Advanced Graph Algorithms and Optimization Spring 2020

More Spectral Graph Theory

Rasmus Kyng Lecture 5 — Wednesday, March 18th

We continue our introduction to spectral graph theory that we started in Lecture 4. We're getting
used to recalling the Courant-Fischer Theorem, and in these tough times, it’s nice to see something
familiar, so let’s do that again. We’ll include the eigenbasis version of the theorem, which makes
explicit what subspace obtains the extreme value.

Theorem 0.1 (The Courant-Fischer Theorem). Let A be a symmetric matriz in R"*", with eigen-
values \1 < X g < ... < \,. Then
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1 Understanding Eigenvalues of the Laplacian, Continued

We’ll continue our efforts to understand the eigevalues of the Laplacian of weighted undirected
graphs.

In Lecture 4, we first saw a complete characterization of the eigenvalues and eigenvectors of the
unit weight complete graph on n vertices, K. Namely, Lx, = nl — 117, and this means that
every vector y 1 1 is an eigenvector of eigenvalue 1.

We then looked at eigenvalues of P,, the unit weight path on n vertices, and we showed using test
vector bounds that

12
)\Q(Lpn) < ﬁ and 1 < )\n(LPn). (1)

Ideally we would like to prove an almost matching upper bound on Ay and an almost matching
lower bound on A,, but it is not clear how to get that from the Courant-Fischer theorem.

To get there, we start we need to introduce some more tools.

1.1 The Loewner Order, aka. the Positive Semi-Definite Order

We'll now introduce an ordering on symmetric matrices called the Loewner order, which I also like
to just call the positive semi-definite order. As we will see in a moment, it is a partial order on



symmetric matrices, we denote it by “=<”. For conveniece, we allow ourselves to both write A < B
and equivalently B >~ A.

For a symmetric matrix A € R™*" we define that
A>-0
if and only if A is positive semi-definite.

More generally, when we have two symmetric matrices A, B € R™*", we will write

A < B if and only if for all z € R" we have ' Az < z' Bx (2)
This is a partial order, because it satisfies the three requirements of

1. Reflexivity: A < A.
2. Anti-symmetry: A < B and B < A implies A = B
3. Transitivity: A < B and B < C implies A < C

Check for yourself that these properties hold!

The PSD order has other very useful properties: A < B implies A+ C < B+ C for any symmetric
matrix C. Convince yourself of this too!

And, combining this observation with transitivity, we can see that A < B and C < D implies
A+ C=B+D.

Here is another useful property: If 0 < A then for all a > 1
1
—A<A=<oA.
Q

Here is another one:

Claim 1.1. If A < B, then for all i
Ai(A) < \i(B).

Proof. We can prove this Claim by applying the subspace version of the Courant-Fischer theorem.
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Note that the converse of Clam is very much false, for example the matrices A = <§ (1)> and

B = <(1) g) have equal eigenvalues, but both A A B and B A A.

Remark 1.2. It’s useful to get used to and remember some of the properties of the Loewner order,
but all the things we have established so far are almost immediate from the basic characterization
in Equation . So, ideally, don’t memorize all these facts, instead, try to see that they are simple
consequences of the definition.



1.2 Upper Bounding a Laplacian’s )\, Using Degrees

In an earlier lecture, we observed that for any graph G = (V,E,w), L = D — A = 0. We can
see this from ' (D — A)x = > (wwer w(u,v)(@(u) — z(v))? > 0. Similarly D + A = 0. because
z' (D + Az = > (up)er W(u,v)(x(u) + x(v))? > 0. But this means that —4 < D and hence
L=D—-A=<2D.

So, for the path graph P,, we have Lp, < D — A < 2D =< 41I. So by Claim
Ai(Lp,) < 4. 3)

We can see that our test vector-based lower bound on A, (Lp,) from Equation is tight up to a
factor 4.

Since this type of argument works for any unit weight graph, it proves the following claim.

Claim 1.3. For any unit weight graph G, A\,(Lg) < 2max,cy degree(v).

This is tight on a graph consisting of a single edge.

1.3 The Loewner Order and Laplacians of Graphs.

It’s sometimes convenient to overload the for the PSD order to also apply to graphs. We will write
G=H

if Lo < Ly.

For example, given two unit weight graphs G = (V, E) and H = (V, F), if H = (V, F') is a subgraph
of GG, then

Ly < L.

We can see this from the Laplacian quadratic form:

' Loz = Z Wy o (x(u) — 2(v))2

(u,v)EE

Dropping edges will only decrease the value of the quadratic form. The same is for decreasing the
weights of edges. The graph order notation is especially useful when we allow for scaling a graph
by a constant, say ¢ > 0,

c-H=<G

What is ¢- H? It is the same graph as H, but the weight of every edge is multiplied by ¢. Now
we can make statements like %H =< G < 2H, which turn out to be useful notion of the two graphs
approximating each other.



1.4 The Path Inequality

Now, we’ll see a general tool for comparing two graphs G and H to prove an inequalities like
cH < G for some constant c. Our tools won’t necessarily work well for all cases, but we’ll see some
examples where they do.

In the rest of the lecture, we will often need to compare two graphs define on the same vertex set
V=A{Ll,...,n} =n].

We use G ; to denote the unit weight graph on vertex set [n| consisting of a single edge between
vertices ¢ and j.

Lemma 1.4 (The Path Inequality).
(n_l)'PniGl,ny

Proof. We want to show that for every €€ R",

n—1

(n—1)-> (2(i+1) - z(i))” > (z(n) - 2(1))*.

i=1

.

For ¢ € [n — 1], set
A(l) =z(i+ 1) — z(i).
The inequality we want to prove then becomes
n—1 n—1 2
(n—=1)) (A®1)* = (Z A(l’)) :
i=1 i=1
But, this is immediate from the Caucy-Schwarz inequality a' b < ||a||, || b],:

n—1

(n=1) Y (A@)* = [[1ur]?- || A2

=1
= (|Ln-1ll - A7)
> (1, ,4)

n—1
= () _A@)?
i=1

1.5 Bounding \; of a Path Graph

We will now use Lemma to prove a lower bound on A2(Lp, ). Our strategy will be to prove that
the path P, is at least some multiple of the complete graph K, measured by the Loewner order,
ie. K, =X f(n)P, for some function f : N — R. We can combine this with our observation from
the previous lecture that A\o(Lg, ) = n to show that

fm)a(Lp,) = Xo(Lk,) = n, (4)



and this will give our lower bound on A2(Lp,). When establishing the inequality between P, and
K, we can treat each edge of the complete graph separately, by first noting that

L, = Z Le,
1<j

For every edge (7, 7) in the complete graph, we apply the Path Inequality, Lemma

7j—1
Gij = (j—1)> Grin
k=1
= (J—i)Pn
This inequality says that G;; is at most (j — ¢) times the part of the path connecting ¢ to j, and
that this part of the path is less than the whole.
Summing inequality (4.3) over all edges (i,7) € K, gives
Ko=) Gij 2 (j—i)Pa
i<j i<j
To finish the proof, we compute

D)<y n<nd

1<J 1<J
So

L

n

<n3-Lp,.

Plugging this into Equation we obtain

This only differs from our test vector-based upper bound in Equation by a factor 12.

We could make this consirably tigher by being more careful about the sums.

1.6 Laplacian Eigenvalues of the Complete Binary Tree

Let’s do the same analysis with the complete binary tree with unit weight edges on n = 2¢+1 — 1
vertices, which we denote by Tj.

Ty is the balanced binary tree on this many vertices, i.e. it consists of a root node, which has two
children, each of those children have two children and so on until we reach a depth of d from the
root, at which point the child vertices have no more children. A simple induction shows that indeed
n =241 1.

We can also describe the edge set by saying that each node ¢ has edges to its children 2¢ and
2i + 1 whenever the node labels do not exceed n. We emphasize that we still think of the graph as
undirected.



The largest eigenvalue. We'll start by above bounding A,,(Lz,) using a test vector.

We let (i) = 0 for all nodes that have a child node, and (i) = —1 for even-numbered leaf nodes
and z(7) = +1 for odd-numbered leaf nodes. Note that there are (n 4 1)/2 leaf nodes, and every
leaf node has a single edge, connecting it to a parent with value 0. Thus

v'Lv _z'Le  (n+1)/2
v£0 viv  x'lz (n+1)/2

1. (5)

Meanwhile, every vertex has degree at most 3, so by Claim An(L) < 6. So we can bound the
largest eigenvalue above and below by constant.

Ao and diameter in any graph. The following lemma gives a simple lower bound on Ao for any
graph.
Lemma 1.5. For any unit weight graph G with diameter D,

1

> —.
Ao(La) 2 nD

Proof. We will again prove a lower bound comparing G to the complete graph. For each edge
(i,7) € Ky, let G* denote a shortest path in G from i to j. This path will have length at most D.

So, we have

K,= ) Gi
i<j
> e
i<j
> e
i<j
=< n?DQG.

IA
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So, we obtain the bound
n?DXa(G) > n,

which implies our desired statement. O

A2 in a tree. Since a complete binary tree T, has diameter 2d < 2log,(n), by Lemma

Mo(Lr,) > sty

Let us give an upper bound on Az of the tree using a test vector. Let € R” have (1) = 0 and
x(i) = —1 for ¢ in the left subtree and (i) = +1 in the right subtree. Then

T T
v Lv ' Lz 2
Mo(L7,) = min = .
2(I,) vA0 vv T z'z n—1
v 1=0
So, we have shown m < Xa(Lt,) < %, and unlike the previous examples, the gap is more

than a constant.

In the graded homework, I will ask you to improve the lower bound to 1/(¢n) for some constant c.
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