M} if and only if r[ A*, B] = r(A) + r(B) — r(AB).
LEMMA 1.6. [8] Let A € C™*", B, € C™*Fi and C; € CH*™ be given, i = 1,2,
and let X; € CF*li be variable matrices, i = 1,2. Then

A
(1.27) Xmi}l% ’I“(A - B1 X101 — BQXQCQ) =r|Ci |+ ’I“[A, By, BQ] + max{sl, 82},
1, A2 C2
where
a4 Bl-fA B B o
1= - - 1 )
Cy O Cy O 0 _02 0

A B,
SQ—T[A BQ]—r[A By Bﬂ—r Ci 0

Cy 0
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LEMMA 1.7. [7] Let A € C™*" B € C™** and C € C™*"™. Then the product
BYACT can be written as

* * * « 7T

at pi
ot 0 c*] - —PJe

where the block matrices P, J and Q satisfy

(1.29) r(J) = r(B) +r(C), 2(Q)C %(J) and R(P*)C Z(J*).

The following simple results are widely used in the context to simplify various
operations on ranks and ranges of matrices:

(1.30) R(A) = R(AA*) = B(AAT), R(A*) = R(A*A) = Z(ATA),

(1.31) Z(ABBY) = #(ABB*) = #(AB), Z(AC'C) = %(AC*C) = Z(AC™),
(1.32) r(ABB'") = r(ABB*) = r(AB), r(AC'C)=1r(AC*C) =r(AC*),
(1.33) #(A) C #(B) < r[A, Bl =r(B) < BBTA = A,

(1.34) Z(A) C Z(B) and r(A) = r(B) = %Z(A) = Z(B),

(1.35) #(A) C #(B) = #(PA) C Z(PB),

(1.36)  Z(A1) = Z(As) and Z(B)) = Z(By) = r[ A1, By] = r[ As, Bs].

2. The reverse-order law (ABC)Y) = (BC)M B(AB)™ . In this section, we
investigate the reverse-order law in (1.5).

THEOREM 2.1. Let A€ C™*" B e C"*P, C € CP*4, and let M = ABC. Then:

(a) For any (AB)), there exists a (BC)M) so that (BC)M B(AB)) € {M M},

(b) For any (BC)W, there exists a (AB)") so that (BC)W B(AB)(Y) € {M™M)}.

(c) The set inclusion {(BC)MB(AB)MY} € {MM} holds if and only if M =0

orr(M) =r(AB) +r(BC) —r(B).

Proof. It can be seen from the definition of {1}-inverse that a matrix X is a
{1}-inverse of A if and only if r(A — AXA) = 0. Also recall that elementary matrix
operations do not change the rank of the matrix. Applying (1.17) to the difference M —
M(BC)M B(AB)M) M and then simplifying by elementary block matrix operations,
we obtain

min [ M — M(BC)VB(AB)Y M|
(AB)()
AB AB M
AB AB 0} 0
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This rank formula implies that for any (BC)™), there exists a (AB)™) such that
M(BC)MB(AB)M M = M, so that the result in (b) is true. Similarly, we can show
that

min r[M — M(BC)VB(AB)YM] =0
(BC)®

holds for any (AB)™), so that (a) follows.
Also from the definition of {1}-inverse, the set inclusion {(BC))B(AB)M} C
{M ™} holds if and only if
max  r[M — M(BC)YB(AB)M M ] = 0.
(AB)(D), (BC)(MD)

Applying (1.18) to the difference M — M (BC)M) B(AB)M) M and simplifying by ele-
mentary block matrix operations, we obtain

(2.1) B r[M — M(BC)YB(AB)Y M|
. AB M
—mm{r(M), T[M(BC)(DB M} —r(AB)}

— min {T(M), T[M(BACE;(DB} - r(AB)}.

Further, applying (1.18) to the column block matrix in (2.1) and simplifying by ele-
mentary block matrix operations and r(M) < r(BC) give

AB
= max r ABY_ 10 @)
g (0] [ iwern)
AB BC B
=min{ 7 AB 0 T T —-r
—uin ¢4 0| r| 0 am| w0
= min{r(AB) +r(M), r(B), r(B)+r(M)—-r(BC)}
= min{ r(AB) +r(M), r(B)+r(M)—-r(BC)}.

Combining (2.1) and (2.2) yields

(2.3) r[M — M(BC)MB(AB)M M|

(AB)(IlI)l,aZ}éc)U)
. AB

—mm{r(M), (%%%)T{M(BC)(DB] —r(AB)}

=min{r(M), r(M)—-r(AB) —r(BC)+r(B)}.

Let the right-hand side of (2.3) be zero. Then we obtain the result in (c). O
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3. Relationships between (BC)'B(AB)' and {i,...,j}-inverses of ABC.
In this section, we investigate the three reverse-order laws in (1.7) and (1.8).

THEOREM 3.1. Let A € C™*" B e C"*P C € CP*4, and let M = ABC. Then
the following statements are equivalent:

(a) (BC)'B(AB)! is a {1}-inverse of M.

(b) 7«([(3?* ] Bl(AB)", C]) — 1(AB) + r(BC) — r(M).

Proof. Applying (1.28) and (1.29) to the product (BC)'B(AB)' yields
* * * 7T
t t_ «1| (BCY*B(AB)* (BC)*BC(BC) 0
ELpItQ,
with r(J) = r(AB) + r(BC), Z(Q) C Z(J) and Z(P*) C #(J*). In this case,
applying (1.16) to M — M(BC)!B(AB)!M = M + MPJ'QM and simplifying by
elementary block matrix operations yield

(3.1) r[M — M(BC)'B(AB) M|
=r(M+ MPJ' QM)

g M

| MP ?M] —rlJ)

:r'J+%2MP —(J)\A )

=r(J+QMP)+r(M)—r(AB) —r(BC)
[ (BO)*B(AB)*  (BC)*(BC)(BC)*
(AB)*(AB)(AB)*  (AB)*M(BC)*
(BC)*B(AB)* (BC)*(BC)
(AB)(AB)* M

=T

|
S

] +7r(M)—r(AB) — r(BC)

|
S

} + (M) = r(AB) — 1(BC) (by (1.32))
_ r([ (Bj)* ] B[(AB)", C]) + (M) — H(AB) — r(BC).

Let the right-hand side of (3.1) be zero. Then we obtain the equivalence of (a) and
(b). O

THEOREM 3.2. Let A € C™*", B e C"*P C € CP*4 and let M = ABC. Then
the following statements are equivalent:

(a) (BC)'B(AB)! is a {1,3}-inverse of M.

o) (| Sk [Btasy. c1) = rso)

Proof. From Lemma 1.3(a), (BC)'B(AB)' is a {1, 3}-inverse of M if and only if
M*M(BC)'B(AB)" = M*. Also note that

[M* — M*M(BC)'B(AB)'](AB)(AB)* = M*(AB)(AB)* — M*M(BC)'B(AB)*,



Electronic Journal of Linear Algebra ISSN 1081-3810
A publication of the International Linear Algebra Society
Volume 16, pp. 73-89, March 2007
http://math.technion.ac.il/iic/ela

80 Y. Tian and Y. Liu

and
[M*(AB)(AB)* — M*M(BC)'B(AB)*|[(AB)*]"(AB)! = M* — M*M(BC)'B(AB)'.
Hence we find by (1.24) that

(3.2) r[M* - M*M(BC)'B(AB)"] = r[M*(AB)(AB)* — M*M(BC)'B(AB)*]
BC)*BC (BC)*B(AB)*
- T[( MzM J(w*(j)axB)((AB))*} —r(BO)

Let the right-hand side of (3.2) be zero. Then we obtain the equivalence of (a) and

(b). O
By a similar approach, we can also show that
(3.3) r[M* — (BC)'B(AB)'MM*]| = rq(Bg)*]B[(AB)*, CM* ]) —r(AB).

Also note from Lemma 1.3(b) that (BC)'B(AB)T is a {1,4}-inverse of M if and only
if (BC)'B(AB)!MM* = M*. Let the right-hand side of (3.3) be zero, we obtain the
following result.

THEOREM 3.3. Let A € C"™*"™ B e C"*P C € CP*4, and let M = ABC. Then

the following statements are equivalent:
(a) (BC)'B(AB)' is a {1,4}-inverse of M.
A R 1) —
(b) r<{(BC)* B[(AB)*,CM ]> =r(AB).
The rank formula associated with the reverse-order law (ABC)" = (BC)'B(AB)?
is
(BC)*

r[(ABC)" — (BC)'B(AB)T] = T([(ABC)*A

}B[(AB)*, C(ABC)*]> — r(ABC),

see Tian [6, 7]. Hence,

(BC)*

(34) (ABC)" = (BC)'B(AB)" & T([(ABC)*A

]B[(AB)*, C(ABC)*]) =r(ABC).
4. Relationships between (BC)1B(AB)!) for i = 3,4 and {i,...,j}-
inverses of ABC. In this section, we investigate the reverse-order laws in (1.6) and
(1.9).
THEOREM 4.1. Let A€ C™*" B € C"*P C € CP*4, and let M = ABC. Then:
(a) There exist (AB)("3) and (BC)*) such that (BC)13) B(AB)13) s a {1,3}-
inverse of M if and only if

r[(AB)*M, B*BC] = r[ (AB)*, B*BC] + (M) — r(AB).
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(b) The set inclusion {(BC)M3)B(AB)13)Y € (MU} holds if and only if
Z[(AB)*M | C #(B*BC).
Proof. From Lemma 1.3(a), (BC)3) B(AB)1) is a {1,3}-inverse of M if and
only if M*M(BC)3)B(AB)13) = M*. Also note BC(BC)13) = BC(BC)t. Ap-
plying (1.19) to M* — M*M (BC)*3) B(AB)13) gives

(4'1) min r[M* — M*M(BC)(I,:S)B(AB)(L;;)]
(AB)(1:3) (BC)(1:3)

= min r[M* — M*M(BC)'B(AB)*9)]
(AB)(1,8)

_ [ (ByrAB  (AB)] _ AB
T[M*M(BC)TB M*] T[M*M(BC)TB]'

Simplifying the two block matrices by elementary block matrix operations, we obtain

(ABy'AB  (AB)

(4.2) T{M*M(BC’)TB M* }

—T_M*M(BC')TB—M*AB 0 }

_ T[M*M(BC)TB — M*AB] + r(AB)

:r_(BEZ’EC (ﬁf};jg] —r(BC) +r(AB) (by (1.24))

- T_g (J\IZ@E] —r(BC) +r(AB)

= 7“[ (AB)*Ma B*BC] - T(BC) + T(AB)v
and

(4.3) T[M*M/(lgcﬁg} ‘T_M(i?ﬂ

:7«([14()3} _ [_OA} (BC)(BC)*B)

[(BC)*BC (BO)*B
=r| —ABC 0 —r(BC) (by (1.24))
o AB
[0 (BO)*B
=r| ABC 0 —r(BC)
0 4B

=r[(AB)*, B*BC ]+ r(M) — r(BC).
Substituting (4.2) and (4.3) into (4.1) yields

(4.4) r[M* — M*M(BC)3) B(AB)*¥) ]

min
(AB)(1.3) (BC)(1.3)
=r[(AB)*M, B*BC| —r[(AB)*, B*BC]| —r(M) + r(AB).
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The result in (a) is a direct consequence of (4.4).
Also from (1.20),

(4.5) r[M* — M*M(BC) 3 B(AB)(13) ]

max
(AB)(1:3) (BC)(1:3)

= max r[M* - M*M(BC)'B(AB)*3)]
(AB)(1:®)

: (AB)*AB (AB)*
:mm{r[M*M(BC’)TB e } —r(AB), n}
=min{r[(AB)*M, B*BC|—r(BC), n} (by (4.2))
= r[(AB)*M, B*BC] - r(BC)

=r[(AB)*M, B*BC| —r(B*BC) (by (1.32)).

Let the right-hand side of (4.5) be zero, we see that {(BC)13) B(AB)1:3)} C {M(1:3)}
holds if and only if r[(AB)*M, B*BC'| = r(B*BC(C), which is also equivalent to
R (AB)*M | C #(B*BC) by (1.33), as required for (b). O
THEOREM 4.2. Let A€ C™*", B € C"*P C € CP*9, and let M = ABC. Then:
(a) There exist (AB)"%) and (BC)™Y) such that (BC)MY B(AB)MY s a {1,4}-
inverse of M if and only zfr[ﬂﬂ(BBg*) } =r {E4BBCB}*] +7r(M) —r(BC).
(b) The set inclusion {(BC)MDB(AB)MHY € {MO} holds if and only if
Z(BCM*) C #(BB*A*).
Proof. Tt is easy to show by (1.21) and (1.22) that

r[M* — (BC)MY B(AB) MMM ] = T[]ﬁ(ggj } - 7{%%}
—T(M) + T(BC),

M(BC)*
ABB*

min
(AB)(:4  (BC)(1:4)

max r[M* — (BC)YY B(AB)M MM*|=r
(AB)(1:4),(BC)(:H)

} — r(AB).

The details are omitted. Let the right-hand sides of these two rank equalities be zero,
we obtain the results in (a) and (b). O
THEOREM 4.3. Let A€ C™*", B e C"*P C € CP*4, and let M = ABC. Then:
(a) There always exist (AB)3) and (BC)3) such that (BC)H3) B(AB)(13) s
a {1}-inverse of M.
(b) There always exist (AB)"Y and (BC)™4) such that (BC)MY B(AB)(MY s
a {1}-inverse of M.
(c) The set inclusion {(BC) 3 B(AB)13)} C {M M} holds if and only if

r { (Bg?*B] — 1(AB) + (BC) — r(M).

(d) The set inclusion {(BC):YB(AB)MM} C {MW} holds if and only if

r[B(AB)*, BC| =r(AB) + (BC) —r(M).
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Proof. From the definition of {1}-inverse, (BC)(*3) B(AB)1?) is a {1}—inverse of
M if and only if M (BC)3) B(AB)!: 3>M M. Applying (1.19) and BC(BC)(+3)
BC(BC)t to M — M (BC)13) B(AB)13) M and simplifying by elementary block ma-

trix operations, we have

(4.6) min r[M — M(BC)3 B(AB):¥ M |
(AB)(1.3) (BC)(1.3)
= min T[M—M(BC)TB(AB)(W)M]
(AB)(1®)
_ [ @By 4B AB)*M] H[ ] Af A04
= i
M(BOY'E M M(BC)'B M

[ (AB)"AB (AB)*M
\M(BC)!B M ] [ M(BC TB}
:r:éf(%);f)‘% ] [ Mo TB} — 0 (by (1.32)).

Result (a) follows from (4.6). Also by (1.20), BC(BC)3) = BC(BC)' and elemen-
tary block matrix operations,

(4-7) max r[M —M(BC)(L?’)B(AB)(L@M]
(AB)(1:3) (BC)(1:3)

= max r[M — M(BC)'B(AB)"* M|
(AB)(1:3)

:min{r[ﬁggﬁ% (A@*M] — r(A), r[%”
- mm{r[M(gg)TB} — 1(AB), r(M)}

[( AB

BC)*B] + (M) — r(AB) — r(BC) (by (4.3)).

Result (c) follows from (4.7). Similarly, we can show that

(4.8) min r[M — M(BC)*HB(AB) Y M| =0,
(AB)(1.4) (BC) (1)

ABB*

(BC)*

— r(AB) — r(BC).

(4.9) max r[M — M(BC)YB(AB) M M| = 7{
(AB)(1L4) (BC)(1D)

]—i—r(M)

Results (b) and (d) are direct consequences of (4.8) and (4.9). O
Rewriting ABC as ABC = (ABB')(BC) and applying (1.26) to it, we obtain

(4.10) r[ABC — ABC(BC)'(ABBY)'ABC]
=r[(ABB")*, BC| +r(ABC) — r(ABB") — r(BC)
=r[BB'A*, BC|+ r(ABC) — r(AB) — r(BC)
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= r[B*A*, B*BC + r(ABC) — r(AB) — r(BC) (by (1.32))
{ AB
(

BC)*B] +r(ABC) —r(AB) — r(BC).

Similarly, we have

(4.11) r[ABC — ABC(BTBC)"(AB)TABC]
=r[B(AB)*, BC'| 4+ r(ABC) — r(AB) — r(BC).
Comparing (4.10) and (4.11) with Theorem 4.3(c) and (d), we obtain the following
two equivalences
{(BO)MYB(AB)V} € {(ABO)W} & (BC)(ABBT)! € {(ABC)V},
{(BC)MB(AB) MY} C {(ABC)V} & (B'BO)'(AB)' € {(ABC)V}.

5. The reverse-order laws (ABC)! = (BC)'B(AB)!®) and (ABC)' =
(BC)14) B(AB)T. In this section, we investigate the two reverse-order laws in (1.10)
and (1.11).

THEOREM 5.1. Let A€ C™*", B € C"*P C € CP*9, and let M = ABC. Then:

(a) There exists a (AB)13) such that Mt = (BC)B(AB)3) if and only if

M*AB AB
r{(BC’)*B} = r{(BC’)*B} +7r(M) —r(AB).

(b) There exists a (BC) ™Y such that Mt = (BC) Y B(AB)! if and only if

r[BCM*, B(AB)*] = r|BC, B(AB)*| +r(M) — r(BC).

Proof. Applying (1.19) to Mt — (BC)TB(AB)™?) and simplifying by elementary
block matrix operations, we obtain

(5.1) JSin r{M' = (BO)'B(AB)™?]
_ [(AB)*AB (AB)* AB
- [(BC)*B Mt }_T[(BC)TB]

[BC tB— M'AB (Ag)*}_r{(l?é?* ]

[(BO)'B -~ MYAB| 4+ r(AB) — r[(AB)*, B*BC.
Note that (BC)'BC[(BC)'B — MTAB] = (BC)'B — MTAB. Hence
(5.2) r[(BC)'B — MTAB] = r[C(BC)'B — CM'AB].

It is easy to verify that [C(BC)'B]? = C(BC)'B and (CM1AB)? = CM'AB, and
from (1.31) that

(5.3) Z[C(BC)'B] = Z|C(BO)*], Z(CM'AB) =2(CM*),

(54)  Z{[C(BC)'B]"} = Z(B"BC), #(CM'AB)"| = #((AB)* M].
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In this case, applying (1.25) to the right-hand side of (5.2) and simplifying by (5.3),
(5.4) and (1.36) yields

(5.5) r[C(BC)'B—-CM'AB]

- T%(]\B/[?/):BB] +7[C(BC)'B, CMTAB] —r[C(BC) B] — r(CMTAB)
=r (J\lj[@l*g} +r[C(BC)*, CM* ]| —r(BC) —r(M)

[ M*AB
_T_(BC)*B:| —T(M).

Substituting (5.5) into (5.2), and then (5.2) into (5.1) gives

_ 13 | M*AB AB
(5.6) (Arél)l(rllys) r[M" — (BC) B(AB)1¥) ] = 7’[ (BC’)*B} - { (BC)*B]

— r(M)+r(AB).

Let the right-hand side of (5.6) be zero, we obtain the result in (a). Similarly, we can
show by (1.21) that
(5.7)( m)ig . r[ Mt — (BC)MB(AB)'| = v BOM*, B(AB)*| — r[ BC, B(AB)*]
BC)(
— (M) +r(BC).

Result (b) is a direct consequence of (5.7). O

6. The reverse-order law (ABC)! = (BC)(1:24) B(AB)(":23). For the product
AB, Wibker, Howe and Gilbert [14] showed that there exist A(1:23) and B("24) such
that the Moore-Penrose inverse of AB can be expressed as (AB)f = B(1:24) A(1,2:3),
In this section, we extend this result to the Moore-Penrose inverse of ABC.

THEOREM 6.1. Let A € C™*" B € C"*P and C € CP*4. Then there exist
(AB)(123) and (BC)M2Y such that (ABC)T = (BC)24 B(AB)(123) holds.

Proof. Tt is well known that the general expressions of A(23) and A(:24) can be
written as A(123) = AT 4 FuVAAT and A0-24) = AT 4 AV AWE,, where V and W
are two arbitrary matrices; see, e.g., [2]. Hence, the general expressions of (AB)(1:23)
and (BC)24 can be written as

(AB):23) = (AB)! + FapVAB(AB)!, (BC)12%Y = (BC)' + (BC)!BCW Epc,

where V and W are two arbitrary matrices. By elementary block matrix operations,
we first obtain

(6.1)
r[M' — (BC)124H B(AB)1:23) |
=r{M'" - [(BC)" 4+ (BC)'BCWEpc |B[(AB)" + FapVAB(AB)']}

Mt [(BC)' + (BC)'BCW Epc |B
"I B{(AB)! + FupVAB(AB)'] B

—r(B)
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B Mt (BC)'B 0 i (BC)'BC
_7“<|:B(AB)]L B =+ BFup V[AB(AB) ,0]+ 0 I/V[O7 EBcB]
— r(B).
Further by (1.27),
(6.2)
. MY (BC)'B 0 i (BC)'BC
3}%7’([3(,43)* B + BFag V[AB(AB)", 0]+ 0 W10, EpcB]
Mt (BC)'B
| BAB)t B N Mt (BO)'B 0  (BC)'BC
~"| AB(AB)t 0 "IB(AB)Y B BFag 0
0 EpcB
+max{s1, sz},
where
Mt (BC)Y'B 0 Mt (BC)'B 0  (BO)'BC
S1 =T B(AB)Jr B BFAB -Tr B(}lB)]L B BFAB 0
0 EpcB 0 0 EpcB 0 0
Mt (BC)'B 0
| B(AB)T B BFap
" 0 EgcB 0 |
AB(AB)f 0 0
Mt (BC)'B (BC)'BC
sy =7r| B(AB)! B 0
AB(AB)T 0 0
[ Mt (BC)'B (BC)'BC 0
—r| B(AB)T B 0 BFap
| AB(AB)* 0 0 0
[ Mt (BC)'B (BC)'BC
| B(AB)f B 0
"| AB(AB)t 0 0
0 EpcB 0

Simplifying the block matrices in (6.2) by (1.13), (1.14), (1.15) and elementary block
matrix operations, and substituting (6.2) into (6.1) yield

(6.3) min r{M" —[(BC)" + (BC)'BCWEpc|B[(AB)" + FapVAB(AB)']}
=max{0, r(AB)+r(BC)—r(B)—r(ABC)}.

The manipulations are omitted. Also by the Frobenius rank inequality r(ABC) >
r(AB) + r(BC) — r(B), the right-hand side of (6.3) becomes zero. Hence the result
of the theorem is true. O
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7. {i,...,j}-inverses of sums of matrices. Applying the results in the previ-
ous sections to (1.3) and (1.4) may produce a variety of results on {i,. .., j}-inverses
of A+ B, some of which are given in the following three theorems.
THEOREM 7.1. Let A, B € C™*"™. Then:
(a) The following statements are equivalent:
L 1Al rA o . .
(i) [B] {O B] [A, B]'" is a {1}-inverse of A+ B.
(i) 7{ A+ B AA* 4+ BB*
A*A+ B*B A*AA* + B*BB*
(b) The following statements are equivalent:

} —r[g] +7[A, B]—r(A+B).

0|5 4 3|14 By

o[ 2[5 8]

I, I, 0

is a {1,3}-inverse of A+ B.

|5 3])=rls]

(¢) The following statements are equivalent:

:
o 5[5 By

(3 2I[% 2

B A

B A B
is a {1,4}-inverse of A+ B.

{g fz]) — (4, B].

(d) The following statements are equivalent:

;
W (a+By =44

o (3 2L 3

B A B*
Proof. 1t follows from Theorems
THEOREM 7.2. Let A, B € C™*

(a) There exist [A, B]"%) and

57

if and only z'fr[B A A"B

A
B

A
0

A*A B*B

(1,3)
(b) The set inclusion { [ ]

and only if # {A ] C%[

(c) There exist [ A, B](

5

) and

I

g}[A,B]T.

o >=7~(A+B).

3.1,3.2 and 3.3, and (3.4). O
™. Then:

r (1,3)
B] such that

0
B

s

[ ] [A, B](173)} C{(A+B)I3Y holds if

i
i

][A, B0 e {(A+B)1Y)

B

A*A B*B:|+T(A+B)—T[A,B]

such that

E

[A, B3 e {(A+ B)3D}
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. . | AB* AA* (A AA* A
zfandonlyzfr[BA* BB*} T_B BB*}—i—r(A—f—B)—r[B].

(1,9)
d) The set inclusion A0 A, B]OY L C {(A+ B)LYY holds if
B 0 B
. AB* AA* ]
and only if # [BA* CZx {BB*_
Proof. Tt follows from Theorems 4.1 and 4.2. O
(1,2,4)
THEOREM 7.3. Let A, B € C™*™. Then there exist [A, B]\2%) and [g]
such that
(1,2,4)
A A 0
T (1,2,3)
(A+B) {B] [0 B][A,B] .

Proof. Tt follows from Theorem 6.1. O

The results in Theorems 7.1, 7.2 and 7.3 can be extended to the sum of k matrices.
In fact, the sum A; + --- + A of matrices Aq,..., A € C™*™ can be rewritten as
the product

def

A+ + A =1[I,...,T] PNQ.

0 ... Apl||[I
Hence, a group of results on {i, ..., j}-inverses of PNQ = A; + - -+ Ay, can trivially
be derived from the theorems in the previous sections.
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