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ABSTRACT. An Hadamard matrix is a square matrix H € My(£1) whose rows and
pairwise orthogonal. More generally, we can talk about the complex Hadamard matrices,
which are the square matrices H € My (C) whose entries are on the unit circle, |H;;| =1,
and whose rows and pairwise orthogonal. The main examples are the Fourier matrices,
Fy = (w¥) with w = e?™/N and at the level of the general theory, the complex
Hadamard matrices can be thought of as being some sort of exotic, generalized Fourier
matrices. We discuss here the basic theory of the Hadamard matrices, real and complex,
with emphasis on the complex matrices, and their geometric and analytic aspects.



Preface

Linear algebra is full of mysteries, with sometimes even single matrices hiding inter-
esting mathematics, worth a lengthy contemplation. Well-known examples include the
Pauli spin matrices, which are cult objects in physics, at the core of basic quantum me-
chanics, then the Dirac matrices, at the core of quantum electrodynamics (QED), and the
Gell-Mann matrices, at the core of quantum chromodynamics (QCD).

This book is about a class of matrices which are particularly beautiful, no matter
your aesthetics, and whose study is fun and pleasant, bringing us into lots of interesting
mathematics, coming from algebra, geometry, analysis and probability. And which are of
course potentially useful for something. These are the Hadamard matrices.

A complex Hadamard matrix is a square matrix H € My(C) whose entries are on
the unit circle in the complex plane, |H;;| = 1, and whose rows are pairwise orthogonal,
with respect to the usual scalar product on CV¥. The central example is the Fourier
matrix, Fiy = (w") with w = €™ with the name coming from the fact that this is the
matrix of the Fourier transform over the cyclic group G = Zy. In general, a complex
Hadamard matrix can be thought of as being a kind of “generalized Fourier matrix”, and
the applications of the complex Hadamard matrices come from this.

There has been a lot of work on the Hadamard matrices, starting with Sylvester and
Hadamard, long time ago, who looked at such matrices in the real case, H € My(R).
Here the Hadamard matrix condition states that we must have H € My(£1), and that
when comparing any two rows, the number of matchings must equal the number of mis-
matchings. The whole subject belongs to combinatorics, design theory and group theory,
although there are some interesting analytic and probabilistic aspects as well.

Later on, it was realized that the general complex case, H € My (C), is worth attention
too, with motivation coming from discrete Fourier analysis, in a large sense. The subject
here belongs to linear algebra, real algebraic geometry, combinatorics again, with plenty of
constructions involving all sorts of tricky roots of unity, and with interesting analytic and
probabilistic aspects as well. As for the potential applications, these belong to quantum
physics, via constuctions involving operator algebras and quantum groups.
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4 PREFACE

All in all, many things to be explained, and this book is an introduction to all this,
with the aim of keeping things simple, but reasonably complete.

The first half of the book, Parts I and II, which lies at the undergraduate level,
deals with the real Hadamard matrices, whose basic theory is quite elementary, and
then with the basic theory in the complex case, using elementary algebraic and geometric
techniques. Everything here is accessible with a minimal knowledge of basic linear algebra,
and standard calculus in several variables. The first half of the book itself can serve as a
textbook for a 1-semester upper division undergraduate course.

The second half of the book, Parts III and IV, contains more advanced material, erring
on the graduate side. We will discuss here advanced analytic techniques for dealing with
the complex Hadamard matrices, and then we will have a look into potential applications
to theoretical physics, at the level of quantum groups and operator algebras. The second
half of the book itself, or rather the whole middle of the book, with a quick look into the
beginning and end, can serve as a basis for a 1-semester graduate course.

Although many things will be discussed in this book, this remains an introduction to
the subject. There has been a huge amount of work in the real case, and we will discuss
here only the very basic ideas behind this work. The same goes for the construction and
classification work in the complex case, with once again a lot of literature waiting to be
consulted, by the interested reader. As in what regards the applications, both in the real
and the complex case, our discussion here will be something modest too, with the main
aim being that of explaining the relation between the quantum groups and the Hadamard
matrices, which is where the applications to quantum physics should come from.

There are several books dedicated to the Hadamard matrices, including Agaian [1],
Horadam [51] and Seberry-Yamada [78], all focusing on the real case, and by using
algebraic methods. It is our hope that the present book can stand as a nice complement
to these, written from a physicist’s viewpoint, and as an invitation to the subject.

This book is partly based on a number of research papers that I wrote, and I am
grateful to Julien Bichon, Ion Nechita and Jean-Marc Schlenker, for our joint work on the
subject. Many thanks go as well to my cats, for advice with hunting techniques, martial
arts, and more. When doing linear algebra, all this knowledge is very useful.
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Part 1

Hadamard matrices



And only say that you’ll be mine
In no others’ arms entwine
Down beside where the waters flow
Down by the banks of the Ohio



CHAPTER 1

Hadamard matrices

la. Hadamard matrices

We will be mainly interested in this book in the complex Hadamard matrices, but let us
start with some beautiful pure mathematics, regarding the real case. The definition that
we need, going back to 19th century work of Sylvester [80], on topics such as tessellated
pavements and ornamental tile-work, is as follows:

DEFINITION 1.1. An Hadamard matriz is a square binary matriz,
H e My(£1)
whose Tows are pairwise orthogonal, with respect to the scalar product on RY.

There are many examples of such matrices, and we will discuss this, in what follows.
To start with, here is an example, which is a particularly beautiful one:

-1 1 1 1
1 -1 1 1
Ky = 1 1 -1 1
1 1 1 -1

Observe that this matrix has many interesting extra features, such as being symmetric,
bistochastic, and circulant. Here is another example, also at N = 4, which is interesting
too, because it reminds the combinatorics of the Klein group Zs X Zo:

1 1 1
-1 1 -1
1 -1 -1
-1 -1 1

Wy =

—_ = =

Summarizing, we have examples of Hadamard matrices, usually coming from certain
interesting algebraic and combinatorial properties of RY, which are waiting to be explored.
In general now, as a first theoretical observation, we do not really need real numbers in
order to talk about the Hadamard matrices, because we have:

11



12 1. HADAMARD MATRICES

PROPOSITION 1.2. A binary matric H € My(£1) is Hadamard when its rows have
the property that, when comparing any two of them,

€1 ... €En

fro o In

the number of matchings (e; = fi) equals the number of mismatchings (e; # f;).

PROOF. This is clear from definitions. Indeed, the scalar product on R” is given by:
<3y >=Y Ty

Thus, when computing the scalar product between two rows, the matchings contribute
with 1 factors, and the mismatchings with —1 factors, and this gives the result. O

As a consequence of the above result, we can replace if we want the 1, —1 entries of our
matrix by any two symbols, of our choice. Here is an example of an Hadamard matrix,
and to be more precise, the above matrix Wy, written with this convention:

(VERVERVERY,
O & 0O &
OO0 & &
O & & O

However, it is probably better to run away from this, and use real numbers instead,
as in Definition 1.1, with the idea in mind of connecting the Hadamard matrices to the
foundations of modern mathematics, namely Calculus 1 and Calculus 2. So, getting back
now to the real numbers, here is our first result:

PROPOSITION 1.3. For a square matriz H € My(£1), the following are equivalent:

(1) The rows of H are pairwise orthogonal, and so H is Hadamard.
(2) The columns of H are pairwise orthogonal, and so H' is Hadamard.

(3) The rescaled matriz U = H/\/'N is orthogonal, U € Oy.

PROOF. The idea here is that the equivalence between (1) and (2) is not exactly
obvious, but both these conditions can be shown to be equivalent to (3), as follows:

(1) < (3) Since the rows of U = H/v/N have norm 1, this matrix is orthogonal
precisely when its rows are pairwise orthogonal. But this latter condition is equivalent to
the fact that the rows of H = +/NU are pairwise orthogonal, as desired.

(2) <= (3) The same argument as above shows that H' is Hadamard precisely when
its rescaling U* = H'/+/N is orthogonal. But since a matrix U € My(R) is orthogonal
precisely when its transpose U € My (R) is orthogonal, this gives the result. Il

As an abstract consequence of the above result, let us record:



1A. HADAMARD MATRICES 13
THEOREM 1.4. The set of the N x N Hadamard matrices is
Yy = My(£1) NV NOy
where Oy is the orthogonal group, the intersection being taken inside My (R).

PRrOOF. This follows from the equivalence (1) <= (3) in Proposition 1.3, which tells
us that an arbitrary H € My(=1) belongs to Yy if and only if it belongs to vV NOy. O

As a conclusion to what we have so far, the set Yy that we are interested in appears
as a kind of set of “special rational points” of the real algebraic manifold v/ NOy. Thus,
we are doing some kind of algebraic geometry here, of precise type to be determined. In
the simplest case, N = 2, the Hadamard matrices are elementary to compute, and the set
Y; consists precisely of the rational points of v/20s, the result being as follows:

THEOREM 1.5. The binary matrices H € My(£1) are split 50-50 between Hadamard
and non-Hadamard, the Hadamard ones being as follows,
-1 1
1 1

Y I ) I )
G G ) (B

and the non-Hadamard ones being the remaining ones. Also, we have Yo = My(Q)N+/20,,
with the intersection being taken inside My(R).

ProoFr. We have two assertions to be proved, which are both elementary:

(1) In what regards the classification, this is best done by using the Hadamard matrix
criterion from Proposition 1.2, which at N = 2 simply tells us that, once the first row
is chosen, the choices for the second row, as for our matrix to be Hadamard, are exactly
50%. The solutions are those in the statement, listed according to the lexicographic order,
with respect to the standard way of reading, left to right, and top to bottom.

(2) In order to prove the second assertion, we use the fact that Oy consists of 2 types
of matrices, namely rotations R; and symmetries S;. To be more precise, we first have
the rotation of angle ¢ € R, which is given by the following formula:

cost —sint
i = (sint cost )
We also have the symmetry with respect to the Oz axis rotated by t/2 € R:

g — cost sint
£t \sint —cost
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Now by multiplying everything by /2, we are led to the following formula:

PR RRRe

In order to find now the matrices from /20, having rational entries, we must solve
the following equation, over the integers:
2% 4y = 222

But this is equivalent to y? — 22 = 22 — 22, which is impossible for obvious reasons,
unless we have 22 = y? = 22. Thus, the rational points come from ¢?> = s? = 1, and so we

have a total of 2 x 2 x 2 = 8 rational points, which can only be the points of Y5. O

At higher values of N, we cannot expect Yy to consist of the rational points of vV NOy.
As a basic counterexample, we have the following matrix, which is not Hadamard:

00 0
20 0
02 of €204
000 2

Summarizing, it is quite unclear what Yy is, geometrically speaking. We can, however,
solve this question by using complex numbers, in the following way:

2
0
0

THEOREM 1.6. The Hadamard matrices appear as the real points,
Yy = My(R)N Xy
of the complex Hadamard matriz manifold, which is given by:
Xy = My(T)NVNUy
Thus, Yy is the real part of an intersection of smooth real algebraic manifolds.
Proor. This is a version of Theorem 1.4, which can be established in two ways:

(1) We can either define a complex Hadamard matrix to be a matrix H € My(T),
with T standing as usual for the unit circle in the complex plane, whose rows are pairwise
orthogonal, with respect to the scalar product of CV, then work out a straightforward
complex analogue of Proposition 1.3, which gives the formula of Xy in the statement,
and then observe that the real points of Xy are the real Hadamard matrices.

(2) Or, we can directly use Theorem 1.4, which formally gives the result, as follows:
Yy = My(£1)NVNOy
= [My(R) N My(T)] N [My(R) N VNU]
= My(R) N [My(T) N VNUy]
= MyR)NXy



1B. WALSH MATRICES 15

We will be back to this, and more precisely with full details regarding (1), starting
from chapter 5 below, when studying the complex Hadamard matrices. Il

Summarizing, the Hadamard matrices do belong to real algebraic geometry, but in a
quite subtle way. We will be back to all this, gradually, in what follows.

1b. Walsh matrices

Let us discuss now the examples of Hadamard matrices, with a systematic study at
N = 4,6,8,10 and so on, continuing the study from Theorem 1.5. In order to cut a bit
from complexity, we can use the following notion:

DEFINITION 1.7. Two Hadamard matrices are called equivalent, and we write H ~ K,
when 1t 1s possible to pass from H to K wvia the following operations:

(1) Permuting the rows, or the columns.
(2) Multiplying the rows or columns by —1.

Observe that we do not include the transposition operation H — H' in our list of
allowed operations. This is because Proposition 1.3, while looking quite elementary, rests
however on a deep linear algebra fact, namely that the transpose of an orthogonal matrix
is orthogonal as well, and this can produce complications later on.

As another comment, there is of course a certain group G acting there, made of two
copies of Sy, one for the rows and one for the columns, and of two copies of Z', once
again one for the rows, and one for the columns. The equivalence classes of the Hadamard
matrices are then the orbits of the action G ~ Yy. It is possible to be a bit more explicit
here, with a formula for G and so on, but we will not need this.

Given an Hadamard matrix H € My(£1), we can use the above two operations in
order to put H in a “nice” form. Although there is no clear definition for what “nice”
should mean, for the Hadamard matrices, with this being actually a quite subtle problem,
that we will discuss later on, here is something that we can look for:

DEFINITION 1.8. An Hadamard matrix is called dephased when it is of the form
1 ...1
H=1: «
1

that is, when the first row and the first column consist of 1 entries only.

Here the terminology comes from the complex Hadamard matrices, introduced in
Theorem 1.6 and its proof. Indeed, when regarding H € My(+£1) as a complex matrix,
H € My(T), the —1 entries have “phases”, equal to 7, and assuming that H is dephased
means to assume that we have no phases, on the first row and the first column.
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Observe that, up to the equivalence relation, any Hadamard matrix H € My (+1) can
be put in dephased form. Moreover, the dephasing operation is unique, if we use only the
operations (2) in Definition 1.7, namely row and column multiplications by —1. The point
now is that, with these notions in hand, we can formulate a nice classification result:

THEOREM 1.9. There is only one Hadamard matrix at N = 2, namely

11
=i )

up to the above equivalence relation for such matrices.

PROOF. The matrix in the statement W5, called Walsh matrix, is clearly Hadamard.
Conversely, given H € My(£1) Hadamard, we can dephase it, as follows:

a b N 1 1 . 1 1
c d ac bd 1 abed
Now since the dephasing operation preserves the class of the Hadamard matrices, we

must have abcd = —1, and so we obtain by dephasing the matrix Ws. U

At N = 3 we cannot have examples, due to the orthogonality condition between the
rows, which forces N to be even, for obvious reasons. At N = 4 now, we have several
examples. In order to discuss them, let us start with:

PropoOSITION 1.10. If H € My;(£1) and K € My(£1) are Hadamard matrices, then
so s their tensor product, constructed in double index notation as follows:

Ho K e Myn(£l) , (H®K)igjp=HijKu
In particular the Walsh matrices, Wy = W5™ with N = 2", are all Hadamard.

PRrROOF. The matrix in the statement H ® K has indeed 41 entries, and its rows R,
are pairwise orthogonal, as shown by the following computation:

<Ria7RkC> = Z Kab Hk] cb

=Z%%me
j b

j
Mk - Ndge
- MN(Sia,kc
As for the second assertion, this follows from this, W5 being Hadamard. O
Before going further, we should clarify a bit our tensor product notations. In order to
write H € My(%1) the indices of H must belong to {1,..., N}, or at least to an ordered
set {aq,...,ax}. But with double indices we are indeed in this latter situation, because

we can use the lexicographic order on these indices. To be more precise, by using the
lexicographic order on the double indices, we have the following result:
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PROPOSITION 1.11. Given H € My (£1) and K € My(£1), we have
H K ... HuyK
H® K = : :
HyK ... HyuK
with respect to the lexicographic order on the double indices.

PrROOF. We recall that the tensor product is given by (H ® K);q jp = H;jKu. Now

by using the lexicographic order on the double indices, we obtain:

(HK)un (HRK)ie ... (H®K)iun
(H® K)ion (H®K)iziz ... (H®K)gun

Ho K =

(H K)un1n (HRK)uniz ... (H® K)uvun

Hiu Ky Hukie ... HivKuwn
H11K21 H11K22 S HlMKQN

HynKny HynKne .. HumKny
Thus, by making blocks, we are led to the formula in the statement. U

As a basic example for the tensor product construction, the matrix W}, obtained by
tensoring the matrix W5 with itself, is given by:
1 -1 -1

_(Wa Wa\ _
-1 -1 1

Getting back now to our classification work, here is the result at N = 4:

1 1 1
-1 1 -1

—_ = =

THEOREM 1.12. There is only one Hadamard matrix at N = 4, namely
Wy=Wy @ W,
up to the standard equivalence relation for such matrices.

ProoFr. Consider an Hadamard matrix H € My(+£1), assumed to be dephased:

H =

—_ =
Q@ Qe
S
S S\ O
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By orthogonality of the first 2 rows, we must have {a,b,c} = {—1,—1,1}. Thus by
permuting the last 3 columns, we can assume that our matrix is as follows:

1 1 1 1
7 — 1 -1 1 -1
1 m n o
1 p q r

Now by orthogonality of the first 2 columns, we must have {m,p} = {—1,1}. Thus
by permuting the last 2 rows, we can further assume that our matrix is as follows:

1 1 1 1
1 -1 1 -1

H = 1 1 z v
1 -1 2z ¢

But this gives the result, because the orthogonality of the rows gives v = y = —1.
Indeed, with these values of x,y plugged in, our matrix becomes:

11 1 1
1 -1 1 -1

= 1 1 -1 -1
1 -1 =z t

Now from the orthogonality of the columns we obtain:
z=—-1,t=1
Thus, up to equivalence of Hadamard matrices we have H = Wy, as claimed. O

The case N = 5 is excluded, because the orthogonality condition between the rows
forces N € 2N. The point now is that N = 6 is excluded as well, because we have:

THEOREM 1.13. The size of an Hadamard matric H € My (1) must satisfy
N e {2} U4AN
with this coming from the orthogonality condition between the first 3 rows.

PRrROOF. By permuting the rows and columns or by multiplying them by —1, as to
rearrange the first 3 rows, we can always assume that our matrix looks as follows:

1., 1 1...... 1 1...... 1 1...... 1
1.o..... 1 1...... 1 -1...—-1 —-1...-1
H=11...... 1 -1...—-1 1...... 1 —-1...—-1
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Now if we denote by x,y, z, t the sizes of the block columns, as indicated, the orthog-
onality conditions between the first 3 rows give the following system of equations:

(1L2) : z+y=z+t
(1L3) : z4+z=y+t
2L13) : a+t=y-+z

The numbers z, ¥, z,t being such that the average of any two equals the average of the
other two, and so equals the global average, the solution of our system is:

rT=y=z=1t

We therefore conclude that the size of our Hadamard matrix, which is the number
N =z +y+ z +t, must be a multiple of 4, as claimed. Il

The above result is something very interesting, and we should mention that a similar
analysis with 4 rows or more does not give any further restriction on the possible values of
the size N € N. In fact, the celebrated Hadamard Conjecture (HC), that we will discuss
in a moment, states that there should be an Hadamard matrix at any N € 4N.

Now back to our small N study, the case N = 6 being excluded by Theorem 1.13, we
have to discuss the case N = 8. Here we have as basic example the Walsh matrix Wy,
and we will prove that, up to equivalence, this is the only Hadamard matrix at N = 8.
In order to prove this, we will use the 3 x N matrix analysis from the proof of Theorem
1.13. To be more precise, we will first improve this into a 4 x N matrix result, and then,
by assuming N = 8, we will discuss the case where we have 5 rows or more. Let us start
by giving a name to the rectangular matrices that we are interested in:

DEFINITION 1.14. A partial Hadamard matriz (PHM) is a rectangular matrix
H € My«n(£1)

whose rows are pairwise orthogonal, with respect to the scalar product of RY.

We refer to Hall [49], Ito [53] and Verheiden [89] for a number of results regarding
the PHM. In what follows we will just develop some basic theory, useful in connection
with our NV = 8 questions, but we will be back to the PHM, later. We first have:

DEFINITION 1.15. Two PHM are called equivalent when we can pass from one to the
other by permuting rows or columns, or multiplying the rows or columns by —1. Also:
(1) We say that a PHM is in dephased form when its first row and its first column
consist of 1 entries.
(2) We say that a PHM is in standard form when it is dephased, with the 1 entries
moved to the left as much as possible, by proceeding from top to bottom.

With these notions in hand, let us go back now to the proof of Theorem 1.13. The
study there concerns the 3 x N case, and we can improve this, as follows:
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PROPOSITION 1.16. The standard form of the dephased PHM at M = 2,3,4 is as
follows, with + standing respectively for various horizontal vectors filled with +1,

+ o+
H=|_+ -
N/2  N/2
+ o+ o+ o+
+ o+ - -
H=14 - 4+ -
~
N/4 N/4 N/4 N/4
+ + o+ o+ o+ o+ o+ o+
+ + + + - - = =
H=| + + - - + + - -
+ -+ =+, =t -

and with a,b € N being subject to the condition a +b = N/4.

PrOOF. Here the 2 x N assertion is clear, and the 3 X N assertion is something that
we already know. Let us pick now an arbitrary partial Hadamard matrix H € My, (1),
assumed to be in standard form, as in Definition 1.15 (2). According to the 3 x N result,
applied to the upper 3 x N part of our matrix, our matrix must look as follows:

+ o+ o+ o+ o+ 4+ o+ o+
+ + + o+ - = = =

H=|+ + - - + + - -

+ -+ ==+ -
e N N N N N

T z’ y’ Y 2! z t t/

To be more precise, our matrix must be indeed of the above form, with x,y, z,t and
',y 2, being certain integers, subject to the following relations:

N
rta=y+y =24+ =t+t = —

4
In terms of these parameters, the missing orthogonality conditions are:
1L4) : z+y+2d+t=2a"+y+z+"¢
2L4) : z+y+z+t'=2"+y++t¢
BL4) : wHy+d+t=a"+y +2+1

Now observe that these orthogonality conditions can be written as follows:
(-2 )= (y—y)—(z=2)+({t-t)=0
(z—2)=(y—y)+(=-2)—(t-t)=0
(@—a)+y—y)-(-2)-@t-t)=0
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But this latter system can be solved by using the basic averaging argument from the
proof of Theorem 1.13, the solution being as follows:

r—2 =y—y =22 =t-t

Now by putting everything together, the conditions to be satisfied by the block lengths
are as follows, with a,b € N being subject to the condition a + b = N/4:

xTr = y = 2 = t = Q
¥=y=2=t=0b
Thus, we are led to the conclusion in the statement. U

In the case N = 8, that we are interested in here, in view of our classification program
from the square matrix case, we have the following more precise result:

PROPOSITION 1.17. There are exactly two 4 X 8 partial Hadamard matrices, namely
I =Wy Wy)
J - (W4 K4)
us to the standard equivalence relation for such matrices.

ProOF. We use the last assertion in Proposition 1.16, regarding the 4 x N partial
Hadamard matrices, at N = 8. In the case a = 2,b = 0, the solution is:

o+ o+ o+ o+
P
+ + - - 4+ + - =
+ + - - - = 4+ +
In the case a = 1,b = 1, the solution is:

+ o+ o+ o+ + o+
o—|++++ - - - -
+ + - - + 4+ = =
+ -+ - 4+ - + -

Finally, in the case a = 0,b = 2, the solution is:
+ +

R:

|+ + 4
|+ + 4
+ 1+ +
+ 1+ +
+ 4+ 1+
+ 4+ 1+
|

|
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Now observe that, by permuting the columns of P, we can obtain the following matrix,
which is precisely the matrix I = (W, W,) from the statement:

+
+
_|_
+

I =

+

I+

_I_
_I_

_|_

+

+
+
+
+

+

+

+ o+
+_

-+

Also, by permuting the columns of (), we can obtain the following matrix, which is
equivalent to the matrix J = (W, K4) from the statement:

+

I
T=14

+

+

I+

_|_
_|_

+

+

_|_

_|_

+
+

+
+

_l_

|+ ++

Finally, regarding the last solution, R, by switching the sign on the last row we obtain
R ~ P, and so we have R ~ P ~ I, which finishes the proof. U

We can now go back to the classification problems for the usual, square Hadamard
matrices at N = 8, and we have here the following result:

THEOREM 1.18. The third Walsh matriz, namely
(W W,y
=i )
15 the unique Hadamard matrix at N =8, up to equivalence.
ProOF. We use Proposition 1.17, which splits the discussion into two cases:
Case 1. We must look here for completions of the following matrix I:

11 1 1 1 1 1 1

j 1 -1 1 -1 1 -1 1 -1
I O B B | 1 1 -1 -1
1 -1 -1 1 1 -1 -1 1

This is something quite technical, which can be basically done in 3 steps, as follows:

(1) Let us first try to complete this partial 4 x 8 Hadamard matrix into a partial 5 x 8
Hadamard matrix. The completion must look as follows:

1 1 1 1 1 1 1 1
1 -1 1 -1 1 -1 1 -1
I'=11 1 -1 -1 1 1 -1 -1
1 -1 -1 1 1 -1 -1 1
a b ¢ d a v J d
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The system of equations for the orthogonality conditions is as follows:

(1L5) : a+b+tc+d+d+V++d=0
2L5 : a—btc—d+d-b+—-d=0
B3L5) : a+b—c—d+d+b—-—-d=0
(4L5) : a—-b—cH+d+d -V —-+d=0

Now observe that this system of equations can be written as follows:
at+d)+O+bV)+(c+d)+(d+d)=0
—(b+V)+(c+)—(d+d)
a+ad)+(b+0)—(c+)—(d+d)
a+ad)—(0b+V)—(c+)+(d+d)

Since the matrix of this latter system is the Walsh W,, which is Hadamard, and so
rescaled orthogonal, and in particular invertible, the solution is:

(a' V., d)=—(a,b,c,d)

0
0
0

(
(a+a')
(
(

Thus, in order to complete I into a partial 5 x 8 Hadamard matrix, we can pick any
vector (a,b,c,d) € (£1)*, and then set (a/,b',c,d") = —(a,b,c,d).

(2) Now let us try to complete I into a full Hadamard matrix H € Mg(+1). By using
the above observation, applied to each of the 4 lower rows of H, we conclude that H must
be of the following special form, with L € M,(+1) being a certain matrix:

_(Wa Wy
m- (e b)
Now observe that, in order for H to be Hadamard, L must be Hadamard. Thus, the
solutions are those above, with L € M,;(£1) being Hadamard.

(3) As a third step now, let us recall from Theorem 1.12 that we must have L ~ Wj.
However, in relation with our problem, we cannot really use this in order to conclude
directly that we have H ~ Ws. To be more precise, in order not to mess up the structure
of I = (W, W), we are allowed now to use only operations on the rows. And the
conclusion here is that, up to equivalence, we have 2 solutions, as follows:

. W4 W4 o W4 W4
F= <W4 —W4) = <K4 K,
We will see in moment that these two solutions are actually equivalent, but let us
pause now our study of Case 1, after all this work done, and discuss Case 2.
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Case 2. Here we must look for completions of the following matrix J:

11 1 1 -1 1 1 1
1 -1 1 -1 1 -1 1 1
1 1 -1 -1 1 1 -1 1
1 -1 -1 1 1 1 1 -1

J =

Let us first try to complete this partial 4 x 8 Hadamard matrix into a partial 5 x 8
Hadamard matrix. The completion must look as follows:

1 1 1 1 -1 1 1 1
1 -1 1 -1 1 -1 1 1
J=11 1 -1 -1 1 1 -1 1
1 -1 -1 1 1 1 1 -1
a b ¢ d xr y z t
The system of equations for the orthogonality conditions is as follows:
(1L5) : a+b+c+d—ao+y+2z+t=0
2L5) : a—-bt+tc—d+r—y+2+t=0
B3L5) : a+b—c—d+x+y—2+t=0
(4L5) : a-b—ct+td+arz+y+z—-t=0

When regarded as a system in z,y, z,t, the matrix of the system is Ky, which is
invertible. Thus, the vector (z,y, z,t) is uniquely determined by the vector (a,b, ¢, d):
(a’ b7 C7 d) — (x7 y? Z’ t)

We have 16 vectors (a,b,c,d) € (£1)* to be tried, and the first case, covering 8 of
them, is that of the row vectors of £W,. Here we have an obvious solution, with (z,y, z, t)
appearing at right of (a, b, ¢, d) inside the following matrices, which are Hadamard:

R Wy Ky g_ Wy Ky
Wy —K, ’ -W, Ky
As for the second situation, this is that of the 8 binary vectors (a, b, ¢,d) € (£1)* which
are not row vectors of £W,. But this is the same as saying that, up to permutations, we
have (a,b,c,d) = +(—1,1,1,1). In this latter case, and with + sign, the system is:
—r+y+z+t=-2
T—y+z+t=2
r+y—z+t=2
rT+y+z—t=2
By summing the first equation with the other ones we obtain the following system,

whose solution is y = z =t = 0, not corresponding to an Hadamard matrix:

y+tz=y+t=z+t=0



1C. PALEY MATRICES 25

Summarizing, we are done with the 5 x 8 completion problem in Case 2, the solutions
coming from the rows of the matrices R, S above. Now when using this, as for getting up
to full 8 x 8 completions, the R, S cases obviously cannot mix, and so we are left with the
Hadamard matrices R, S, as being the only solutions. In order to conclude now, observe

that we have R = Q' and R ~ S. Also, we have P ~ @, and this finishes the proof. [

The above proof was of course quite long. It is possible to improve a bit things, with
various algebraic tricks, but basically this is how the situation is, with each classification
result for the Hadamard matrices needing a lot of routine row-by-row study.

1c. Paley matrices

We have seen that the Hadamard matrices can be classified up to order N = 8, with
the Walsh matrices being the only ones. We discuss now the case N > 12, where new
phenomena appear. At N = 12 there is no Walsh matrix, but we can use a construction
due to Paley [70]. Let ¢ = p" be an odd prime power, consider the associated finite field
F,, and then consider the quadratic character y : F, — {—1,0, 1}, given by:

0 ifa=0
x(a)=491 ifa=0b#0
—1 otherwise

We can construct then the following matrix, with indices in F:

Qab = X(b - CL)
With these conventions, the Paley construction of Hadamard matrices, which works
at N = 12 and at many other values of N € 4N, is as follows:

A

THEOREM 1.19. Given an odd prime power q = p", construct Q. = x(b—a) as above.
We have then constructions of Hadamard matrices, as follows:

(1) Paley 1: if ¢ = 3(4) we have a matriz of size N = q+ 1, as follows:

0o 1 ... 1
—1
Py=1+1] .
1 Q
-1
(2) Paley 2: if ¢ = 1(4) we have a matriz of size N = 2q + 2, as follows:
01 ... 1
1 1 —1 11
2 :
Py = : 0 : O—>(_1 _1) , i1—>i(1 _1)

1

These matrices are skew-symmetric (H + H* = 2), respectively symmetric (H = H').
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PROOF. In order to simplify the presentation, we will denote by 1 all the identity
matrices, of any size, and by I all the rectangular all-one matrices, of any size as well. It
is elementary to check that the matrix Qu, = x(a — b) has the following properties:

QQ' =ql -1
QI=1Q =0

In addition, we have the following formulae, which are elementary as well, coming
from the fact that —1 is a square in F, precisely when ¢ = 1(4):

¢=14) = Q=0qQ'

¢=34) = Q=-Q'
With these observations in hand, the proof goes as follows:

(1) With our conventions for the symbols 1 and I, explained above, the matrix in the

statement is as follows:
(1 I
Py = (—]1 1+Q

With this formula in hand, the Hadamard matrix condition follows from:

PL(PY) = (_1[[ 1}5@) G ﬂQ)
(N 0
N0 T+1—?

(0 %)

(2) If we denote by G, F' the matrices in the statement, which replace respectively the
0,1 entries, then we have the following formula for our matrix:

Py = GI] g>®F+1®G

With this formula in hand, the Hadamard matrix condition follows from:

2
(P3)? = (g gg) ®F2+((1) ?)@GM(% é)@(FG—I—GF)

q 0 10 0 I
= (0 q)®2+(0 1)®2+(H Q)@O
(N 0
- (0 %)

Finally, the last assertion is clear, from the above formulae relating @, Q*. Il

As an illustration for the above result, we have:
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THEOREM 1.20. We have Paley 1 and 2 matrices at N = 12, which are equivalent:
P 112 ~ P 122
In fact, this matrix is the unique Hadamard one at N = 12, up to equivalence.

PROOF. We have 12 = 11+ 1, with 11 = 3(4) being prime, so the Paley 1 construction
applies indeed, with the first row vector of () being;:

g=0+—+++—-———+-)
Also, we have 12 = 2 x 5 4 2, with 5 = 1(4) being prime, so the Paley 2 construction
applies as well, with the first row vector of () being:

¢=0+-—+)

It is routine then to check that we have P\, ~ P2, by some computations in the spirit
of those from the end of the proof of Theorem 1.18, and with the matrix Py ~ P}, ~ P2
being as follows, with the + signs standing for +1 entries:

+ 4+ ++ -+ + 4+ -+ + +
+ -+ - + - + + - 4+ +
+ 4+ - - 4+ + -+ + 4+ -+
+ - -+ + + 4+ - + 4+ + -
-+ - - 4+ -+ + -+ 4+ -
PR e e S e
- - -+ ++++ - - -+
++ 4+ - +++ - - - - -
-+ + + 4+ - -+ + - 4+
+ 4+ -+ + - - - - - 4+ +
+ -+ + 4+ - - -+ - -
- -+ - 4+ + - - -+ 4+ +

As for the last assertion, regarding uniqueness, this is something quite technical, re-
quiring some clever block decomposition techniques. Alternatively, it is possible to verify
this by using a computer, although programming such things is not exactly trivial.  [J

At N = 16 now, the situation becomes fairly complicated, as follows:

THEOREM 1.21. The Hadamard matrices at N = 16 are as follows:

(1) We have the Walsh matriz Wig.
(2) There are no Paley matrices.
(3) Besides Wig, we have 4 more matrices, up to equivalence.
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PROOF. Once again, this is a mixture of elementary and more advanced results:
(1) This is clear.

(2) This comes from the fact that we have 16 = 15 + 1, with 15 not being a prime
power, and from the fact that we have 16 =2 x 7+ 2, with 7 # 1(4).

(3) This is something very technical, basically requiring a computer. O

At N = 20 and bigger, the situation becomes quite complicated, and the study is
usually done with a mix of advanced algebraic methods, and computer techniques. The
overall conclusion is that the number of Hadamard matrices of size N € 4N grows with
N, in exponential fashion. In particular, we are led in this way into:

CONJECTURE 1.22 (Hadamard Conjecture (HC)). There is at least one Hadamard
matriz
H e My(£1)

for any integer N € 4N.

This conjecture, going back to the 19th century, is one of the most beautiful statements
in combinatorics, linear algebra, and mathematics in general. Quite remarkably, the
numeric verification so far goes up to the number of the beast:

N = 666

Our purpose now will be that of gathering some evidence for this conjecture. By using
the Walsh construction, we have examples at each N = 2. We can add various examples
coming from the Paley 1 and Paley 2 constructions, and we are led to:

THEOREM 1.23. The HC is verified at least up to N = 88, as follows:

(1) At N =4,8,16,32,64 we have Walsh matrices.

(2) At N = 12,20, 24,28, 44, 48,60, 68,72, 80, 84,88 we have Paley 1 matrices.
(3) At N = 36,52,76 we have Paley 2 matrices.

(4) At N = 40,56 we have Paley 1 matrices tensored with Ws.

However, at N = 92 these constructions (Walsh, Paley, tensoring) don’t work.

PRrOOF. First of all, the numbers in (1-4) are indeed all the multiples of 4, up to 88.
As for the various assertions, the proof here goes as follows:

(1) This is clear.

(2) Here the number N — 1 takes the following values:
q=11,19,23,27,43,47,59,67,71,79, 83, 87

These are all prime powers, so we can apply the Paley 1 construction.

(3) Since N = 4(8) here, and N/2 —1 takes the values ¢ = 17,25, 37, all prime powers,
we can indeed apply the Paley 2 construction, in these cases.
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(4) At N = 40 we have indeed P), ® W5, and at N = 56 we have Py ®@ Wh.

Finally, we have 92 — 1 = 7 x 13, so the Paley 1 construction does not work, and
92/2 = 46, so the Paley 2 construction, or tensoring with W5, does not work either. [

At N = 92 now, the situation is considerably more complicated, and we have:

THEOREM 1.24. Assuming that A, B,C, D € Mg(%1) are circulant, symmetric, pair-
wise commute and satisfy the condition
A+ B+ C? + D* = 4K
the following 4K x 4K matriz is Hadamard, called of Williamson type:
A B C D
-B A -D (C
-C D A -B
-D -C B A
Moreover, matrices A, B, C, D as above exist at K = 23, where 4K = 92.

H =

PrRoOOF. We use the same method as for the Paley theorem, namely tensor calculus.
Consider the following matrices 1,1, j, k € My(0, 1), called the quaternion units:

1000 0100
_loroo {1000
0010 ) 000 1
000 1 0010
0010 000 1
o001 L_ 0010
=11 0 0 0 ’ “ 1o 100
0100 1000

These matrices describe the positions of the A, B, C, D entries in the matrix H from
the statement, and so this matrix can be written as follows:

H=A®1+BRi+C®j+Dxk
Assuming now that A, B, C, D are symmetric, we have:
HH' = (A®1+B®i+C®j+Dxk)
(A®1-BRi-C®j—-—D®k)
= A+ B +C*+D*)®1—([A,B] - [C,D])®i
—([4,C] = [B,D))®j— ([A. D] - [B,C]) ® k
Now assume that our matrices A, B, C, D pairwise commute, and satisfy as well the

condition in the statement, namely A%+ B2+ C? 4+ D? = 4K. In this case, it follows from
the above formula that we have HH' = 4K, so we obtain indeed an Hadamard matrix.
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In general, finding such matrices is a difficult task, and this is where Williamson’s extra
assumption that A, B, C, D should be taken circulant comes from. Finally, regarding the
K = 23 construction, which produces an Hadamard matrix of order N = 92, this comes
via a computer search. See Williamson [97] and Baumert-Golomb-Hall [18]. O

Things get even worse at higher values of N, where more and more complicated
constructions are needed. The whole subject is quite technical, and, as already mentioned,
human knowledge here stops so far at 9t = 666. See [1], [34], [36], [51], [59], [78].

1d. Cocyclic matrices

We have seen so far that the combinatorial and algebraic theory of the Hadamard
matrices, while very nice at the elementary level, ultimately leads into some difficult
questions. There are at least two potential exits from this, namely:

(1) Do analysis. There are many things that can be done here, starting with the
Hadamard determinant bound [48], and we will discuss this in chapter 2, and afterwards.
Whether all this can help or not in relation with the Hadamard Conjecture remains to be
seen, but at least we’ll have some fun, and do some interesting mathematics.

(2) Do geometry. When allowing the entries of H to be complex numbers, we reach
to geometric questions, and the Hadamard Conjecture problematics dissapears, because
the Fourier matrix, namely Fy = (w”) with w = e*™/V is an example of such matrix at
any N € N. We will discuss this later, starting from chapter 5 below.

Getting back now to algebra and combinatorics, as a conceptual finding on the subject,
however, we have the recent theory of the cocyclic Hadamard matrices, that we will briefly
explain now. This theory is based on the following notion:

DEFINITION 1.25. A cocycle on a finite group G is a matriv H € Mg(£1) satisfying:
thth,k = Hg,thhk
H11 =1
If the rows of H are pairwise orthogonal, we say that H 1s a cocyclic Hadamard matriz.

Here the definition of the cocycles is the usual one, with the equations coming from
the fact that F' = Zy x G must be a group, with multiplication as follows:

(u7 g)(va h) = (th T uv, gh)
As a basic illustration for the above notion, the Walsh matrix H = Ws. is cocyclic,
coming from the group G' = Z%, with cocycle as follows:

Hgp = (—1)<oh>

As explained by de Launey, Flannery and Horadam in [35], and in other papers, many
other known examples of Hadamard matrices are cocyclic, and this leads to:
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CONJECTURE 1.26 (Cocyclic Hadamard Conjecture). There is at least one cocyclic
Hadamard matric H € My(£1), for any N € 4N.

Having such a statement formulated is certainly a big advance with respect to the HC,
and this is probably the main achievement of modern Hadamard matrix theory. However,
in what regards a potential proof, there is no clear strategy here, at least so far. We will be
back to such questions, in relation with advanced algebra, in chapters 13-16 below, with
the fact that the construction Zj — Wan can be extended as to cover all the Hadamard
matrices, by replacing Z7 with a suitable quantum permutation group. However, in what
regards the potential applications to the HC, there is no clear strategy here either.

Finally, as a last algebraic topic, let us discuss the Circulant Hadamard Conjecture.
Besides analysis in a large sense, as explained above, another potential way of getting away
from the difficult HC questions is that of looking at various special classes of Hadamard
matrices. However, in practice, this often leads to quite complicated mathematics too.

Mlustrating and famous here is the situation in the circulant case. Given a vector
v € (£1)V, one can ask whether the corresponding circulant matrix H € My(£1),
defined by H;; = 7;—;, is Hadamard or not. Here is a solution to the problem:

-1 1 1 1
1 -1 1 1
Ky = 1 1 -1 1
1 1 1 -1

More generally, any vector v € (&1)* satisfying Y v, = &1 is a solution to the
problem, with the corresponding Hadamard matrix being equivalent to K4. The following
conjecture, due to Ryser [77], states that there are no other solutions:

CONJECTURE 1.27 (Circulant Hadamard Conjecture (CHC)). There is no circulant
Hadamard matrix of size N X N, for any N # 4.

The fact that such a simple-looking problem is still open might seem quite surprising.
Indeed, if we denote by S C {1,..., N} the set of positions of the —1 entries of ~, the
Hadamard matrix condition is simply |[S N (S + k)| = |S| — N/4, for any k # 0, taken
modulo N. Thus, the above conjecture simply states that at N # 4, such a set S cannot
exist. Let us record here this latter statement, also due to Ryser [77]:

CONJECTURE 1.28 (Ryser Conjecture). Given an integer N > 4, there is no set
S C{l,..., N} satisfying the condition

|ISN(S+k)|=|S|—N/4
for any k # 0, taken modulo N .
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There has been a lot of work on this conjecture, starting with [77]. However, as it was
the case with the HC, all this leads to complicated combinatorics, design theory, algebra
and number theory, and so on, and there is no clear idea here, at least so far.

le. Exercises

There has been a lot of linear algebra and combinatorics in this chapter, and doing
some more linear algebra and combinatorics will be our purpose here. First we have:

EXERCISE 1.29. Verify that we have indeed the formula
HR(K®L) =HK)®L
when using the lexicographic order on the triple indices.

This is a very instructive exercise, making you familiar with tensor products and
multiple indices, and with this knowledge being a very useful asset.

EXERCISE 1.30. Write down an explicit equivalence Ky ~ Wy.
This is normally something quite simple, just some fun with basic matrices.
EXERCISE 1.31. Write down the matriz P}, and prove that P} ~ Wj.

Again, this is something elementary, with just a bit of thinking been needed at the
beginning, in order to figure out what the Paley matrix P} exactly is.

EXERCISE 1.32. Write down the matriz P), and prove that Pg ~ W.

This is certainly more difficult than the previous two exercises, but surely can be done,
either by following some ideas from our classification at N = 8, or by doing it directly,
using your intuition. In case you want to “cheat” by using a computer, you are of course
welcome to do so, because programming such things is very instructive too.

EXERCISE 1.33. Prove that we have P}, ~ P%.

Finally, a more advanced question is that of looking at the various examples of
Hadamard matrices constructed in this chapter, and see which of them are cocyclic.



CHAPTER 2

Analytic aspects

2a. Determinant bound

We have seen so far that the algebraic theory of the Hadamard matrices, while very
nice at the elementary level, ultimately leads to some difficult questions. So, let us step
now into analytic questions. The first result here, found in 1893 by Hadamard [48],
about 25 years after Sylvester’s 1867 founding paper [80], and which actually led to such
matrices being called Hadamard, is a determinant bound, as follows:

THEOREM 2.1. Given a matric H € My(%1), we have
|det H| < NV/2
with equality precisely when H is Hadamard.

ProOOF. We use here the fact, which often tends to be forgotten, that the determinant
of a system of NV vectors in RY is the signed volume of the associated parallelepiped:

det(Hl,...,HN) :ZEUOZ<H1,...,HN>

This is actually the definition of the determinant, in case you have forgotten the basics,
with the need for the sign coming for having good additivity properties. Now in the case
where our vectors have their entries in {1}, we therefore have the following inequality,
with equality precisely when our vectors are pairwise orthogonal:

|det(Hy,..., Hy)| < ||Hi|| x ... x||Hp]||
= (VN)V
Thus, we have obtained the result, straight from the definition of det. O

The above result is quite interesting, philosophically speaking. Let us recall indeed
from chapter 1 that the set formed by the N x N Hadamard matrices is:

Yy = My(£1) NV NOy

Thus, what we have in Theorem 2.1 is an analytic method for locating this Hadamard
matrix set Yy inside the space of binary matrices My(41). But this suggests doing
several other analytic things, as for instance looking at the maximizers H € My(%1) of
the quantity |det H|, at values N € N which are not multiples of 4. Things here are quite
tricky, and as a basic result on the subject, at N = 3 the situation is as follows:

33
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PROPOSITION 2.2. For a matriz H € Ms(+1) we have |det H| < 4, and this estimate
15 sharp, with the equality case being attained by the matrix

1 1 1
Q=11 1 -1
1 -1 1

and its conjugates, via the Hadamard equivalence relation.

PROOF. In order to get started, observe that Theorem 2.1 provides us with the fol-
lowing bound, which is of course not sharp, det H being an integer:

|det H| < 3v/3 = 5.1961..

Now observe that, det H being a sum of six £1 terms, it must be an even number.
Thus, we obtain the estimate in the statement, namely:

|det H| < 4

Our claim now is that the following happens, with the nonzero situation appearing
precisely for the matrix ()3 in the statement, and its conjugates:

det H € {—4,0,4}

Indeed, let us try to find the matrices H € Mj3(+1) having the property det H # 0.
Up to equivalence, we can assume that the first row is (1,1,1). Then, once again up to
equivalence, we can assume that the second row is (1,1, —1). And then, once again up to
equivalence, we can assume that the third row is (1, —1,1). Thus, we must have:

11 1
H=|1 1 -1
1 -1 1

The determinant of this matrix being —4, we have proved our claim, and the last
assertion in the statement too, as a consequence of our study. U

In general, all this suggests the following definition:
DEFINITION 2.3. A quasi-Hadamard matriz is a square binary matriz
H e My(£1)
which maximizes the quantity | det H|.

We know from Theorem 2.1 that at N € 4N such matrices are precisely the Hadamard
matrices, provided that the Hadamard Conjecture holds at N. At values N ¢ 4N,
what we have here are certain matrices which can be thought of as being “generalized
Hadamard matrices”, the simplest examples being the matrix )3 from Proposition 2.2,
and its Hadamard conjugates. For more on all this, we refer to Park-Song [71].
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As a comment, however, Proposition 2.2 might look a bit dissapointing, because it
is hard to imagine that the matrix ()3 there, which is not a very interesting matrix, can
really play the role of a “generalized Hadamard matrix” at N = 3. We will come later
with more interesting solutions to this latter problem, a first solution being as follows:

1 -1 2 2

Ke=—12 -1 2
\/522—1

To be more precise, this matrix is of course not binary, but it is definitely an interesting
matrix, that we will see to be sharing many properties with the Hadamard matrices. Also,
we have as well another solution to the N = 3 problem, which uses complex numbers,

and more specifically the number w = €2>™/3, which is as follows:
1 1 1
=1 w w?
1 w? w

As a conclusion to this study, looking at the maximizers H € My(=%1) of the quantity
| det H| is not exactly an ideal method, when looking for analogues of the Hadamard
matrices at the forbidden size values N ¢ 4N, at least when N is small. The situation
changes, however, when looking at such questions at big values of N € N, where the
determinant problematics for the binary matrices becomes very interesting, and quite
technical. As a generic statement here, which is a bit informal, we have:

THEOREM 2.4. We have, in the N — oo limit,

max |det H| ~ N/2
HeMpy (£1)

along with even finer estimates, modulo the Hadamard Conjectuere.

PROOF. As mentioned, this is just an informal statement, standing here as a modest
introduction to the subject, in the lack of something more precise, and elementary. There
are basically two ways of dealing with such questions, namely:

(1) A first idea, as mentioned, is that of using the existence of an Hadamard matrix
Hy € My(£1), at values N € 4N, modulo the Hadamard Conjecture of course, and then
completing it into binary matrices Hy 1y € My p(£1), with £ = 1,2,3:

H
HN+k = N

* % x X

* * *

The determinant estimates for such matrices are however quite technical, and we refer
here once again to Park-Song [71], and related papers.
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(2) A second method is by using probability theory. The set of binary matrices
Mpy(+1) is a probability space, when endowed with the counting measure rescaled by
1/2N 2, and the determinant can be regarded as a random variable on this space:

det : MN(:I:l) — 7

The point now is that the distribution of this variable can be computed, in the N — oo
limit, and as a consequence, we can investigate the maximizers of |det H|. Once again,
all this is quite technical, and we refer here to Tao-Vu [86] and related papers. U

Summarizing, the Hadamard determinant bound provides us with an analytic method
of locating the set Yy = My(£1) N VNOy formed by the N x N Hadamard matrices
inside My (41), and this leads to an interesting N — oo theory.

2b. Norm maximizers

From a “dual” point of view, the question of locating Yy inside v NOy, once again
via analytic methods, makes sense as well. The result here, from [9], is as follows:

THEOREM 2.5. Given a matriz U € Oy we have
|lUll, < NVN
with equality precisely when H = v/NU is Hadamard.

ProoFr. We have indeed the following estimate, for any U € Oy, which uses the
Cauchy-Schwarz inequality, and the trivial fact that we have ||U]|; = V/N:

U1 = ) |Usl
i

1/2
< N<Z|Uij|2)
i
= NVN

In addition, we know that the equality case holds when the variables are equal, and
so when |U;;| = 1/\/N, for any i, j. But this amounts in saying that H = v/NU must
satisfy H € My(£1). Thus, this rescaled matrix H must be Hadamard, as claimed. O

We will need more general norms as well, so let record the following result:

PROPOSITION 2.6. If 1 : [0,00) — R is strictly concave/convez, the quantity

P(U) = w(U5)

over Uy is maximized/minimized by the rescaled Hadamard matrices, U = H/ V'N.
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PrROOF. We recall that the Jensen theorem states that for ¢ convex we have the
following inequality, with equality, when 1) is strictly convex, when z; are all equal:

w(x1+...+xn> Sz/J(xl)—l—...—i—w(xn)

n n

In our case, let us take n = N2, and our variables to be as follows:

{v1,..., 2.} ={U}]i,j=1,....N}

We obtain that for any convex function v, the following holds:
1 F(U)
— )<
o(v)= 5
Thus we have the following estimate, with F' being as in the statement:
1
F(U) > N*y | —
W)z ¥ ()

Now if 1) is strictly convex, the equality case holds when the numbers Ufj are all equal,

so when H = v/NU is Hadamard. The proof for concave functions is similar. Il
Of particular interest for us are the following consequences of Proposition 2.6:
THEOREM 2.7. The rescaled versions U = H/v/N of the Hadamard matrices H €

My (£1) can be characterized as being:

(1) The mazimizers of the p-norm on Oy, at any p € [1,2).

(2) The minimizers of the p-norm on Oy, at any p € (2, 00].

PRrOOF. Consider indeed the p-norm on Oy, which at p € [1,00) is given by:

1/p
U, = (E |Uij\1’>
i

Since 9 (z) = 2?/? is concave at p € [1,2), and convex at p € (2, 00), Proposition 2.6
applies and gives the results at p € [1,00), the precise estimates being as follows:
< N2/P=120 f p < 2
U], = { = N2 if p=2
> N2/P=1/2 i p > 2

As for the case p = oo, this follows either by letting p — oo in the above estimates,
or directly via Cauchy-Schwarz, a bit as in the proof of Theorem 2.5. O

As it was the case with the Hadamard determinant bound, all this suggests doing some
further geometry and analysis, this time on the Lie group Oy, with a notion of “almost
Hadamard matrix” at stake. Let us formulate indeed, in analogy with Definition 2.3:
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DEFINITION 2.8. An optimal almost Hadamard matrix is a rescaled orthogonal matrix

HE\/NON

which mazimizes the 1-norm.

Here the adjective “optimal” comes from the fact that, in contrast with what happens
over My(=1), in connection with the determinant bound, here over v NOy we have more
flexibility, and we can talk if we want about the local maximizers of the 1-norm. These
latter matrices are called “almost Hadamard”, and we will investigate them in the next
chapter. Also, we will talk there about more general p-norms as well.

We know from Theorem 2.6 that at N € 4N the absolute almost Hadamard matrices
are precisely the Hadamard matrices, provided that the Hadamard Conjecture holds at
N. At values N ¢ 4N, what we have are certain matrices which can be thought of as
being “generalized Hadamard matrices”, and are waiting to be investigated. Let us begin
with a preliminary study, at N = 3. The result here, from [9], is as follows:

THEOREM 2.9. For any matriz U € O3 we have the estimate

Ul <5
and this is sharp, with the equality case being attained by the matrix
(1 2 2
U=-|2 -1 2
2 2 -1

and its conjugates, via the Hadamard equivalence relation.

Proor. By dividing by det U, we can assume that we have U € SO3. We use the
Euler-Rodrigues parametrization for the elements of SOs3, namely:

22+ y? =22 12 2(yz — xt) 2(xz + yt)
U= 2(zt + yz) 2 4 2% —y? — t? 2(zt — xy)
2(yt — xz) 2(xy + 2t) 2 412 — y? — 2P

Here (z,y,2,t) € S® come from the map SU; — SO3. Now in order to obtain the
estimate, we linearize. We must prove that for any numbers z,y, z,t € R we have:
|2? 4+ 9% — 22 — 2]+ |22 + 22—y — 1 4 |2 =y — 2
+2 (lyz — xt| + |xz + yt| + |at + yz| + |2t — xy| + |yt — z2| + |ay + 2t])
<5 +yt 4 27+ 17
The problem being symmetric in z,y, z,t, and invariant under sign changes, we may

assume that we have:
r>y>z>t>0
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Now if we look at the 9 absolute values in the above formula, in 7 of them the sign
is known, and in the remaining 2 ones the sign is undetermined. More precisely, the
inequality to be proved is as follows:

(24 y? — 22—t + (22 + 22—y — D) + 2 17—y — 2
+2 (lyz — at| + (xz + yt) + (at + y2z) + (vy — 2t) + (vz — yt) + (xy + 21))
<5 +yt 4+ 22+ 17)
After simplification and rearrangement of the terms, this inequality reads:
2% + 1% — y* — 22| + 2|2t — y2|
< 32+ 5y + 522+ TP — dwy — daz — 2ut — 2z

In principle we have now 4 cases to discuss, depending on the possible signs appearing
at left. It is, however, easier to proceed simply by searching for the optimal case. First,
by writing y = o + €, 2 = o — € and by making ¢ vary over the real line, we see that the
optimal case is when ¢ = 0, hence when y = 2. The cases y = z =0 and y = 2z = ©
being both clear, and not sharp, we can assume that we have:

y=z=1
Thus we must prove that for any numbers > 1 >t > 0 we have:
2% 412 — 2| + 2|wt — 1| < 32 + 8 + Tt — 8z — 2ut
In the case 2t > 1 we have 22 + t2 > 2, and the inequality becomes:
2t + 4 < 22 + 32 +6

In the case 2t < 1,22 4 2 < 2 we get:

2+ 142t > 2
In the remaining case 2t < 1,22 + 2 > 2 we get:

22+ 4+ 3t2 > 4x

But these inequalities are all true, and this finishes the proof of the estimate. Now
regarding the maximum, we know that this is attained at (zyzt) = (1110) or at (zyzt) =
(2110), plus permutations. The corresponding matrix is, modulo permutations:

1 2 2
V== 2 1 -2
S -2 2 1
But for this matrix we have indeed ||V||; = 5, and we are done. O

In terms of Definition 2.8, the conclusion is as follows:
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THEOREM 2.10. The optimal almost Hadamard matrices at N = 3 are

-1 2 2

Kei=—[2 -1 2
V3la 2 1

and its conjugates, via the Hadamard equivalence relation.

Proor. This is indeed a reformulation of Theorem 2.9, using Definition 2.8. U

The above result and the matrix K3 appearing there are quite interesting, because
they remind the Hadamard matrix K, studied in chapter 1, given by:

-1 1 1 1
1 -1 1 1
Ky = 1 1 -1 1

To be more precise, all this suggests looking at the following remarkable family of
matrices Ky € vV NOy, having arbitrary size N € N:
2—N 2
Ky =—
VN 2 2—N

These matrices are in general not optimal almost Hadamard, in the sense of Defini-
tion 2.8, for instance because at N = 2 or at N = 8,12,16,... they are obviously not
Hadamard. We will see however in the next chapter that these matrices are “almost
Hadamard”, in the sense that they locally maximize the 1-norm on v NOy.

To summarize, the computation of the maximizers of the 1-norm on Oy is a difficult
question, a bit like the computation of the maximizers of |det| on My(£1) was, and
looking instead at the local maximizers of the 1-norm on Oy is the way to be followed,
with some interesting examples and combinatorics at stake. We will be back to this.

Let us discuss now, as a continuation of all this, an analytic reformulation of the
Hadamard Conjecture. Following [9], the starting statement here is:

PRrROPOSITION 2.11. We have the following estimate,

sup [|U|l, < NVN
UeOn

with equality if and only if there exists an Hadamard matrix of order N.

PROOF. This follows indeed from the inequality ||U||; < Nv/N, with equality in the
rescaled Hadamard matrix case, U = H/+/N, from Theorem 2.5. 4

We begin our study with the following observation:
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ProproSITION 2.12. If the Hadamard Conjecture holds, then
sup [|U|l; > (N - 45)VN

UeOn
for any N € N.

Proor. If N is a multiple of 4 we can use an Hadamard matrix, and we are done. In
general, we can write N = M + k with 4|M and 0 < k < 3, and use an Hadamard matrix
of order N, completed with an identity matrix of order k. This gives:

sup ||U|li > MVM +k
UeOn

(N —3)VN_3+3
(N —4.5)V'N +3

Here the last inequality, which is something proved by taking squares, is valid for any
N > 5. Thus, we are led to the conclusion in the statement. U

>
>

We would like to understand now which estimates on the quantity in Proposition 2.12
imply the Hadamard conjecture. We first have the following result:

PROPOSITION 2.13. For any norm one vector U € RY we have the formula

"U"FW(“M)

where H € RY is the vector given by:

_ sen(U)
VN

PRrROOF. We indeed have the following computation:

o —mp = 3 (v Y

i

oy 204 , 1

H;

VN N
[|U|]? - L\/U_Hl +1
N
5 _ 2||U]lh
VN
But this gives the formula in the statement. U

Next, we have the following estimate, also from [9]:
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PROPOSITION 2.14. Let N be even, and let U € Oy be a matriz such that
S
H=—
vN

is not Hadamard, where S;; = sgn(U,;). We have then the following estimate:
1
Ulh < NVN — ——
|Ulls < NV NUN

PROOF. Since H is not Hadamard, this matrix has two distinct rows Hy, Hy which
are not orthogonal. Since N is even, we must have:

2
|<H17H2>|ZN

We obtain from this the following estimate:

||U1—H1||+||U2—H2|| > |<U1—H1,H2>|+|<U2—H2,U1>|

> | <U—Hy,Hy>+ < Uy— Hy, Uy > |
|<U2,U1>—<H1,H2>|

= |<H1,H2>|
2

> =

- N

Now by applying the estimate in Proposition 2.13 to Uy, Us, we obtain:

Uy — Hi|]* + ||Us — Hy||?
[T+ [0all = \/N(z—” 1= P+ It z||)

< VN (2_ (“Ul — Hy[| + [|Us —HQH)?)

2

By adding to this inequality the 1-norms of the remaining N — 2 rows, all bounded
from above by v/N, we obtain the result. O

We can now answer the question raised above, as follows:

THEOREM 2.15. If N is even and the following holds,

1
su Ully > NVN — ——
Swp [Vl = NVN = o

then the Hadamard Conjecture holds at N.
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PROOF. Indeed, if the Hadamard conjecture does not hold at /N, then the assumption
of Proposition 2.14 is satisfied for any U € Oy, and this gives the result. O

As a related result now, also from [9], let us compute the average of the 1-norm on
Op. For this purpose, we will use the following well-known result:

PROPOSITION 2.16. We have the following formulae,

/2 w/2 e(p) I
/ cosP t dt :/ sin? t dt = (E> _p
0 0 2 (p+ 1N

where e(p) = 1 if p is even, and £(p) = 0 if p is odd, and where
mll=(m—1)(m—3)(m—2>5)...
with the product ending at 2 if m is odd, and ending at 1 if m is even.

PROOF. Let us first compute the integral on the left in the statement:

w/2
I, = / cos? t dt
0

We do this by partial integration. We have the following formula:
(cosPtsint) = pcosP ' t(—sint)sint + cos’ t cost
= pcosP™t —pcosP Lt + cosPTL e
= (p+1)cos?™t —pcosPtt
By integrating between 0 and 7/2, we obtain the following formula:
(p+ VI =ply

But this gives the first formula in the statement. As for the second formula, regarding
sint, this follows from the first formula, with the change of variables t = 7/2 — s. O

More generally, we have the following result, which is well-known as well:
PROPOSITION 2.17. We have the following formula,
/7r/2 cosP tsin?tdt = <Z>E(p)8@ —p!!q!!
0 2 (p+q+ 1)
where e(p) = 1 if p is even, and e(p) = 0 if p is odd, as before.
PROOF. Let I,, be the integral in the statement. Observe that we have:
(cosPtsin?t) = pcosP ' t(—sint)sin?t 4 cosPt - gsin? 't cost
= —pcosP ttsin?tt + gcosPT tsin? !t
By integrating between 0 and 7/2, we obtain, for p,q > 0:
Pl 1g41 = qlpr1q-1
Thus, we can compute [, by recurrence, and we obtain the above formula. U
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Even more generally now, we have the following result, in N dimensions:

THEOREM 2.18. For any exponents ki,...,ky € N we have
S (k1. k
/ xkl...ka‘dq: (2 (N = )R !
SN-—1 ! N ™ (N + ZI{?Z - 1)”

with 3 = [odds/2] if N is odd and ¥ = [(odds + 1)/2] if N is even, where “odds” denotes
the number of odd numbers in the sequence ki, ... ky.

PROOF. We use spherical coordinates, which are by definition as follows:

(

T = rcost;

To = rsint; costs

Ty_1 = rsint;sinty...sinty_scosty_1
Ty = rsint;sinty...sinty_oSinty_;

\

The corresponding Jacobian Jy can be computed by developing the corresponding
determinant over the last column, which gives the following formula:

JN = T’SiIltl .. .SintN_2 sinty_1 X SintN_le_l
+ rsint;...sinty_ocosty_1 X costy_1JIn_1
= rsint;...sinty_o(sin®ty_; + cos® ty_1)Jy_1

= rsin tl ...sin tN_QJN_l
Thus, we obtain by recurrence the following formula:
Iy = N sinV 2 ¢ sinV 3ty L sin? tn_3sinty_o

With this in hand, the integral in the statement can be written in spherical coordinates,
as follows, where A is the area of the sphere, Jy is the Jacobian, and the 2V factor comes
from the restriction to the 1/2 part of the sphere where all coordinates are positive:

N w/2 w/2
I:—/ / :r’fl...a:?VNJthl...dtN_l
A 0 0

The normalization constant in front of the integral is:

N [V/2]
27 _ <2> (N — 1)1

T
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As for the unnormalized integral, this is given by the following formula:

w/2 /2
]’:/ / (cost;)™
0 0

(sint; cos ty)k2

(sinty sinty...sinty_o cos tN_l)kN*1
(SiIl tl sin tQ ...sin tN_g sin tN_l)kN
sin™ 2 t1 sin?V =3 to... sin? tn_3sinty_o
dty...dty_q

By rearranging the terms in the above product, we obtain:

/2
I = / cosk ¢y sinfet AN EN=24 qp
0

/2
/ cosk? to ginfs TN EN=3 ¢ g,
0

/2
/ COSkN_2 tN_Q SinkN_1+kN+1 tN_Q dtN_Q
0

/2
/ cosFN=1 ¢y sinfN ty  dty
0

Now by using the N = 2 integration formula from Proposition 2.17, we obtain:

r T lﬁ”(k:g 4.4 ky+N-— 2)” (2>6(k1,k2+...+kzN+N—2)
2 (k4. +kv+N-DI \x
7 kW(ks+ ...+ ky + N —3)!I (2)“<’“Qv’f3+---+kN+N—3>
2 (k4. +kn+N -2 \x
T ky_oWW(kno1 + ky + DI (20 Vvt
2 (kn_o + kn_1+ ky +2)!! (%)
T kn_1 k!l 2\ Otk -1kn)
2 (ky_1+ ky + DI (%)

In order to compute this quantity, let us denote by F' the part involving the double
factorials, and by P the part involving the powers of 7/2, so that we have:

I'=F-P
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Regarding F', there are many cancellations there, and we end up with:

Tl k!
(Ski + N — D)

As in what regards P, the 6 exponents on the right sum up to the following number:
N-1
Ak, .. k) =Y 0(ki ki + ...+ ky + N —i—1)
i=1

In other words, with this notation, the above formula reads:

o (W)N—l FlW!l ey o\ Alktshy)
~\2) kit kv FN-DI\x

9\ Alkskn)=N+1 kol !
(_) (ki +...+ky+N -1
9\ Sk k) =[N/ JeyWkeo!t . et
- (_) (ki + ...+ kv +N—=1

™

™

Here the formula relating A to X follows from a number of simple observations, the
first of which is the following one: due to obvious parity reasons, the sequence of § numbers
appearing in the definition of A cannot contain two consecutive zeroes. Thus, we have I’
and together with I = (2V/V)I’, this gives the formula in the statement. O

As a technical observation, the exponent > appearing in the statement of Theorem
2.18 can be written as well in the following more compact form:

{N+odds+1] B {N+1}

S(ky,. .. k) = . 5

However, for concrete applications, the writing in Theorem 2.18 is more convenient.
Now by using this result, we obtain the following estimate, from [9]:

THEOREM 2.19. We have the following estimate,

2
/ |U||, dU =~ \/:N\/N
On n

ProoOF. We use the well-known fact that the row slices of Oy are all isomorphic to
the sphere SV~!, with the restriction of the Haar measure of Oy corresponding in this
way to the uniform measure on SV~!. Together with a standard symmetry argument,

valid in the N — oo limit.



2B. NORM MAXIMIZERS

this shows that the average of the 1-norm on Oy is given by:

[ whar = [ jola
On 7 Jon

= NQ/ |Up1 | dU
On

= NQ/ |x1| dx
SN-1

We denote by I the integral on the right. According to Theorem 2.18, we have:

Pe ()

™ NI

[E ey e
N (dd)
( —1

_ % 2]\]\44 (N =2M)
o 21\]\44 (N =2M+1)

\

Now by using the Stirling formula, we get from this:

(M /TM
o g (N=2M)
_[ ~ 4M
\ \%
(1
(N =2M)

_ v M
- 1

Wori (N =2M+1)
N 2
o N

Thus, we are led to the conclusion in the statement.

The above result gives in particular the following estimate, in the N — oo limit:

2
sup ||U||1 dU ~ \/j-NvN
UeOn 7T

47
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For better estimates, the problem is to compute the higher moments of the 1-norm:

L= [ ik
On

Indeed, the supremum that we are interested in is given by the following formula:

sup ||U]|1dU = lim ],i/k

However, the computation of the integrals [} is a difficult problem, and no concrete
applications to the Hadamard Conjecture have been found so far. See [9].

2c. Bistochastic matrices

Let us discuss now a third analytic topic. The motivation here comes from the fact that
the bistochastic Hadamard matrices look better than their non-bistochastic counterparts.
As an illustration, F, looks better in complex bistochastic form:

(b 5)~G)

Also, the matrix W, looks better in its bistochastic form, which is the matrix Kj:

1 1 1 1 -1 1 1 1
1 -1 1 -1 1 -1 1 1
1 1 -1 =171 1 =1 1
1 -1 -1 1 1 1 1 -1

We have the following algebraic result on the subject, which shows in particular that
we cannot put any Hadamard matrix in bistochastic form:

THEOREM 2.20. For an Hadamard matriz H € My(C), the following are equivalent:

(1) H is bistochastic, with sums A.
(2) H is row-stochastic, with sums \, and \* = N.

In particular, is such a matriz exists, then N € 4N must be a square.

PrRoOOF. Both the implications are elementary, as follows:
(1) = (2) If we denote by Hi,..., Hy € (£1)" the rows of H, we have indeed:

N = ) <H,H>
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(2) = (1) Consider the all-one vector ¢ = (1); € RY. The fact that H is row-
stochastic with sums A reads:

ZHZ']‘ = )\,VZ <~ ZHU&J = )\fZ,VZ
J J

— H¢= X
Also, the fact that H is column-stochastic with sums A reads:
D Hy=AVi < > Hj& =X,V

J

— Hit=X

We must prove that the first condition implies the second one, provided that the row
sum \ satisfies A2 = N. But this follows from the following computation:

H¢=X =— H'HE=)\H¢
= NE&=\HY%
= H'¢ =X
Thus, we have proved both the implications, and we are done. O

In practice now, the even Walsh matrices, having size N = 4", which is a square as
required above, can be put in bistochastic form, as follows:

®

As for the odd Walsh matrices, having size N = 2 x 4", these cannot be put in bis-
tochastic form. However, we can do this over the complex numbers, with the equivalence
being as follows at N = 2, and then by tensoring with K™ in general:

(b 4)~G)

This is quite interesting, and in general now, it is known from Idel-Wolf [52] that
any complex Hadamard matrix can be put in bistochastic form, by a certain non-explicit
method. Thus, we have here some theory to be developed. We will be back to this.

There is as well an analytic approach to these questions, based on:

THEOREM 2.21. For an Hadamard matriz H € My(%1), the excess,

E(H) =) Hj;

satisfies |E(H)| < NN, with equality if and only if H is bistochastic.
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PROOF. In terms of the all-one vector £ = (1); € RY, we have:

E(H) = ZHij
= ZHijfjfi

- Z(Hf)ifi

7

= <HEE>

Now by using the Cauchy-Schwarz inequality, along with the fact that U = H/v/N is
orthogonal, and hence of norm 1, we obtain, as claimed:

|E(H) [[HE] - [1€]]
L] - 1€
NVN

Regarding now the equality case, this requires the vectors H¢, & to be proportional,
and so our matrix H to be row-stochastic. But since U = H/v/'N is orthogonal, we have:

HE~E «—= HY¢E~E

IAINA

Thus our matrix H must be bistochastic, as claimed. Il

2d. The glow

One interesting question, that we will discuss now, is that of computing the law of the
excess over the equivalence class of H. Let us start with the following definition:

DEFINITION 2.22. The glow of H € My(=£1) is the distribution of the excess,
E=) Hy
(]
over the Hadamard equivalence class of H.

Since the excess is invariant under permutations of rows and columns, we can restrict
the attention to the matrices H ~ H obtained by switching signs on rows and columns.
More precisely, let (a,b) € Z5 x Z%, and consider the following matrix:

Hij = aiijij

We can regard the sum of entries of H as a random variable, over the group Z x Z5,
and we have the following equivalent description of the glow:
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PROPOSITION 2.23. Given a matriv H € My (1), if we define ¢ : ZY x ZY — 7 as
the excess of the corresponding Hadamard equivalent of H,

p(a,b) = a;b;Hj;
i

then the glow is the probability measure on Z given by u({k}) = P(p = k).

PRrROOF. The function ¢ in the statement can indeed be regarded as a random variable
over the group ZY x Z%', with this latter group being endowed with its uniform probability
measure P. The distribution p of this variable ¢ is then given by:

1
p({k) = 7 {(a,0) € 25 % 23 |o(a,b) = &}
By the above discussion, this distribution is exactly the glow. U

The terminology in Definition 2.22 comes from the following picture. Assume that we
have a square city, with N horizontal streets and N vertical streets, and with street lights
at each crossroads. When evening comes the lights are switched on at the positions (i, j)
where H;; = 1, and then, all night long, they are randomly switched on and off, with the
help of 2N master switches, one at the end of each street:

= O OO0
- & x O X
- & O o x X
- & x x O

(O A

With this picture in mind, p describes indeed the glow of the city. At a more advanced
level now, all this is related to the Gale-Berlekamp game, and this is where our main
motivation for studying the glow comes from. We refer to Fishburn-Sloane [44] and
Roth-Viswanathan [76] for details on the Gale-Berlekamp game.

In order to compute the glow, it is useful to have in mind the following picture:

by ... by

3 |
(Gl) — H11 HlN = Sl
(CLN) — Hyx1 ... Hyy = Sy

Here the columns of H have been multiplied by the entries of the horizontal switching
vector b, the resulting sums on rows are denoted S, ..., Sy, and the vertical switching
vector a still has to act on these sums, and produce the glow component at b.

With this picture in mind, we first have the following result:
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PROPOSITION 2.24. The glow of a matriz H € My(+1) is given by
1
H= 9N Z Bi(cr) * ... % By(en)
beZy

where the measures on the right are convolution powers of Bernoulli laws,

aio - (25)

and where ¢, = #{r € |S1|,...,|Sn|}, with S = Hb.

PrROOF. We use the interpretation of the glow explained above. So, consider the
decomposition of the glow over b components:

1
M= N Z Ho
bezZl
With the notation S = Hb, as in the statement, the numbers 5y, ..., Sy are the row
sums of H;; = H;;a;b;. Thus the glow components are given by:
Mb:l(IIU(isliSQ:l:SN)
By permuting now the sums on the right, we have the following formula:

py=law(E0...£0 £1...£1...... +N...£N)
N > > N s

-~ -~

Co C1 CN
Now since the 4 variables each follow a Bernoulli law, and these Bernoulli laws are
independent, we obtain a convolution product as in the statement. Il

We will need the following elementary fact:

PROPOSITION 2.25. Let H € My(+1) be an Hadamard matriz of order N > 4.

(1) The sums of entries on rows Sy, ...,Sn are even, and equal modulo 4.
(2) If the sums on the rows Sy, ..., Sy are all 0 modulo 4, then the number of rows
whose sum is 4 modulo 8 is odd for N = 4(8), and even for N = 0(8).

ProoOF. This is something elementary, the proof being as follows:

(1) Let us pick two rows of our matrix, and then permute the columns such that these
two rows look as follows:

1...... 1 1...... 1 -1...—1 —-1...—-1

1...... 1 —1...—1 1...... 1 —-1...—1

—_—— ~ s N
a b c d

We have a + b+ ¢+ d = N, and by orthogonality we obtain @ +d = b+ ¢. Thus
a+d=>b+c= N/2, and since N/2 is even we have b = ¢(2), which gives the result.
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(2) In the case where H is “row-dephased”, in the sense that its first row consists of
1 entries only, the row sums are N,0,...,0, and so the result holds. In general now, by
permuting the columns we can assume that our matrix looks as follows:

1...... 1 —-1...—-1

~—~ ~~
@ y

We have x +y = N = 0(4), and since the first row sum S; = x — y is by assumption 0
modulo 4, we conclude that z,y are even. In particular, since y is even, the passage from
H to its row-dephased version H can be done via y/2 double sign switches. Now, in view
of the above, it is enough to prove that the conclusion in the statement is stable under a
double sign switch. So, let H € My(+1) be Hadamard, and let us perform to it a double
sign switch, say on the first two columns. Depending on the values of the entries on these
first two columns, the total sums on the rows change as follows:

(+ + ... ..) « S—=S5—4
(+ - ... ) )
(— + ... ) : S—= 5
(— - ... ) DS —=>S54+4

We can see that the changes modulo 8 of the row sum S occur precisely in the first
and in the fourth case. But, since the first two columns of our matrix H € My(£1) are
orthogonal, the total number of these cases is even, and this finishes the proof. Il

Observe that Proposition 2.24 and Proposition 2.25 (1) show that the glow of an
Hadamard matrix of order N > 4 is supported by 4Z. With this in hand, we have:

THEOREM 2.26. Let H € My(£1) be an Hadamard matriz of order N > 4, and
denote by pe", u°% the mass one-rescaled restrictions of u € P(47Z) to 87,87 + 4.
(1) At N = 0(8) we have i = 3pce + 1p0%.
(2) At N = 4(8) we have i = " + 3%,

Proor. We use the glow decomposition over b components, from Proposition 2.24:

MZQLNZL%

bezZll

The idea is that the decomposition formula in the statement will occur over averages
of the following type, over truncated sign vectors ¢ € ZY '

1
He = 5(1e )
Indeed, we know from Proposition 2.25 (1) that modulo 4, the sums on rows are either

0,...,0 or 2,...,2. Now since these two cases are complementary when pairing switch
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vectors (+c¢, —c), we can assume that we are in the case 0,...,0 modulo 4. Now by
looking at this sequence modulo 8, and letting x be the number of 4 components, so that
the number of 0 components is N — x, we have:

1 1
et i) = 5 | law(E0. . £0d4.  £4) +low(E2.  £2)

2 3 o

N—z T N

Now by using Proposition 2.25 (2), the first summand splits 1—0 or 0—1 on 8Z, 8Z+4,
depending on the class of N modulo 8. As for the second summand, since N is even this
always splits % — % on 87,87 + 4. Thus, by making the average we obtain either a 3 — %
or a i — % splitting on 87, 8Z + 4, depending on the class of N modulo 8, as claimed. [J

Various computer simulations suggest that the above measures pe", 1°% don’t have

further general properties, so that the basic algebraic theory stops here. However, ana-
lytically speaking now, we have an interesting result about the glow. We will need:

PROPOSITION 2.27. The moments of the normal law
1

"= o

are the numbers My = k!!, with the convention k!! = 0 when k is odd.

e 2y

ProoOF. We have indeed the following computation:
1 2
M, = —— [ 2Fe ™ 2dx
) V2T /R
1 k—1 ( —a:2/2>'
= — [ (z —e dx
= [
1 2
— (k_ 1>xk7267w /le,
V2 /R
1 2
= (k—1)x — [ 2" 224z
k-1 —= [

= (k—1)My_»
On the other hand, we have My = 1, M; = 0. Thus by recurrence, the even moments
vanish, and the odd moments are given by the formula in the statement. U

We can now formulate our analytic result regarding the glow, as follows:

THEOREM 2.28. The glow moments of H € My(+1) are given by:

In particular the normalized variable F' = E /N becomes Gaussian with N — oo.
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PRroOF. Consider the variable in the statement, written as before, as a function of
two vectors a, b, belonging to the group ZY x ZL:

E= Z aiijij
ij

Let P.yen(r) C P(r) be the set of partitions of {1,...,r} having all blocks of even size.
The moments of E are then given by:

T
/ FE = / E Agy e ainml Ce beriNJl e Hirwr
ZyY xzy Y <2y

= E Hi1:v1 e Hir$r / Aiy .. Ay, / bzl c. bxr
: zy zy
iT

2
= E E Hilfrl . Hirxr
,0€ Peyen (1) ker i=m ker z=0

Thus the moments decompose over partitions m € P.e,(r), with the contributions
being obtained by integrating the following quantities:

C(O’) = Z ZHilﬂfl "'Hirmr * @y .. QG

kerz=0c 1

Now by Mdbius inversion, we obtain a formula as follows:
/ E'= Y  K(mNFi(m)
Zé\] XZQ’ TEPeven (7')

To be more precise, here the coefficients on the right are as follows, where p is the
Mébius function of Pyyen(r):

K= Y plro)
0€Peven (7')

As for the contributions on the right, with the convention that Hy,..., Hy € Z5 are
the rows of our matrix H, these are as follows:

IW=ZH%CP%§

i bem reb

With this formula in hand, the first assertion follows, because the biggest elements of
the lattice Pe,en(2p) are the (2p)!! partitions consisting of p copies of a 2-block:

As for the second assertion, this follows from the moment formula, and from the fact
that the glow of H € My(£1) is real, and symmetric with respect to 0. U
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All the above was of course a bit technical, using some familiarity with probability
theory, and for an introduction to this, we refer for instance to Durrett [40]. We will be
back to glow computations in chapter 11 below, in the complex setting.

2e. Exercises

We have seen a lot of calculus in the above, and most of our exercises will be about
more calculus, precisely. To start with, however, we have:

EXERCISE 2.29. Briefly discuss how the theory of the determinant can be developed,
as a signed volume.

This is something that we used in the above, in the proof of the Hadamard determinant
bound. Make sure that everything is fine here, with your linear algebra knowledge.
EXERCISE 2.30. Prove that the following matriz belongs to vV NOy,
2— N 2
1

Ky=——
N \/N

and is a critical point of the 1-norm on vV NOy.

2 2—-N

The first part is normally a standard linear algebra computation. As for the second
part, this can only be something which can be done with Lagrange multipliers.

EXERCISE 2.31. Establish the following integration formula over the sphere,

N = D!l k!
k1 kNd :( 1 N
/SN_JTl N T TN Sk — 1)

by using spherical coordinates and Fubini.

Observe that this formula holds in the case where all the exponents k; are even, because
here the quantity to be integrated equals its absolute value, and we have seen in the above
how to integrate such absolute values. In general, the proof should be along the same
lines as the proof for the formula with absolute values.



CHAPTER 3

Norm maximizers

3a. Critical points

We have seen in the previous chapter that the set Yy = My (£1)N vV NOy formed by
the N x N Hadamard matrices can be located inside v/ NOy by using analytic techniques,
and more precisely variations of the following result:

THEOREM 3.1. Given a matrizc H € VNOy we have:

(1) |H||, < NP for p € [1,2), with equality precisely when H is Hadamard.
(2) [|H||, > N*P for p € (2,00], with equality precisely when H is Hadamard.

ProoOF. This is something that we know from chapter 2, in rescaled reformulation.
Consider indeed the p-norm on v NOy, which at p € [1,00) is given by:

1/p
|H||, = <§ |Hz'j|p>
i

We have then ||H||s = N, and by using this, together with the Jensen inequality for
Y(x) = 2P/2, or simply the Holder inequality for the norms, we obtain the results. As for
the case p = oo, this follows with p — oo, or directly via Cauchy-Schwarz. O

Once again following the material in chapter 2, we have seen there that a nice result
can be obtained along these lines at N = 3 and p = 1. To be more precise, the maximizers
of the 1-norm on /305 are the following matrix, and its Hadamard conjugates:

Ki=—[2 -1 2

In general, however, computing the maximizers of the 1-norm on v NOy remains a
difficult question. So, based on the above, let us formulate the following definition:
DEFINITION 3.2. A matrizx H € vV NOy is called:

(1) Almost Hadamard, if it locally mazimizes the 1-norm on v NOy.
(2) Optimal almost Hadamard, if it mazimizes the 1-norm on VNOy.

57
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More generally, we can talk about p-almost Hadamard matrices, exactly in the same
way, at any p € [1,00] — {2}, by using the results in Theorem 3.1. When a matrix
H € V/NOy is almost Hadamard at any p, we call it “absolute almost Hadamard”. We
will see in what follows that, while the study of the optimal almost Hadamard matrices
remains something quite difficult, in the general almost Hadamard setting there are many
interesting things to be done, and some nice theory to be developed.

Needless to say, all this is motivated by the lack of Hadamard matrices at N > 2,
N ¢ 4N. However, we will see that our theory is quite interesting even at values N € 4N.
Finally, let us mention that there is a long story with the almost Hadamard matrices,
going back to the 2010 paper [9], then to the 2012 paper [15], and with the theory of
such matrices having been further developed all over the 10s, in the series of papers [10],
[12], [13], [14], [65]. We will try to explain here the basics of this theory.

In order to get started, let us study the local mazimizers of the 1-norm on vV NOy. It
is technically convenient here to rescale by 1v/N, and work instead over the orthogonal
group Oy, by using the avaliable tools here. Following [9], we first have:

THEOREM 3.3. If U € Oy locally maximizes the 1-norm, then
must hold for any 1, .

PROOF. Assume by contradiction that U has a 0 entry. By permuting the rows we
can assume that this 0 entry is in the first row, having under it a nonzero entry in the
second row. We denote by Uy, ..., Uy the rows of U. By permuting the columns we can
assume that we have a block decomposition of the following type:

U\ (0 0 Y A B

U,) \0 X 0 C D
Here X,Y, A, B, C, D are certain vectors with nonzero entries, with A, B, C, D chosen
such that each entry of A has the same sign as the corresponding entry of C, and each
entry of B has sign opposite to the sign of the corresponding entry of D. Now for t > 0

small consider the matrix U’ obtained by rotating by an angle ¢ the first two rows of U.
In row notation, this matrix is given by the following formula:

cost sint U, cost-U; +sint - Us
—sint cost U, —sint - Uy + cost - Us

Ut — 1 U3 — U3

1 UN UN
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We make the convention that the lower-case letters denote the 1-norms of the corre-
sponding upper-case vectors. According to the above sign conventions, we have:

N
U]y = |[lcost- Uy +sint-Us||y + || —sint - Uy +cost - Uplly + Y us
=3
N
= (Cost—i-sint)(x—i-y—l—b—i-c)+(cost—sint)(a+d)+zui
=3

= ||U]||x + (cost +sint — 1)(x +y + b+ ¢) + (cost —sint — 1)(a + d)
By using sint = ¢ + O(#?) and cost = 1 4+ O(t?) we obtain:
U = JUIh+tz+y+b+c)—tla+d) + Ot
= [[Ulh+t@z+y+b+c—a—d)+O(t)

In order to conclude, we have to prove that U cannot be a local maximizer of the
I-norm. This will basically follow by comparing the norm of U to the norm of U?, with
t > 0 small or ¢ < 0 big. However, since in the above computation it was technically
convenient to assume ¢ > 0, we actually have three cases:

Case 1: b+ ¢ > a+ d. Here for t > 0 small enough the above formula shows that we
have ||U*||y > ||U]||1, and we are done.

Case 2: b+ c = a+ d. Here we use the fact that X is not null, which gives x > 0.
Once again for ¢t > 0 small enough we have ||U*||; > ||U]||1, and we are done.

Case 3: b+ ¢ < a+ d. In this case we can interchange the first two rows of U and
restart the whole procedure: we fall in Case 1, and we are done again. O

Let us study now the critical points. It is convenient here to talk about more general
p-norms, or even more general functions of the quantities |U;;|, because this will lead to
some interesting combinatorics. Following [9], [12], we have the following result:

THEOREM 3.4. Consider a differentiable function ¢ : [0,00) — R. An orthogonal
matriz having nonzero entries, U € Oy, is then a critical point of the function

FU) = > #(Us)

precisely when the matrizx WU is symmetric, where:
Wi; = sen(Uiy)¢'(|Uy])

In particular, for F(U) = ||U||; we need SU* to be symmetric, where S;; = sgn(U;;).
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Proor. We regard Oy as a real algebraic manifold, with coordinates U;;. This man-
ifold consists by definition of the zeroes of the following polynomials:

Aj = Z UinUj, — 04
k

Since Oy is smooth, and so is a differential manifold in the usual sense, it follows from
the general theory of Lagrange multipliers that a given matrix U € Oy is a critical point
of F' precisely when the following condition is satisfied:

dF € span(dA;j)
Regarding the space span(dA;;), this consists of the following quantities:
> MydAy = > Miy(UdUsi + UsedUs)
ij ijk

= Y (M'U)jdUs, + > (MU)dUs
ik

jk
= Y (M'U)ydUy; + Y (MU);;dUs;
ij ij
In order to compute dF', observe first that, with S;; = sgn(U;;), we have:

! ! Ui

= SZJdUU
Now let us set, as in the statement:
Wiy = sgn(Us;)¢' (|Uy])
In terms of these variables, we obtain:
dF = d(p(|Uy]) = D' (UsDdlUy| = Y WiydU,
ij ij ij
We conclude that U € Oy is a critical point of F'if and only if there exists a matrix
M € My (R) such that the following two conditions are satisfied:
W=MU , W=MU
Now observe that these two equations can be written as follows:
M =wU" |, M=WU"
Thus, the matrix WU? must be symmetric, as claimed. Il

In order to process the above result, we can use the following notion:
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DEFINITION 3.5. Given U € Oy, we consider its “color decomposition”
U=> rU,
r>0
with U, € Mn(—1,0,1) containing the sign components at r > 0, and we call U:
(1) Semi-balanced, if U, U" and U'U,, with r > 0, are all symmetric.
(2) Balanced, if U, Ut and ULU,, with r,s > 0, are all symmetric.

These conditions are quite natural, because for an orthogonal matrix U € Oy, the
relations UU' = U'U = 1 translate as follows, in terms of the color decomposition:

Y U =) rU'U =1

r>0 r>0
E rsU UL = E rsUU, =1
r,s>0 r,s>0

Thus, our balancing conditions express the fact that the various components of the
above sums are all symmetric. Now back to our critical point questions, we have:

THEOREM 3.6. For a matriz U € Oy, the following are equivalent:
(1) U is a critical point of F(U) = 3_,;o(|Uyl), for any ¢ : [0,00) — R.
(2) U is a critical point of all the p-norms, with p € [1,00).
(3) U is semi-balanced, in the above sense.

PrROOF. We use the critical point criterion found in Theorem 3.4. In terms of the
color decomposition, the matrix constructed there is given by:

WUty = ngn )¢’ (Ui U;

= ng T) Z sgn (Ui ) Uj,

r>0 k| Uik |=r

= > dr Z Up)ieUsji
r>0

= > ¢ UUt
r>0

Thus we have the following formula:
= et
>0

Now when the function ¢ : [0,00) — R varies, either as an arbitrary differentiable
function, or as a power function p(z) = 2P with p € [1, 00), the individual components of
this sum must be all self-adjoint, and this leads to the conclusion in the statement.  [J
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In practice now, most of the known examples of semi-balanced matrices are actually
balanced, so we will investigate instead this latter class of matrices. Following [12], we
have the following collection of simple facts, regarding such matrices:

THEOREM 3.7. The class of balanced matrices is as follows:

(1) It contains the matrices U = H//N, with H € My (1) Hadamard.

(2) It is stable under transposition.

(3) It is stable under taking tensor products.

(4) It is stable under Hadamard equivalence.

(5) It contains the matriz Vy = +(2Iy — N1y), where Ly is the all-1 matriz.

PROOF. All these results are elementary, the proof being as follows:

(1) Here U € Oy follows from the Hadamard condition, and since there is only one
color component, namely U, IVN = H, the balancing condition is satisfied as well.

(2) Assuming that U = Y _ rU, is the color decomposition of a given matrix U € Oy,
the color decomposition of the transposed matrix U? is as follows:

Ut=> rU
r>0
It follows that if U is balanced, so is the transposed matrix U*.

(3) Assuming that U = > _ rU, and V = )" _ sV are the color decompositions of
two given orthogonal matrices U, V', we have:

UeV=> rsU,eV.=> pY U,V
r,s>0 p>0  p=rs
Thus the color components of W = U ® V are the following matrices:
W,=> U,V
p=rs
It follows that if U,V are both balanced, then sois W =U ® V.
(4) We recall that the Hadamard equivalence consists in permuting rows and columns,

and switching signs on rows and columns. Since all these operations correspond to certain
conjugations at the level of the matrices U, U!, UtU,, we obtain the result.

(5) The matrix in the statement, which goes back to [15], is as follows:

2— N 2 2
1 2 2—N ... 2
W=x~I ... ..

2 2 ... 2—N
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Observe that this matrix is indeed orthogonal, its rows being of norm one, and pairwise
orthogonal. The color components of this matrix being Vo/y_1 = 1x and Vo )y = Iy — 1,
it follows that this matrix is balanced as well, as claimed. Il

Let us look now more in detail at the matrix Vi from the above statement, and at
the matrices having similar properties. Following [15], let us start our study with:

DEFINITION 3.8. An (a,b,c) pattern is a matric M € My(0,1), with N = a+ 2b+ c,
such that any two rows look as follows,

0...0 0...0 1...1 1...1
0...0 1...1 0...0 1...1

up to a permutation of the columns.

As explained in [15], there are many interesting examples of (a, b, ¢) patterns, coming
from the balanced incomplete block designs (BIBD), and all these examples can produce
two-entry unitary matrices, by replacing the 0,1 entries with suitable numbers x,y. For
more on BIBD and design theory, we refer to Colbourn-Dinitz [30] or Stinson [79].

Now back to the matrix Vy from Theorem 3.7 (5), observe that this matrix comes from
a (0,1, N — 2) pattern. And also, independently of this, this matrix has the remarkable
property of being at the same time circulant and self-adjoint. We have in fact:

THEOREM 3.9. The following matrices are balanced:

(1) The orthogonal matrices coming from (a, b, c) patterns.
(2) The orthogonal matrices which are circulant and symmetric.

PROOF. These observations basically go back to [15], the proofs being as follows:

(1) If we denote by P,Q € My(0,1) the matrices describing the positions of the 0,1
entries inside the pattern, then we have the following formulae:

PP'=P'P = aly+bly

QQ'=Q'Q = cly+bly
PQ'=P'Q=QP' =Q'P = bly—bly

Since all these matrices are symmetric, U is balanced, as claimed.

(2) Assume that U € Oy is circulant, U;; = 7,_;, and in addition symmetric, which
means y; = v_;. Consider the following sets, which must satisfy D, = —D,.

Dr:{k:”yr’ :k}
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In terms of these sets, we have the following formula:

(UUDi; = > (Un)iw(Us) ji
k
= Z 5\’7k4|ﬂ“ Sgn(’yk,i) ) 5|7k—j|,8 Sgn(’)/k—j)
k

_ > sgn(Yr—i) sgn(ve—;)

ke(Dr+i)N(Ds+yj)
With k =14+ j — m we obtain, by using D, = —D,., and then ~; = v_;:
(VU = > Sg0(Yjm) 581 (i)

meE(—Dy+4)N(—Ds+i)

= > Sg0(Vj—m) SGN(Vi—m)

me(Dr+i)N(Dr+7)
= > s8n(Yms) 580 (Ym—i)
mée(Dr+i)N(Dr+j)
Now by interchanging i <+ 7, and with m — k, this formula becomes:
(UUy)ji = > sgn(Vk—i) sgn(ve—;)
ke(Dr+i)N(Dr+j4)

By comparing with the previous formula, we deduce that the matrix U, U} is symmetric,
as claimed. The proof for UtU; is similar. U

As a conclusion to all this, the study of the critical points of the various p-norms on
Op has led us into the class of balanced matrices, which looks like an interesting class,
which is waiting to be further investigated. We will be back to this.

3b. Second derivatives

Let us get now into analytic questions. As in Theorem 3.4, it is convenient to do the
computations in a general framework, with a function as follows:

FU) =) v(U})
]
Consider the following function, depending on ¢ > 0 small:

() = FUe) = 3 v ((Ue)y)

Here U € Oy is an arbitrary orthogonal matrix, and A € My(R) is assumed to be
antisymmetric, A' = —A, with this latter assumption needed for having e* € Oy. Let us
first compute the derivative of f. Following [12], we have the following result:
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ProproSITION 3.10. We have the following formula,
F1(t) =2 W (Ue™)])(UAe ™) (Ue)y
]
valid for any U € Oy, and any A € My(R) antisymmetric.
PROOF. The matrices U, e being both orthogonal, we have:
(Ue);, = (Ue)y((Ue));
(Ui (e U
= (Ue)i(e™ U5

We can now differentiate our function f, and by using once again the orthogonality of
the matrices U, e, along with the formula A = —A, we obtain:

ft) = Zl/f/((UetA)?j) [(UAe™);(e7 U — (Ue) (e AUY) ;1]
= Z¢/((U€tA)?j) [(UA) (e U )i — (Ue)ii (e AU
= ZW((U@M)?J') [(UAe);;(Ue )i + (Ue)i;(UAe )]

But this gives the formula in the statement, and we are done. U

Before computing the second derivative, let us evaluate f’(0). In terms of the color
decomposition U = > _rU, of our matrix, the result is:

PRoOPOSITION 3.11. We have the following formula,

=2 )/ (r*)Tr(UUA)

r>0

where the matrices U, € My(—1,0,1) are the color components of U.

Proor. We use the formula in Proposition 3.10. At t = 0, we obtain:

_221/1 NUA);Us;

Consider now the color decomposmon of U. We have the following formulae:

Uj=Y 1)y = UZ=> r|(U)yl

r>0 r>0

() =) v

r>0
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Now by getting back to the above formula of f’(0), we obtain:
(0) =2 /()Y (UA)U;(U,)y5]
r>0 ij
Our claim now is that we have the following formula:
Uii|(Ur)is| = r(Ur)s;

Indeed, in the case |U;;| # r this formula reads U;; - 0 = r - 0, which is true, and in the
case |U;;| = r this formula reads r.5;; - 1 = r - S;;, which is once again true. Thus:

0)=2) ) (r) Z(UA)z‘j(Ur)ij

r>0

But this gives the formula in the statement, and we are done. U
Let us compute now the second derivative. The result here is as follows:

PROPOSITION 3.12. We have the following formula,

// _ 4Z¢// UA w Z]]
+2 Z¢ o) [(UA%);U3]
i
+2) (U7
i

valid for any U € Oy, and any A € My(R) antisymmetric.

ProOOF. We use the formula in Proposition 3.10, namely:
F1(t) =2 W (Ue)])(UA) i (Ue)y
ij
Since the term on the right, or rather its double, appears as the derivative of the
quantity (Uet4)?, when differentiating a second time, we obtain:

) = 4 Z Y(Ue)) [(UA ) (Ue)5]

i)
2

P2 WU, [(UAS) (U )]

In order to compute now the missing derivative, observe that we have:

[(UAe);(Ue )] = (UA2);(Ueth);; + (U A,
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Summing up, we have obtained the following formula:

// _ 421//’ (UAetA>1]<UetA)lJl

2

+2Zw (Uet)2) [(UA2eH),(Uet),,]

+2 Z ¢/<<UetA)?j)(UAetA)?j
ij
But at ¢ = 0 this gives the formula in the statement, and we are done. O

For the function ¢(x) = /x, corresponding to the functional F(U) = ||U]||;, there are
some simplifications, that we will work out now in detail. First, we have:

PROPOSITION 3.13. For the function F(U) = ||U||; we have the formula
f7(0) = Tr(S'UA?)
valid for any antisymmetric matriz A, where S;; = sgn(Us;).

PROOF. We use the formula in Proposition 3.12, with the following data:

1 1
o / _ " _ _
We therefore obtain the following formula:
f”(O) —_ ] J J Y + J
Z lUZ]l3 Z |Uijl Z |Uijl

iJ i

UA)2
+Y (UAY;S;+ ) WA
= 1251

ij

= Z(UAzlijSij
]
But this gives the formula in the statement, and we are done. O

We are therefore led to the following result, from [12], regarding the 1-norm:

THEOREM 3.14. A matrix U € Oy locally maximizes the 1-norm on Oy precisely
when the following conditions are satisfied:
(1) The matriz U has nonzero entries, U € O%.
(2) The matriz X = S'U is symmetric, where S;; = sgn(U;;).
(3) We have Tr(X A?) <0, for any antisymmetric matriz A € My(R).

PRrROOF. This follows the results that we have, with (1,2,3) coming respectively from
Theorem 3.3, Theorem 3.4 and Proposition 3.13. U



68 3. NORM MAXIMIZERS

In order to further improve the above result, we will need:

PROPOSITION 3.15. For a symmetric matric X € My (R), the following are equivalent:
(1) Tr(X A?) <0, for any antisymmetric matriz A.
(2) The sum of the two smallest eigenvalues of X is positive.

Proor. Consider the following vector, which is antisymmetric:
a = Z Aijei X €;
j

In terms of this vector, we have the following formula:
Tr(XA4%) = <X, A*>
= —<AX, A>
= —<a,(1®X)a >
Thus the condition (1) is equivalent to P(1 ® X )P being positive, with P being the
orthogonal projection on the antisymmetric subspace in RY @ RY. Now observe that for
any two eigenvectors x; L x; of X, with eigenvalues A;, \;, we have:
i + A

= —5 @i®r - 1;0)

Thus, we are led to the conclusion in the statement. U

Following [12], we can now formulate a final result on the subject, which improves
some previous findings from [9], and from [15], as follows:

THEOREM 3.16. A matrix U € Oy locally maximizes the 1-norm on Oy precisely
when it has nonzero entries, and when the following matriz, with S;; = sgn(U;;),

X=5U
is symmetric, and the sum of its two smallest eigenvalues is positive.

Proor. This follows indeed from our main result so far, Theorem 3.14, by taking into
account the positivity criterion from Proposition 3.15. U

In terms of the almost Hadamard matrices, as introduced in Definition 3.2, as rescaled
versions of the above matrices, the above result reformulates as follows:

THEOREM 3.17. The almost Hadamard matrices are the matrices H € v/ NOy having
nonzero entries, and which are such that the following matriz, with S;; = sgn(H,;),

X=S5H

is symmetric, and the sum of its two smallest eigenvalues is positive.
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PRroOF. This is a reformulation of Theorem 3.16, by rescaling everything by v NV, as
to reach to the objects axiomatized in Definition 3.2. O

Regarding now the examples of such matrices, which can be useful for various reasons,
especially at values N ¢ 4N, there are many of them, and we will discuss them gradually,
in what follows. To start with, we have the following general result, from [9], [15]:

THEOREM 3.18. The class of almost Hadamard matrices has the following properties:

1) It contains all the Hadamard matrices.

2) 1t is stable under transposition.

3) It is stable under taking tensor products.

4) It is stable under Hadamard equivalence.

5) It contains the matriz Ky = \/LN(Q]IN — Nly).

(
(
(
(
(

PROOF. All the assertions are clear from what we have, as follows:

(1) This follows either from Theorem 3.1, which shows that Hadamard implies almost
Hadamard, without any need for further computations, or from the fact that if H is
Hadamard then U = H/+/N is orthogonal, and SU* = HU' = /N1y is positive.

(2) This follows either from definitions, because the transposition operation preserves
the local maximizers of the 1-norm, or from Theorem 3.17.

(3) For a tensor product of almost Hadamard matrices H = H' ® H” we have U =
U @U"” and S = 5" ® S”, so that U is unitary and SU? is symmetric, with the sum of
the two smallest eigenvalues being positive, as claimed.

(4) This follows either from definitions, because the Hadamard equivalence preserves
the local maximizers of the 1-norm, or from Theorem 3.17.

(5) We know from Theorem 3.7 that the matrix U = Ky /v/N is orthogonal. Also, we
have S =Ty — 21y, and so SU" is positive, because with Jy = Iy /N we have:

SU' = (NJy—21x)(2Jy — 1y)
(N =2)Jy +2(1x — Jy)

Thus, we are led to the conclusion in the statement. Il

Observe the similarity between the above result and Theorem 3.7, which was about the
balanced matrices. However, these two statements, even when properly rescaled, either
both on Oy or both on v N Oy, do not exactly cover the same class of matrices. Based
on this analogy, however, we can look for explicit examples of almost Hadamard matrices
by taking some inspiration from the main examples of balanced matrices, from Theorem
3.9. We will discuss this in the remainder of this chapter.
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3c. Circulant matrices

We have two classes of matrices to be investigated, generalizing the matrix Ky from
Theorem 3.18, namely the circulant matrices, and the 2-entry matrices. Following the
work in [15], let us start with the circulant matrices. We let F' € Uy be the normalized
Fourier matrix, given by Fj; = w" /v/N, where w = 2™/ . Also, we make the convention
that associated to any vector a € CV is the following diagonal matrix:

(%]

aN_1

With these conventions, we have the following well-known result:

PROPOSITION 3.19. For a matriz H € My(C), the following are equivalent:

(1) H is circulant, i.e. H;; =;_;, for a certain vector v € CV.
(2) H is Fourier-diagonal, i.e. H = FDF*, with D € My(C) diagonal.

In addition, if so is the case, then with D = v No/ we have v = Fa.
PROOF. (1) = (2) The matrix D = F*HF is indeed diagonal, given by:

1 I .
R jl—ik _ s gr
Dzy - N Ekl w Y-k = 5@] ET w Yy

(2) = (1) The matrix H = FDF* is indeed circulant, given by:
_ 1 o
Hj; = Fy Dy Fj = N > w Ik Dy,
i k

Finally, the last assertion is clear from the above formula of H;;. U
Let us investigate now the circulant orthogonal matrices. We have:

PROPOSITION 3.20. For a matriz U € My(C), the following are equivalent:

(1) U is orthogonal and circulant.
(2) U= Fd'F* with a € TV satisfying a; = a_; for any i.

Proor. We will use many times the fact that given a vector a € CV, the vector
v = Fa is real if and only if the following happens, for any ¢:

o = 0
This follows indeed from Fa = Fé&, with &; = a_;.

(1) = (2) Write H,;; = v;_; with v € RY. By using Proposition 3.19 we obtain
H = FDF* with D = v N«a' and v = Fa. Now since U = Fo/F* is unitary, so is o/, so
we must have o € TV. Finally, since 7 is real we have &; = a_;, and we are done.
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(2) = (1) We know from Proposition 3.19 that U is circulant. Also, from a € TV we
obtain that o/ is unitary, and so must be U. Finally, since we have a; = a_;, the vector
v = Fa is real, and hence we have U € My (R), which finishes the proof. Il

Let us discuss now the almost Hadamard case. First, in the usual Hadamard case, the
known examples and the corresponding a-vectors are as follows:

PropPOSITION 3.21. The known circulant Hadamard matrices, namely

-11 1 1 1 -111
1 -111 1 1-11
i11—11 ’ i111—1
11 1 -1 -11 11
1 1-11 11 1 -1
11 1 -1 -11 11
j:—1111 ’ j:1—111
1 -111 1 1-11

come respectively from the following o vectors, via the above construction:

+(1,-1,-1,-1) ,  +(1,-4,1,i)

+(1,1,—1,1) : +(1,i,1, —i)

PROOF. At N = 4 the conjugate of the Fourier matrix is given by:

11 1 1
. L1 =i =1 i
Fr=911 -1 1 =1
1 ¢ =1 —i
Thus the vectors a« = F* are indeed those in the statement. O

Following [15], we have the following generalization of the above matrices:
PROPOSITION 3.22. If ¢V =1 then the vector

o = :|:<17 —q, _q27 SRR _qN_l>

produces an almost Hadamard matriz, equivalent to Ky = \/LN(Z]IN — Nly).

ProOOF. Observe first that these matrices generalize those in Proposition 3.21. Indeed,
at N = 4 the choices for q are 1,4, —1, —i, and this gives the above a-vectors.
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Assume that the + sign in the statement is +. With ¢ = w", we have:

N-—1
\/N’}/i = Z wikak
k=0
N-1
- 1— Z w(i+T)k
k=1
N-1
- 9_ Z w(i+7’)k
k=0
- 2 - 51’,7«N

In terms of the standard long cycle (Cx);j = d;+1,j, we obtain:
1
H=—_2Iy - NCy
\/N( N N )
Thus H is equivalent to K, and by Theorem 3.18, it is almost Hadamard. U

In general, the construction of circulant almost Hadamard matrices is quite a tricky
problem. At the abstract level, we have the following result, from [15]:

PROPOSITION 3.23. A circulant matric H € My (R*), written H;; = v,_;, is almost
Hadamard provided that the following conditions are satisfied:
(1) The vector a = F*v satisfies a € T
(2) With e =sgn(y), pi = >, &Yitr and v = F*p, we have v > 0.
In addition, if so is the case, then &; = a_;, p; = p—; and v; = v_; for any i.
Proor. We know from Theorem 3.17 our matrix H is almost Hadamard if the matrix
U = H/VN is orthogonal and SU* > 0, where S;; = sgn(U;;). By Proposition 3.19
the orthogonality of U is equivalent to the condition (1). Regarding now the condition
SU' > 0, this is equivalent to S'U > 0. But, with k =i — r, we have:

(S'H)y = ) SuH
k

= Zfifk’ijk
k

- Zerfyj—i—i—r

= Pj—i
Thus S*'U is circulant, with p/ VN as first row. From Proposition 3.19 we get S'U =
FLF* with L =1 and v = F*p, so S'U > 0 iff v > 0, which is the condition (2). Finally,
the assertions about «, v follow from the fact that the vectors Fo, F'v are real. As for the
assertion about p, this follows from the fact that S'U is symmetric. O
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Here are now the main examples of such matrices, once again following [15]:

THEOREM 3.24. For N odd the following matrix is almost Hadamard,

—_ e — T — N-1)m
1 —COSlﬁ cosl% ...... Cosl%
cog~ 1 Wb 1 —cos I & — cos ! W2Am
. ~ N e ~
Ly =—
vV IN
—cos 'L cosT'E —cosT'E L. 1
and comes from an a-vector having all entries equal to 1 or —1.
PrOOF. Write N = 2n + 1, and consider the following vector:
o — (—1)* fori=0,1,...,n
S (=) fori=n+1,...,2n
Let us first prove that (Ly)i; = 7,_i, where v = Fa. With w = >™/" we have:

2n
VN7, = Z wa
7=0

— Z(_1>n+jwij + Z(_l)nJr(ij)Jrlwi(ij)
=0 j=1
Now since N is odd, and since w" = 1, we obtain:
\/N% _ Z(_l)n-i-jwij + Z(_l)n—jw—ij
j=0 j=1
_ Z (_1)n+jwz’j
j=-n

By computing the sum on the right, with &€ = e™/" we get, as claimed:

2w~
VN = 1+ wi
9¢—2mi
9¢—Ni
it

- i
= (=1)'cos ! —
(=1)" cos N

ni

73
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In order to prove now that Ly is almost Hadamard, we use Proposition 3.23.

the sign vector is simply € = (—1)"«, the vector p; = > &,7i4r is given by:

VNp;, = Zar Z nﬂw(“”")

j=—n
n
= Z (—1) Z o'
j=—n r=0

Now since the last sum on the right is (v NFa); = v/Nv;, we obtain:

pio= Y (1Y w'y

1 - Jopd - n+k
= ﬁjz_n(—l)w kz_n( Hm*

Thus we have the following formula:

]+k (i+k)j

j—fnk—fn

Let us compute now the vector v = F*p. We have:

_ Z Z a+kwjk§:wi<j—z>
=0

j=—nk=—n

Since

The sum on the right is N¢;;, with both j,! taken modulo NV, so it is equal to NJ,z,

where L = [ for | <n,and L =1— N for [ > n. We obtain:

n

vy = (_1)n Z(_l)LJrkka

k=—n
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With &€ = e™/N as before, this gives the following formula:

2(_wL)—n
— -1 n+L
Y (=1) 1+ wk
2 —nL
= ()=
1+ wh
In terms of the variable € = ¢™/N, we obtain the following formula:
25—2nL
— (=1t
o= D e
2 —NL
= (-1*
e
L
= cos  —
N
Now since L € [—n,n/|, all the entries of v are positive, and we are done. U
At the level of examples now, at N = 3 we obtain the matrix L3 = —K3:
1 1 -2 =2
Ly=—71-2 1 =2
V3 -2 =2 1
At N =5 we obtain the following matrix, with = —cos™ I, y = cos™! 2
1l 2z y y =z
K 1 2z y vy
Ly=—1y 2 1 z y
V5 y y v 1 x
zy y x 1

For further examples of matrices of this type, and for a discussion of their 1-norms,
which happen quite often to be optimal, or almost, we refer to [15].

3d. Block designs

Let us study now the almost Hadamard matrices having two entries, H € My(x,y),
with x,y € R. These are related to design theory, so let us start with:

DEFINITION 3.25. A filled (a,b,c) pattern is a matric M € My(z,y), with N =
a + 2b + ¢, such that any two rows look as follows, up to a permutation of columns:

T...x T...T Y...Y Y...y
a b c

When the entries x,y are the numbers 0,1, we say that we have an (a,b,c) pattern.
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There are many interesting examples of patterns coming from block designs, that we
can use in order to construct almost Hadamard matrices. Let us begin with:

DEFINITION 3.26. A (v, k, \) symmetric balanced incomplete block design is a collec-
tion B of subsets of a set X, called blocks, with the following properties:
(1) |X| = |B| = v.
(2) Each block contains exactly k points from X.
(3) Each pair of distinct points is contained in exactly X blocks of B.

This is a standard definition in design theory, and for more we refer to Colbourn-Dinitz
[30] and Stinson [79]. In relation with our linear algebra questions, we will be interested
in the incidence matrix of such a block design, which is the v x v matrix given by:

M, — 1 %f r€b
0 ifzdbd
The connection between designs and patterns comes from:

PROPOSITION 3.27. If N = a + 2b+ ¢ then the adjacency matriz of any (N,a + b, a)
symmetric balanced incomplete block design is an (a,b,c) pattern.

PROOF. Let us replace the 0 — 1 values in the adjacency matrix M by abstract x — y
values. Then each row of M contains a + b copies of x and b + ¢ copies of y, and since
every pair of distinct blocks intersect in exactly a points, we see that every pair of rows
has exactly a variables x in matching positions, so that M is an (a, b, ¢) pattern. Il

As a first example for all this, consider the Fano plane, which is the simplest instance
of “discrete geometry”, consisting of 7 points and 7 lines, as follows:

JAN

o /')

LN

Here the circle in the middle is by definition a line, and with this convention, the basic
axioms of elementary geometry are satisfied, in the sense that any two points determine
a line, and any two lines determine a point. Which is something really beautiful.
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Now observe that the sets X, B of points and lines of the Fano plane form a (7,3, 1)
block design, corresponding to the following filled (1,2, 2) pattern:

T Ty yyzxry
y rr oy yy x
Ty xx Yy yy

L=ly 2y z 2 yy
y Yy ryxrxy
Yy Yy yryxx
Ty yyzxyzw

In order to construct now more general examples, along the same lines, observe that
the Fano plane is the projective plane over the finite field Fy = {0, 1}. The same method
works with Fy replaced by an arbitrary finite field I, and we have:

PROPOSITION 3.28. Assume that ¢ = p* is a prime power. Then the point-line inci-
dence matriz of the projective plane over F, is a (1,q,¢*> — q) pattern.

PROOF. The sets X, B of points and lines of the projective plane over F, are indeed
known to form a (¢*> + ¢+ 1,q + 1,1) block design, and this gives the result. U

There are many other interesting examples of block designs giving rise to patterns,
via Proposition 3.27. For instance the Paley biplane, which is a famous object in combi-
natorics, is a (11,5, 2) block design, giving rise to a (2,3, 3) pattern. See [15].

Let us discuss now the problem of associating real values to the symbols x,y in an
(a,b, c) pattern such that the resulting matrix U(z,y) is orthogonal. We have:

PROPOSITION 3.29. Given a,b,c € N, there exists an orthogonal matriz having pattern
(a,b,¢) iff b* > ac. In this case the solutions are U(zx,y) and —U(z,y), where

t 1

rT = ———— =

Y=
Vob(t +1) Vob(t+1)
with t = (b4 /0% — ac)/a being one of the solutions of at* — 2bt + ¢ = 0.

Proor. Consider a filled (a,b,c) pattern U € My(z,y), as in Definition 3.25. In
order for this matrix U to be orthogonal, the following conditions must be satisfied:

az® + 2bxy +cy* =0

(a+0b)z*+ (b+c)y* =1
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The first condition, coming from the orthogonality of rows, tells us that t = —z/y
must be the variable in the statement. As for the second condition, this becomes:
s 1
YT (arb)+(b+o
1
~ (at? +c¢) + (b2 + b)
1
2kt b2+ b
B 1
b(t+1)2
This gives the above formula of y, and hence the formula of x = —ty as well. O

Next in line, following [12], [15], we have the following result:

PROPOSITION 3.30. Let U = U(x,y) be orthogonal, corresponding to an (a,b,c) pat-
tern. Then H = \/NU is almost Hadamard if:

(N(a—0b)+2b)|z|+ (N(c—b) +2b)|y| >0

PROOF. Let S;; = sgn(U;;). Since any row of U consists of a + b copies of z and b+ ¢
copies of y, we have:

(SU"i = sen(Ua) Uik = (a+b)|az| + (b+ c)ly|
k

Regarding now (SU");; with i # j, we can assume in the computation that the i-th
and j-th row of U are exactly those pictured in Definition 3.25. Thus:

(SUt)ij = Z sgn(Uik)Ujk
k

= asgn(x)r + bsgn(z)y + bsgn(y)z + csgn(y)y
= alz| = bly| — blz| + cly|
= (a=0b)|z|+ (c=b)ly|
We obtain the following formula for the matrix SU" itself, with Jy = I/N:
SU" = 2b(|2| + [y 1y + ((a = b)[x| + (c = b)[y )N Jx
= 20(|z| + [y[)(1n = Jnv) + ((N(a = b) 4 2b)|z| + (N(c — b) + 2b)|y[)) I

Now since the matrices 1y — Jy, Jy are orthogonal projections, we have SU' > 0 if
and only if the coefficients of these matrices in the above expression are both positive.
Since the coefficient of 15 — Jy is clearly positive, the condition left is:

(N(a —b) +2b)|z| + (N(c — b) + 2b)|y| >0

So, we have obtained the condition in the statement, and we are done. U
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Once again following [12], [15], we have the following result:

THEOREM 3.31. Assume that a,b,c € N satisfy ¢ > a and b(b— 1) = ac, and consider
the (a,b, c) pattern U = U(z,y), where:

a+(1—a—bVb b+ (a+b)Vb
- Na S
Then H = /NU is an almost Hadamard matriz.
Proor. We have b?> — ac = b, so Proposition 3.30 applies, and shows that with ¢ =
(b — v/b)/a we have an orthogonal matrix U = U(z, ), where:
t 1

atry T ey
But this gives the formulae of z,y in the statement. Now, observe that we have:
Na—b)+20 = (a+2b+c)(a—b)+2b

= a’+ab— 20+ ac—bc+2b

= a*+ab—ac— be

= (a—c)(a+b)
Similarly, we have the following formula:

N(c—0b)+2b=(c—a)(c+Db)
Thus the quantity in Proposition 3.30 is Ky, with:
K = (a—c)(a+bt+(c—a)(c+D)
= (c—a)(c+b—(a+Db))

- a@(ac+ab_(a+b><b—¢l3))

c—a

= ——((ac =) + (a+ b)V'b)

= T Ya+0)Vb—b)

a
Since this quantity is positive, Proposition 3.30 applies and gives the result. U

As a main application, we have the following result, also from [12], [15]:

THEOREM 3.32. Assume that ¢ = p* is a prime power. Then the matriz Iy €
My (z,y), where N =¢*+q+1 and
_1-av/a y:q+(q+1)\/5
vN qV'N

having (1,q,q*> — q) pattern coming from the point-line incidence of the projective plane
over F, is an almost Hadamard matriz.
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PROOF. Indeed, the conditions ¢ > a and b(b— 1) = ac in Theorem 3.31 are satisfied,
and the variables constructed there are 2’ = x/v/N and 3’ = y/v/N. O

We refer to [12], [15] for more on such matrices, including examples and norm numer-
ics, in relation with the optimization question for the 1-norm. In what concerns us, we
will be back to this in chapter 12 below, with a similar discussion in the complex case.

3e. Exercises

There are many interesting questions in relation with the above, and especially with
the circulant matrices, and the block designs. Let us start with:

EXERCISE 3.33. Work out the formula of the basic circulant almost Hadamard matrix

1 —cos ' E  cosTl I cos—1 =L
N N s ~

1 (N-1)7 N -1 -1 (N=2)7

) COS ~ 1 COS™ N e cos™
Ly=—
vV N

—eos—l ~12r gl 37
cos™ " & cos™ COS™ N ... 1

at N =3,5,7,9,11, and compute its 1-norm.

The interest in these computations comes from the fact that Ly is believed to be
optimal in many cases, although there is no known proof for this.

EXERCISE 3.34. Compute the almost Hadamard matrix associated to the Fano plane,

T Ty yyzxry
y rryyy x
Ty xx Yy yy

L=ly 2y z 2 yy
Yy y ryzxrxy
Yy Yy yryxx
Ty yyzxyzw

and its 1-norm. Then do the same with the Paley biplane.

Here the picture of the Paley biplane can be found of course with an internet search.
As a bonus exercise, try to find out if these almost Hadamard matrices are optimal.

EXERCISE 3.35. Draw the projective planes over F, with ¢ = p* small, and compute
the associated almost Hadamard matrices, and their 1-norm.

Here we have chosen not to give a precise bound for ¢. The more, the better.



CHAPTER 4

Partial matrices

4a. Partial matrices

In this chapter we discuss a number of more specialized questions in the real case,
regarding the square or rectangular submatrices of the Hadamard matrices H € My (+1),
and some related classes of square or rectangular real matrices. There are many things
to be done here, going in various directions, and our plan will be as follows:

(1) We will first review the material from chapter 1 regarding the partial Hadamard
matrices, with some further algebraic results, and with a few analytic things added too,
inspired from the theory developed in the square matrix case in chapters 2-3.

(2) Then, we will get into the question of counting the partial Hadamard matrices
H € My;«n(£1), at small values of M, and with N — oo. This is a question having no
square counterpart, and following de Launey-Levin [37], interesting things can be said.

(3) Finally, we will go back to the square matrix case, and present some results from
[14] regarding the square submatrices of the usual Hadamard matrices H € My (+1),
making the connection with the almost Hadamard matrices from chapter 3.

All in all, many things to be done. Let us mention right away that the most important
thing in all this is (2), with the counting result of de Launey and Levin in [37] being some-
thing truly remarkable, and providing a viable alternative to the whole HC problematics,
developed by countless people since the papers of Sylvester [80] and Hadamard [48].

Getting started now, let us begin by reviewing what we know about the partial
Hadamard matrices, from chapter 1. The definition of these matrices is as follows:
DEFINITION 4.1. A partial Hadamard matriz (PHM) is a rectangular matriz
H e My«n(£1)
whose Tows are pairwise orthogonal, with respect to the scalar product of RY.

The motivating examples are the usual Hadamard matrices H € My (£1), and their
various M x N submatrices, with M < N. However, there are as well examples which
are not of this form, and the PHM are interesting combinatorial objects, on their own.

81
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Following the study from the square matrix case, we first have:
PROPOSITION 4.2. The set Yy n of the M x N partial Hadamard matrices is

Yy = Myrun(£1) NV NOy

where Oy n s the following space of rectangular matrices:
OM,N = {U € MMXN(R)‘UUt = 1M}
At M = N, we recover in this way the previous formula Yy = My(£1) N VNOy.

Proor. This follows exactly as in the square matrix case. Indeed, given a rectangular
matrix U € My« n(R) having rows Ry, ..., Ry € RY, we have:

(UUt)ij = Z Uku]k =< Ri, Rj >
k

Thus, the condition UU' = 1,; expresses the fact that the vectors Ry,..., Ry are
pairwise orthogonal, and of norm 1, and this gives the formula in the statement. U

As a remark here, at M =1 we have of course Y; y = M;,n(%£1), and this because of
an automatic inclusion M n(£1) C \/NOLN. Indeed, given H € M, ny(£1), the matrix

U = H/v/N satisfies UU* = = - N = 1, and so we have, as claimed:

U e \/NOLN

In general, the space Oy n appearing above can be thought of as being a joint gener-
alization of the unit sphere SV~!, which appears at M = 1, and of the orthogonal group
Oy, which appears in the square case, M = N. Based on this analogy, the space Oy n
has several useful interpretations, which can be summarized as follows:

1
N

PROPOSITION 4.3. The space Oy n has the following properties:
(1) Its elements are the transposes of the isometries g : RM — RV,
(2) It is the space of vectors Ry, ..., Ry € SN~ which are pairwise orthogonal.
(3) It is also an homogeneous space, given by Oy n =~ On/On_pr.
(4) It is also the space determined by the first M rows of coordinates on Oy .
Proor. All this is standard algebra and geometry, the idea being as follows:

(1) Each matrix U € My, n(R) determines a linear map f : RY — RM given by
f(x) = Uz, whose transpose is the linear map g : RM — R given by g(z) = Utz. Now
observe that for any two vectors z,y € RM we have:

< g(x),9(y) >=< U'z,U'y >=< 2,UU"'y >
Thus the condition UU* = 1 is equivalent to the following condition:

<g(x),9(y) >=<z,y >
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But this latter condition tells us that g must be an isometry, as desired.

(2) This follows from the fact, that we know from the proof of Proposition 4.2, that
the condition UU? = 1, tells us that the row vectors Ry,..., Ry € RY of our matrix
U € My« n(R) must be pairwise orthogonal, and of norm 1.

(3) Since the condition UU" = 1 defining Oy implies (UA")(UA?)? = 1, for any
orthogonal matrix A € Oy, we have an action, as follows:

ONf\OM’N , A—)[U—)UAt]

Let us compute now the stabilizer of the following particular element:

1 00 ... 0
U= "
0 10 ... 0
Given an orthogonal matrix A € Oy, we have the following formula:
A ... Am
UA'=| '
A . Anm

Thus U = UA" means that the matrix A* € Oy must be of the following form:

At_ 1MO
T % %

Now since A' is orthogonal, it must be of the following form, with B € On_j;:

¢t (1m0
A= ( 0 B!
Thus the stabilizer is Oy_ps, and we obtain Oy n ~ On/On_pr-

(4) This follows from some basic functional analysis. Consider indeed the algebra
C(On) of continuous functions f : Oy — C. By Stone-Weierstrass, this algebra is
generated by the coordinate functions u;; : Oy — C, which are given by:

Consider now the following closed subalgebra of the algebra C'(Oy):
A= <uij

We have then A ~ C(Oy n), coming from the homogeneous space result in (3). O

izl,...,M,jzl,...,N>

Let us discuss now, as a continuation of the study from the real case, some basic
analytic aspects. In what regards the 1-norm bound, we have the following result:
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THEOREM 4.4. Giwen a matriz U € Oy n we have
Ul < MV
with equality precisely when H = \/NU is partial Hadamard.

PROOF. We have indeed the following estimate, valid for any U € Oy n:

U1 = ) |Usl
i

1/2
VMN (Z |Uij|2>
= MVN

In this estimate the equality case holds when |U;| = 1/v/N for any 4,5. But this

amounts in saying that the rescaled matrix H = v NU must satisfy H € My n(£1),
and so that this rescaled matrix must be partial Hadamard, as claimed. Il

IN

Observe that in terms of the rescaled matrix H € vV NOj;n, the inequality found
above reformulates as ||H||; < M N, with equality precisely when H is partial Hadamard.
Thus, in analogy with the square matrix case, we can formulate:

DEFINITION 4.5. A matrizc H € \/NOM,N 18 called:

(1) Almost PHM, when it locally mazimizes the 1-norm on v NOyn.
(2) Optimal almost PHM, when it mazimizes the 1-norm on v/ NOx .

Some similar estimates hold for the p-norms, with p # 2. The whole subject, while
being potentially quite interesting, is for the moment largely unexplored. So, let us turn
instead to algebra. Still following the study from the square case, let us formulate:

DEFINITION 4.6. Two PHM are called equivalent when we can pass from one to the
other by permuting the rows or columns, or multiplying rows or columns by —1. Also:

(1) We say that a PHM is in dephased form when its first row and its first column
consist of 1 entries.

(2) We say that a PHM is in standard form when it is dephased, with the 1 entries
moved to the left as much as possible, by proceeding from top to bottom.

Unlike in the square case, where the standard form is generally not used, putting
a rectangular matrix in standard form is something quite useful, in practice. As an
illustration here, here is a result that we already know, from chapter 1, regarding the
partial Hadamard matrices in standard form, at small values of M:



4A. PARTIAL MATRICES 85

PROPOSITION 4.7. The standard form of dephased PHM at M = 2,3,4 is

+ o+
H=|_+ -
~ —~~
N/2  NJ2

+ o+ o+ o+

+ o+ = -

H + -t -

++ +
+ 4+ +
|+ +
-

+
+ o+ -
+ -+ =+ =+
a b a a a
where the numbers a,b € N satisfy a + b= N/4.

ProoF. This is something that we know from chapter 1, the idea being that the
M = 2 result is obvious, that the M = 3 result follows from the orthogonality conditions
between the rows, and that the M = 4 result follows from the M = 3 result. U

At M =5 and higher the situation is more complicated, and we will be back to this.
For the moment, let us stay with M = 4. We can fine-tune our result, as follows:

THEOREM 4.8. The 4 x N partial Hadamard matrices are of the form

-~ -~

a b

with a +b = N/4. Moreover, we can assume a > b.

PROOF. Let H € Myxn(£1) be as in Proposition 4.7. The matrix formed by the a
type columns, one from each block, is equivalent to Wy, via a permutation of columns:

+ + + +
+ + -
+ - + -
+ - - 4+

NW4

Also, the matrix formed by the b type columns, one from each block, is equivalent to
K4, via a first column sign switch, plus a certain permutation of the columns:

+ +

~ Ky

|+ + 4
+ 1+ +

+_
_l_
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Thus, just by performing operations on the columns, we obtain, as desired:

a b

In order to prove now the last assertion, we must prove that we have:

(Wi .. Wy Ky ... Kg)~ (Kq ... Ky Wa ... Wy)

a b a b

But this can be seen by performing a sign switch on the last row, and then permuting
the columns. Equivalently, we can start with the original matrix, in standard form, and
perform a sign switch on the last row. The matrix becomes:

+ o+ o+ + o+ o+ o+ o+
+ + o+ o+ - - = =
H~| + + - - 4+ + - -
-ttt

Now by putting this matrix in standard form, we obtain:

+ o+ o+ o+ o+ o+ o+ o+
+ 4+ o+ o+ - = = =
H=| + + - - + + - -
+ — + — + — + —
Thus a, b got interchanged, and this gives the result. O

At M = 5 now, as already mentioned above, the combinatorics becomes quite com-
plicated, and we will see in a moment that there are 5 x N partial Hadamard matrices
which do not complete into Hadamard matrices. We first have the following result:

PROPOSITION 4.9. The 5 X N partial Hadamard matrices are of the form

H:(m oWy Ky oL K4)

(%1 o Uy rT ... Tp

with a > b, a+b = N/4 and with v;,z; € (£1)* satisfying

1 S1

T2 59
Wy =—-K,

rs 53

T4 5S4

where ry = Zi<vi)t and sy = Zj(vj)t‘
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PRrooOF. This is something that we already worked out at N = 8, in chapter 1, in both
of the cases that can appear, namely a = 2,0 =0 and a = 1,b = 1. The proof in general
is similar, via some routine computations, with the equations in the statement coming by
processing the orthogonality conditions between the 5th row and the first 4 rows. U

As a first observation, the equations in the above statement can be written in the
following more convenient form:

T S1
-1 T2 S2
3 S3
T4 S4

Now observe that the matrix of this system is as follows:

- 4+ + +
11— — 4+ —
K;'W, ==
)
- - - +
Thus, the system can be written as follows:

- 4+ + + 1 S1
S I
— 4+ = = || 53
— — = +) \n S4

Thus, we are led into parity and positivity questions, regarding the vectors r, = . (v;);
and s, = ) j(vj)t. It is possible to further go along these lines, but the structure of the
5 x N partial Hadamard matrices remains something quite complicated. As an explicit
consequence of our study, however, we have the following result:

THEOREM 4.10. Consider an arbitrary 4 x N partial Hadamard matriz, written as

a b

with a > b, a +b = N/4, up to equivalence. In order for this matriz to complete into a
5 x N partial Hadamard matriz, the following condition must be satisfied:

ab=0 = N =0(8)
In particular, the following 4 X N partial Hadamard matrix,
Z = (W, Wy Wy)

does not complete into a 5 X N partial Hadamard matrix.
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Proor. This follows from Proposition 4.9, because with the notations there, the
condition b = 0 implies that the system there is simply:

™
)
T3
Ty

Wy =0

Since W, is invertible, the solution is » = 0. Now observe that, by definition of the
numbers r;, we have r; = a(2) for any i. Thus, we must have a = 0(2), and since we have
a = N/4, this gives N = 0(8), as desired. The proof in the case a = 0 is similar. O

In general, the full classification of all the possible 5 x 8 completions of a given 4 x N
partial Hadamard matrix is something quite difficult, and we have already seen this at
N = 8, where a careful study is needed, the result being as follows:

THEOREM 4.11. The two 4 X 8 partial Hadamard matrices, namely
A - (W4 W4) y B - (W4 K4)

both complete into 5 x 8 partial Hadamard matrices, with the solutions being those coming
from the lower rows of the following matrices, which are Hadamard:

Wy Wy Wy Wy Wy Ky Wy K,
Wy =W, K, —K, ’ Wy —K, Ky —Wy
This gives as well the higher completions, M x 8 with M = 6,7, 8.
Proor. This is something that we already know, from chapter 1. O
At N = 12 now, we have only one matrix to be studied, which is as follows, and with
at least 8 solutions to the completion problem, coming from the Paley matrix Pjs:

P = (W4 W4 K4)

Generally speaking, all this leads to quite complicated algebra and combinatorics. We
refer to Hall [49], Tto [53] and Verheiden [89] for more on the combinatorics of the PHM.
Finally, let us end this discussion with an elementary result, from [17]:

THEOREM 4.12. For a partial Hadamard matric H € M_1yxn(£1), with rows
Ry, ..., Ry_1 and columns C1,...,Cy, the following are equivalent:

(1) H is completable into a N x N Hadamard matriz.
(2) |det HY)| is independent from j, where HY) is obtained from H by removing C;.
(3) |det HV)| = NN271 for any i, where HY) is as above.

Moreover, if these conditions hold, the completion is obtained by setting

Hy; = (=1 N'""N2 det HO

with HY) being as above, obtained from H by removing the column C;.
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Proor. This follows from some basic linear algebra, the idea being as follows:
(1) <= (2). Consider the following vector, having integer entries:
Z; = (—1)7 det HY)
Our claim is that we have the following equality of vector spaces:
span(Ry, ..., Ry_1)*t = {\Z|]X € R}

Indeed, if we denote by H; the square matrix obtained from H by adding a first row
equal to R;, then we have the following computation, which proves our claim:

J

J

=0
But this gives (1) <= (2), since the existence of a completion is equivalent to the
fact that span(Ry, ..., Ry_1)* contains a vector with all entries having absolute value 1.

(1) = (3). Write ¢ = |det HY)| and let M € My(=£1) be the Hadamard matrix
completing H. The proof of (1) <= (2) above shows that the last row of M must be
the vector ¢~ 'Z. Also, since the matrix M € My(=+1) is Hadamard, we have:

| det M| = NN/2

Thus, it remains to compute this determinant by expansion with respect to the last
row, and the computation here gives:

N
det M = Y ¢ (=)"Y(=1) det HY - det HY)
7j=1

= (-1)"eN

But this means that we have ¢ = N™/2=! which proves the implication (1) = (3),
and also proves the last assertion of our theorem.

(3) = (2). This is something obvious, and so we are done. d

We will be back to the algebraic properties of the PHM on several occasions in this
book, but directly in the complex matrix case, or sometimes in the general root of unity
case, where more things can be said. In relation with the real case, of particular interest
will be the material in chapter 15 below, where, following [17], we will associate a quantum
semigroup of partial permutations of {1,..., N} to each such matrix, real or complex.
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4b. Counting results

Let us try now to count the partial Hadamard matrices H € My« (£1). This is an
easy task at M = 2, 3,4, where the answer is as follows:

PROPOSITION 4.13. The number of PHM at M = 2,3,4 is

#PHM,yy = 2V ( N%)

_ N N
A M =2 (N/4,N/4,N/4,N/4)

N
PHMy.y = 2V
# 4x N a+b2:]:w4 (a,, b7 b, a, b, a, a, b)

with the quantities on the right being multinomaial coefficients.

PrROOF. We use the structure results for the PHM in standard form at M < 4 found
above, which are as follows, with the numbers a, b € N satisfing a + b = N/4:

+ o+
H=|_+ -
~ ~~
N/2  N/2
+ o+ o+ o+
e
H=1 4 - 4+ -
~ ~— ~—
N/4 N/A4 N/A N/4
+ + + o+ 4+ 4+ o+ o+
+ + + + - - - -
H=|+ + - - + + - -

+ o= ===

R N N i N N
a b b a b a a b

But this gives the formulae in the statement, with the multinomial coefficients counting

the matrices having the first row consisting of 1 entries only, obtained by permuting the

columns of the above solutions, and with the 2 factors coming from this. O

In order to convert the above result into N — oo estimates, we will need the following
technical result regarding the multinomial coefficients, from Richmond-Shallit [75]:

THEOREM 4.14. We have the estimate

P _
Z N ~ kPN KD
Ny .o, N pF=1 (27 N)(k=D(p—1)

ni+...+ng=N
m the N — oo limit.
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PRrOOF. This is proved by Richmond and Shallit in [75] at p = 2, and the proof in
the general case, p € N, is similar, the idea being as follows:

(1) In order to do some analysis, we agree to use the convention z! = I'(z + 1) for
x > 0 real. Since the multinomial coefficient in the statement attains its maximum when
the numbers n; are all equal, it is natural to make a change of variables, as follows:

N
Observe that, since we have ny + ...+ ng = N, the numbers x4, ..., x; satisfy:
T1+...+x2,=0

(2) Let us first estimate, in terms of the numbers x1, . . ., 2%, the multinomial coefficient
in the statement. By using the Taylor formula log(1 + ) ~ y — y?/2, we obtain:

log log (N <1 + b ))
n = - el
i L /—N

o EjL kri  Kaf
8% TUN 2N

12

By multiplying by n;, this gives the following estimate:

N N N kx;,  k*z?

v/ N 2N
N N 2

12

Now by further substracting n;, we obtain the following estimate:

N N kx? N
n;logn; — n; ~ (?—l—\/ﬁxz) logz+ gl -7

(3) We are now ready to estimate the multinomial coefficient in the statement. By
summing over i, and using z; + ...+ z; = 0, the formula found above gives:

N k
Znilogni—nileog?—N—i—gZx?
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By using the Stirling formula n! ~ e*°8"="/27n, we obtain from this:
ny!...n,! >~ exp <Z n;logn; — nz> V2mng ...\ 21y,
N k 2N\ "
>~ exp (Nlogz—]\f—i—QZi: Z) <T)

- () e () (52

2

Thus, the multinomial coefficient in the statement is:

0= 6 ) (322

(2

= kNexp (——Zx) 27TN (1=k)/2k/2

(4) Raising now to the power p gives the following formula:

N
NkPN A 2 N (1— k:p/2kkp/2
(1) = (23

Getting now to what we want to do, the point is that, by using the above estimate for
the summands, we can estimate their sum by a multiple integral, as follows:

> ()

7’L1+...+7’Lk:N
N N k
—k)p . kp k
o~ /<,‘7’N(27T]\7)(1 2 k:k2/ / exp ——pzxf dny ...dng_q
0 23
= WNOrN) =R EENT

N N - k—1 2
kp s kp
X /0 ) exp - 2 ity E T dry...dxe_y
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(5) We are almost there. By doing the calculus, as explained in [75], this gives:

1—k
N p Yo kp . 2
3 ( > ~ BNRN) TR N'T xn Tk (k—p)
Ny ey N 2

1-k
_ kpNQN 1kpkk2p 1, 1k< P )2
(2r ) 2rN

kp—k lfk

= N2 N) R

LN kk(p—1)
- pkfl(Qﬂ-N)(kfl)(pfl)

Thus we have obtained the formula in the statement, and we are done. Il

The above formula is something very useful, that we will heavily use in what follows.
Getting back now to the PHM, we have the following result:
THEOREM 4.15. The probability for a random H € Myr«n(£1) to be a PHM is
2 16 512
Py ~ , Po~——— | P~
* T V2rN P ANy ' (2nN)

in the N € AN, N — oo limit.

PROOF. Since there are exactly 2% sign matrices of size N x M, the probability P,

for a random H € My «n(£1) to be a PHM is given by:

Py = _#PHMMXN

QMN

With this formula in hand, the result follows from Proposition 4.13, by using the
estimates for sums of multinomial coefficients from Theorem 4.14. O

4c. Asymptotic count

In their remarkable paper [37], de Launey and Levin were able to count the PHM, in
the asymptotic limit N € 4N, N — oo. Their method is based on:

PROPOSITION 4.16. The probability for a random H € Myn(£1) to be partial
Hadamard equals the probability for a length N random walk with increments drawn from

E = {(eiéj)i<j e & Zé\/l}

M
regarded as a subset of Zgz) to return at the origin.

PROOF. Indeed, with T'(e) = (e;€;)i<j, a matrix X = [e1,...,en| € Myxn(Zs) is
partial Hadamard precisely when T'(e;) + ...+ T'(exy) = 0. But this gives the result. O

As explained in [37], the above probability can be indeed computed, and we have:
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THEOREM 4.17. The probability for a random H € My n(£1) to be PHM is

9(M~1)?

pM ~
M

2

(27N)()
in the N € AN, N — oo limit.

PROOF. According to Proposition 4.16, we have:

1
Py = q(MT)N#{fb--waEE‘Z&:U}

1
- ¢M—DN Z 0x¢,,0
&1, ENEE
By using the Fourier inversion formula we have, with D = (A;)

1 .
Ssoe o = z</\,25i>d>\
0 = oD /[ D €

After many non-trivial computations, this leads to the result. See [37]. O

All this is quite interesting, because it provides a viable alternative to the HC prob-
lematics. To be more precise, after long decades of work on the HC, the conclusion that
emerges is that this is probably an analytic question, at least in the N >> 0 regime,
with the thing to be done being that of conjecturing something of type Cy =~ f(IV) about
the asymptotics of the number Cy of the N x N Hadamard matrices, with f(NN) being
some kind of known function, and then proving this conjecture, with C'y > 0 coming as
consequence. But, no one knows what the conjecture of type Cy ~ f(IN) should be.

In contrast to this, the work of de Launey and Levin [37] explained above puts us on
a clear track, in order to deal with such questions. Indeed, when enlarging the attention
to the partial Hadamard matrices H € Mjy;«n(£1), we do have their counting result,
at any M € N, and in the N — oo limit, as a non-trivial and rock-solid starting point,
and the problem is that of slowly fine-tuning their methods, as to get towards asymptotic
counting results in the square matrix case, M = N. But this is a quite tough mix of
probability and combinatorics, and no one managed so far to go beyond [37].

4d. Square submatrices

Following now [14], and some previous work of Koukouvinos, Mitrouli, Seberry [60]
and Szollési [82], let us discuss now another topic, namely the square submatrices of the
usual, square Hadamard matrices. We will see that all this is related, in a quite subtle
way, to the notion of almost Hadamard matrix (AHM), discussed in chapter 3. Let us
start with some basic linear algebra. We will need the following standard result:
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THEOREM 4.18. Any matriz D € Myn(R) can be written as
D=UT
with positive semidefinite T = v/D'D, and with orthogonal U € Oy. Moreover:
(1) If D is invertible, then U is uniquely determined, and we write:
U = Pol(D)

(2) If D = VAW with V,W being orthogonal and A being diagonal is the singular
value decomposition of D, then Pol(D) = VW".

Proor. All this is very standard, and can be found in any linear algebra book, one
method for instance being that of deducing (2), and then the whole result, from the
singular value decomposition theorem for the matrices D € My (R). O

We start analyzing the square submatrices of the Hadamard matrices. By permuting
rows and columns, we can always reduce the problem to the following situation:

DEFINITION 4.19. D € My(+£1) is called a submatriz of H € Mx(%1) if we have
A B
)
up to a permutation of the rows and columns of H. In this case we set:
r=size(A) =N —d

Observe that any D € Ms(+1) having distinct columns appears as a submatrix of Wy,
and that any D € Ms(+1) appears as a submatrix of Ws. In fact, we have:
PROPOSITION 4.20. Let D € My(£1) be an arbitrary sign matriz.
(1) If D has distinct columns, then D is as submatriz of Wy, with N = 2.
(2) In general, D appears as submatriz of Wy, with M = 24+,

PRroOF. This is something elementary, as follows:
(1) Set N = 2¢. If we use length d bit strings x,y € {0,1}¢ as indices, then:
(WN)xy = (_1)2xiyi

Let WN € Myxn(£1) be the submatrix of Wy having as row indices the strings of the
following type:
z;=1(0...010...0)
i N—i-1
Then for i € {1,...,d} and y € {0,1}%, we have:
(W )y = (=1)*
Thus the columns of Wy are the N elements of {£1}%, which gives the result.
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(2) Set R = 2l°%291 > @ Since the first row of W5 contains only ones, Wz @ Wy
contains as a submatrix R copies of Wy, in which D can be embedded, as desired. U

Let us go back now to Definition 4.19, and try to relate the matrices A, D appearing
there. The following result, due to Szoll6si [82], is a first one in this direction:

THEOREM 4.21. Assuming that a square matrix
A B
7= (e 3)
is unitary, with A € M,(C), D € My(C), then:

(1) The singular values of A, D are identical, up to |r — d| values of 1.
(2) det A =detU - det D, so in particular, | det A| = |det D|.

PROOF. Here is a simplified proof. From the unitarity of U we get:
A"A+C"C =1,
CC*+DD* =1,
AC* 4+ BD* = 0,44

(1) This follows from the first two equations, and from the well-known fact that the
matrices CC*, C*C have the same eigenvalues, up to |r — d| values of 0.

(2) By using the above unitarity equations, we have:
(A 0> B (A B) <I C’*)
¢ 1) \C D)\0 D*
The result follows then by taking determinants. U
We want to find a formula for the polar decomposition of D. Let us introduce:
DEFINITION 4.22. Associated to any A € M, (1) are the matrices
X4 = (VNI +VAA) " Pol(A)
Ya = (VNI +VAA)™!
depending on a parameter N.
Observe that, in terms of the polar decomposition A = V P, we have:
Xy = (VN+P) W
Yo = V(VN+P)'V!

The idea now will be that, under the assumptions of Theorem 4.21, the polar parts
of the matrices A, D appearing there should be related by a simple formula, with the
passage Pol(A) — Pol(D) involving the above matrices X4, Y.
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In what follows we will focus on the case where U € Ul is replaced by U = VNH
with H € My(+1) Hadamard. In the non-singular case, following [14], we have:

PROPOSITION 4.23. Assuming that a square matrix

H= <é g) € My(£1)

is Hadamard, with A € M,(£1) invertible, D € My(£1), and ||A|l| < VN, the polar
decomposition D = UT 1is given by the formulae
1
U=—=(D-F
)

where E = CX 4B and S = B'Y,B.

., T=+vNI,— S

PROOF. Since H is Hadamard, we can use the formulae coming from:
(A B) (At C’t) B (At Ot) (A B) B (N O)
C D)\B* DY) \B" D')J\C D) \0 N
We start from the singular value decomposition of A:
A = Vdiag(s;) X"
Here V, X € O, and s; € (0,||A[|]. From AA"+ BB' = NI, we get:
BB' = Vdiag(N — s?)V*
Thus, the singular value decomposition of B is as follows, with Y € Oy:

B =V (diag(x/N — 82) Opx—n)Y'

Similarly, from A'*A + C'C = I, we deduce the singular value decomposition for C,
the result being that there exists an orthogonal matrix Z € O, such that:

C—_7 (diag(ﬂ)) Xt

O(d—ryxr
From B!B + D'D = N1, we obtain:
D'D =Y (diag(s}) & Nlg—r))Y"
Thus the polar decomposition of D reads:
D = UY (diag(s;) ® VNI )Y
Let Z = UY. By using the orthogonality relation C A" + DB = 04,, we obtain:

7 (d’iag(si N — 33)) _z (diag(siM))

O(d—r)xr O(d—ryxr
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From the assumptions of our theorem, we have the following inequality:

si\y/ N — s >0

Thus Z'Z = I, ® Q, for some orthogonal matrix Q € O,. Plugging Z = Z(I, ® Q) in
the singular value decomposition formula for C'; we obtain:

C = —2Z(I, Q) (diag(M)) Xt

O(d—r) X7

_ g <diag(M)) Xt

B O(d—r)xr
To summarize, we have found V, X € O, and Y, Z € O, such that:
A =Vdiag(s;) X"
B =V (diag(y/N = s7) Orxa—r)Y"
C—_7 (diag(\/N - sf)) Yt

O(d—ryxr
D = Z(diag(s:) & VNIg_)Y"
Now with U, T, E, S defined as in the statement, we obtain:
U = ZYy?
E = Z(diag(V'N — s;) @ 04_,)Y"
VAIA = Xdiag(s;) X"
(VNI + VAIA)™ = Xdiag(1/(VN + 5,)) X"
X4 = Xdiag(1/(VN + )V
CXAB = Z(diag(V'N — s;) ® 04_,)Y"
Thus we have E = CX 4B, as claimed. Also, we have:
T = Y(diag(s;) ® VNI,_,)Y"
S = Y(diag(V'N — s;) ® 04_,)Y"
AAt = Vdiag(s;)V*
Yy = Vdiag(1/(V'N + s;))V!
B'Y, B = Y(diag(V'N — ;) @ 0q4_,)Y"
Thus, we have as well S = B!Y,B, as claimed, and we are done. O

Observe that, in the above statement, in the case where the size of the upper left block
satisfies r < v/ N, the condition ||A|| < v/ N is automatically satisfied. Our claim now is
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that all this is related to the notion of almost Hadamard matrix, from chapter 3. To be
more precise, still following [14], let us introduce the following notion:

DEFINITION 4.24. A sign matriz S € My(£1) is called an almost Hadamard sign
pattern (AHP) if it appears as
Sij = sgn(Hy)
for a certain almost Hadamard matriz H € My (R).

Observe that, due to the theory in chapter 3, if a sign matrix S is an AHP, then there
exists a unique almost Hadamard matrix H such that S;; = sgn(H;;), namely:

H =V NPol(8)

Getting back to Proposition 4.23, let us try to find out when D is AHP. For this
purpose, we must estimate the quantity ||E||« = max;; |E;;|, and we have here:

PROPOSITION 4.25. Assuming that a matrix

H= (é g) € My(+1)

is an Hadamard matriz, with A € M,.(£1), D € My(£1) and r < d, then

Pol(D) = \/LN(D —E)

with E satisfying:
(1) [|1E||s < -2 when A is Hadamard.

— VrtVN
(2) ||Elloo < 5255 if 12 < N, with ¢ = ||Pol(A) = 2|u.

r2 .
(3) [|Eoo < 20V yrp2 < N,

PrRoOOF. We use the basic fact that for two rectangular matrices which are multipliable,
X € M,y (C) and Y € M,,,(C), we have the following estimate:

XY loo < 71X oY ]loo

Thus, according to Proposition 4.23, we have:
1Ells = |CXaB[s
< 210 ool 1 X allool 1Bl

= || Xallx

(1) If A is Hadamard, AA" = r1,, Pol(A) = A/+/r and thus:

At

Xa = (VNI L)yt —

A ( T+\/FT') \/’I_"
At

r+vrN
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We therefore obtain from this:

1
||XA||OO =

r++rN

But this gives the result.
(2) According to the definition of X4, we have:
X4 = (VNI + VALA) I Pol(A)!
= (NI, — A'A)"Y(V' NI, — VAL A) Pol(A)!
= (NI, — A'A)H(V/NPol(A) — A)!
We therefore obtain the following estimate:

1Xalloo < 7l[(NT; = A"A) 7! || [VNPOI(A) = Al
rc

-1
=5 L

Now by using ||A*Al|., < r, we obtain:

I(=50) Il = R

Thus we have the following estimate:

1 Xalloo < =

But this gives the result.
(3) This follows from (2), because:

1
¢ <||Pol(A)|loo + |A/VN||oo <1+ ——
< [[Pol(A)]| + [[A/V N| N

The proof is now complete.

Following [14], we can now state and prove a main result, as follows:
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THEOREM 4.26. Assume that a matrix
A B
w=(c 1)
is Hadamard, with A € M,(£1), H € My(%1).
(1) If A is Hadamard, and N > r(r — 1)?, then D is AHP.
(2) If N > §($ + Va2 + 4)%, where x = r||Pol(A) — %Hoo, then D is AHP.
(3) If N > (r + /12 +8)%, then D is AHP.
ProoOF. This follows from the various estimates that we have, as follows:

(1) This follows from Proposition 4.25 (1), because:

\/FT—}-—\/T/N<1 <~ 7"<1—|'\/N/7'

— r(r—-1?*<N
(2) This follows from Proposition 4.25 (2), because:

r2cv/N
N — 2

<1 <= N-—7r%/N>?
—  (2VN —7r%)? > r'c? + 4r?
Indeed, this is equivalent to:

WN > rlctrVric2 +4
= r(z+vVa2+4)

Here the value of z is as follows:

Poita) - =

r=rc=r
VN
(3) This follows from Proposition 4.25 (3), because:
r2(1 4+ +/N)

— T 21 = N-r*VN>2?
N —r2
— (2VN =% >t 4 82
Indeed, this is equivalent to:

VN > 12 +1rvVr2 +8

But this gives the result. U
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As a technical comment, for A € M, (+1) Hadamard, Proposition 4.25 (2) gives:
VN [ 1 1\  ryrN—1r?
N—r2\\r N/  N-—r2

Thus ||E||e < 1 for N > r3 which is slightly weaker than Theorem 4.26 (1).

1B <

In view of the results above, it is convenient to make the following convention:
DEFINITION 4.27. We denote by {x}mxn € Mpmxn(R) the all-x matriz, and by

11 ... Ty

k1 FE) (mapeeesmi) x (i)

the matriz having all-x;; rectangular blocks X;; = {%‘j}mimj € My xn, (R), of prescribed
size. In the case of square diagonal blocks, we simply write {z}, = {x},xn and:

11 ... X1k r11 ... X1k
Thk oo Tkk N1, N Tkl oo Tk (N1 ) X (N1 5005k

Modulo equivalence, the 1 matrices of size r = 1,2 are as follows:

+ + + +
(+)(1) ’ ("’ _>(2) ’ (+ +)(2/)

In the cases (1) and (2) above, where the matrix A is invertible, the spectral properties
of their complementary matrices are as follows:

THEOREM 4.28. For the N x N Hadamard matrices of type
+ + + +

+ + + - + -
+ DJyy 7 |t + Dw Do
+ — Dy Dn @

the polar decomposition D = UT with

1
U:ﬁ(D—E) , T=+VNI-S

15 given by the following formulae:

2 1 1
Em = {7, - P =5 AN { }
(1) {1+\/N}N71 2) 2+V2N L -1 N/2—1,N/2—1

2 10
Suy = { % ;o So) == { }
{1+x/N}N_1 (2 V2+ VN 10 1 NN
In particular, all the matrices D above are AHP.
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PrOOF. For A € M,(+1) Hadamard, the quantities in Definition 4.22 are:

At
Xy=———
4 r+vrN
I
Y4

G

These formulae follow indeed from the following equalities:

AA' = A'A =11,

Pol(A) = A/\/r

(1) Using the notation introduced in Definition 4.27, we have here:

Bay = {1}ixn-1

Since the matrix Ay = [+] is Hadamard we have:

1
Xaw =Yaw = 7775
We therefore obtain that:

1
Eqy = 1+\/N{1}N71><1[1]{1}1><N71
1
ST, S

Similarly, we obtain that:

1
S = Itvixi{lhien—
(1) 1+\/N{}N11{}1N1
1
= 1ty
5y

(2) Using the orthogonality of the first two rows of H(s), we find that the matrices Dy

and Dy have size N/2 — 1. Since since the matrix Ay = [I ¥] is Hadamard we have:
A
Xag)
2+ V2N
I
Yae) ;
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But this gives the following formula:
E)

B 1 {1 1 } (1 1 ) {1 1 }

B 2++v2N |1 —1 (N/2—1,N/2—1)x(1,1) 1 -1 1 -1 (1,1)x(N/2—1,N/2—1)
B 2 {1 1 }

24N |1 N/2—-1,N/2-1

Similarly, we obtain the following formula:
Se2)

B 1 {1 1} {1 1}
V2+vN 1 —1 (N/2—1,N/2—1)x(1,1) 1 -1 (1,1)x(N/2—1,N/2—1)

B 2 {1 0}
V2+vN |0 1 N/2-1,N/2—1

Thus, we have obtained the formulae in the statement. U

We refer to [14] for more on all the above.

4e. Exercises
Here is a first exercise, in connection with the PHM:
EXERCISE 4.29. Find the almost PHM in the cases M =1, 2.

To start with, there is some differential geometry to be done here, in analogy with the
differential geometry computations done in chapter 3.

EXERCISE 4.30. Work out the asymptotic count for the 5 x N PHM.

To be more precise, the problem here is that of completing the M = 5 work that we
started above, and recovering from this the de Launey-Levin formula, at M = 5.

EXERCISE 4.31. Write down the axioms and basic theory of the AHP.

To be more precise, we know from chapter 3 the axioms and basic theory of the AHM,
and the problem is that of converting that material in AHP terms.
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Beulah Land, I'm longing for you
And some day on thee I'll stand
There my home shall be eternal
Beulah Land, sweet Beulah Land



CHAPTER 5

Complex matrices

5a. Basic theory

We have seen that the Hadamard matrices H € My(+1) are very interesting objects.
In what follows, we will be interested in their complex versions:

DEFINITION 5.1. A complex Hadamard matrix is a square matriz whose entries belong
to the unit circle in the complex plane,

H e My(T)
and whose rows are pairwise orthogonal, with respect to the scalar product of CV.

Here, and in what follows, the scalar product is the usual one on C¥V, taken to be
linear in the first variable and antilinear in the second one:

As basic examples of complex Hamadard matrices, we have the real Hadamard ma-
trices, H € My(=%1), which have sizes N € {2} U4N. Here is now a new, motivating

example, with w = €2™/3, which appears at the forbidden size value N = 3:
1 1 1
FF=[1 w w?
1 w? w

And here is another example, which appears at N = 4, and whose combinatorics is
different from the one of the unique 4 x 4 real Hadamard matrix, Wy ~ Kjy:

1 1 1 1
1 i -1 —i

Fy = 1 -1 1 -1
1 —i =1

We will see that there are many other examples, and in particular that there are such
matrices at any N € N, which in addition can be chosen to be circulant. Thus, the HC
and CHC problematics will dissapear in the general complex setting. And we will also
see that many other questions about the real Hadamard matrices H € My(%£1) become
far more clear, and sometimes even solvable, when passing to the complex case.

107
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Before anything, however, let us recommend some reading. Although the field of
complex numbers C is something very familiar in mathematics, and there are plenty of
good reasons for sometimes using it, instead of the field of real numbers R, in what
concerns the matrices, things are more tricky. Why, after all, looking at My (C)?

The answer to this question comes from physics, and more specifically from quantum
mechanics. Remember Newton, Leibnitz and others who started talking about functions,
derivatives, integrals, and all sorts of other things, that we learn now in 1st year at the
university, motivated by classical mechanics? Well, pretty much the same happened with
Heisenberg, Schrodinger, Dirac and others, who all of the sudden started to talk about
complex matrices, motivated by quantum mechanics. And with these complex matrices
being now part of the mathematical landscape too, starting with the 3rd year or so.

So, quantum mechanics. This is, and we repeat, something that you need to know
a bit, in order to love the complex matrices, and appreciate the remainder of this book.
Standard places for learning it are the books of Feynman [43], Griffiths [45], Weinberg
[95]. There are some delightful good old books as well, if you prefer, such as Dirac [38],
von Neumann [91], Weyl [96]. And for more fancy stuff, if you're really into action,
teaching you how to win a war by totally paralyzing the enemy, with a powerful quantum
computer, go with Bengtsson-Zyczkowski [21], Nielsen-Chuang [68], Watrous [94].

Getting back now to the complex Hadamard matrices, although these originate in a
1962 paper by Butson [28], motivated by pure mathematics, their study only really took
off in the 90s, under the influence of people like Haagerup [46], Jones [56], Popa [74],
all mathematicians interested in quantum mechanics. Later on physicists joined too, of
course. And so again, conclusion to this, to be kept in mind: quantum mechanics.

In what follows we will take Definition 5.1 as it is, as a nice and natural mathematical
definition, which is fully motivated, mathematically speaking, by the few remarks made
afterwards. Let us start our study of the complex Hadamard matrices by extending some
basic results from the real case, from chapter 1. First, we have:

PROPOSITION 5.2. The set formed by the N x N complex Hadamard matrices is the
real algebraic manifold
Xy = My(T) NV NUy

where Uy is the unitary group, the intersection being taken inside My(C).

PROOF. Let H € My(T). Then H is Hadamard if and only if its rescaling U = H/v/N
belongs to the unitary group Uy, and so when H € Xy, as claimed. O

We should mention that the above manifold X, while appearing by definition as an
intersection of smooth manifolds, is very far from being smooth. We will be back to this,
later on. As a basic consequence now of the above result, we have:
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PROPOSITION 5.3. Let H € My(C) be an Hadamard matriz.
(1) The columns of H must be pairwise orthogonal.
(2) The matrices H', H, H* € My(C) are Hadamard as well.

PROOF. We use the well-known fact that if a matrix is unitary, U € Uy, then so is
its complex conjugate U = (Uj;), the inversion formulae being as follows:
Uvr—u-t ., ut=0t
Thus the unitary group Uy is stable under the following operations:
Uu-U" , U—-U , U—=U"
It follows that the algebraic manifold X constructed in Proposition 5.2 is stable as

well under these operations. But this gives all the assertions. U

Let us introduce now the following equivalence notion for the complex Hadamard
matrices, taking into account some basic operations which can be performed:

DEFINITION 5.4. Two complex Hadamard matrices are called equivalent, and we write
H ~ K, when it is possible to pass from H to K wvia the following operations:

(1) Permuting the rows, or permuting the columns.
(2) Multiplying the rows or columns by numbers in T.

Also, we say that H is dephased when its first row and column consist of 1 entries.

The same remarks as in the real case apply. First of all, we have not taken into
account the results in Proposition 5.3 when formulating the above definition, because the
operations H — H' H, H* are far more subtle than those in (1,2) above.

Regarding the equivalence, there is a certain group G acting there, made of two copies
of Sy, one for the rows and one for the columns, and of two copies of T, once again one
for the rows, and one for the columns. It is possible to be a bit more explicit here, with
a formula for G and so on, but we will not need this, in what follows next.

Observe that, up to the above equivalence relation, any complex Hadamard matrix
H € My(T) can be put in dephased form. Moreover, the dephasing operation is unique, if
we allow only the operations (2) in Definition 5.4, namely row and column multiplications
by numbers in T. In what follows, “dephasing the matrix” will have precisely this meaning,
namely dephasing by using the operations (2) in Definition 5.4.

Regarding analytic aspects, once again in analogy with the study from the real case,
we can locate the complex Hadamard matrices inside My (T), as follows:
THEOREM 5.5. Given a matric H € My(T), we have
|det(H)| < NN/2
with equality precisely when H is Hadamard.
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PROOF. By using the basic properties of the determinant, as in the real case, we have
indeed the following estimate, valid for any vectors Hy,..., Hy € TV:

\det(Hy,..., Hy)| < ||Hi|| % ... x ||Hyl|

= (VN)¥

Moreover, again as in the real case, the equality situation appears precisely when our
vectors Hy, ..., Hy € TV are pairwise orthogonal, and this gives the result. Il

From a “dual” point of view, the question of locating Xy inside v NUy, once again
via analytic methods, makes sense as well, and we have here the following result:

THEOREM 5.6. Given a matriz U € Uy we have
U]l < NVN
with equality precisely when H = /NU is Hadamard.
PRrOOF. We have indeed the following estimate, valid for any U € Uy:

Ul = > |Ul
i

1/2
< N(Z|Uij’2>
i
— NVN

The equality case holds when |U;;| = VN, for any i,j. But this amounts in saying
that the rescaled matrix H = +/NU must satisfy H € My(T), as desired. U

The above Cauchy-Schwarz estimate can be improved with a Holder estimate, the
conclusion being that the rescaled Hadamard matrices maximize the p-norm on Uy at
any p € [1,2), and minimize it at any p € (2, 00]. We will be back to this.

5b. Fourier matrices

At the level of the examples now, we have the following basic construction:

THEOREM 5.7. The Fourier matriz, Fy = (w”) with w = e*™/N | which in standard

matriz form, with indices i,5 =0,1,..., N — 1, 1s as follows,
1 1 1 1
1w w? oo wNT
Fy=|1 w? w w2(N-1)
1 w]\'f—l w2(J'\7—1) w(N—1)2

is a complex Hadamard matriz, in dephased form.
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PROOF. By using the standard fact that the averages of complex numbers correspond
to barycenters, we conclude that the scalar products between the rows of Fy are:

<Ry, Ry> = Zw“jw_bj

J

= 3 e

J

= Naab
Thus Fly is indeed a complex Hadamard matrix. As for the fact that Fiy is dephased,
this follows from our convention ¢,7 =0,1,..., N — 1, which is there for this. Il

As an obvious consequence of the above result, there is no analogue of the HC in the
complex case. We will see later on, in chapter 9 below, that the Fourier matrix Fly can
be put in circulant form, so there is no analogue of the CHC either, in this setting. As a
first classification result now, in the complex case, we have:

PROPOSITION 5.8. The Fourier matrices Fs, F3, which are given by

1 1 1
Fy = bl . B=11 w w?
1 _]_ 2
1 w w
with w = €2™/3 are the only Hadamard matrices at N = 2,3, up to equivalence.

PROOF. The proof at N = 2 is similar to the proof from the real case, from chapter
1. Indeed, given H € My(T) Hadamard, we can dephase it, as follows:

a b 11 11
¢ d) 7 \ae bvd) 7 \1 abed

Thus, we obtain by dephasing the matrix F5. Regarding now the case N = 3, consider
an Hadamard matrix H € M;5(T), assumed to be in dephased form:

1 11
H=11 z y
1 2z t
The orthogonality conditions between the rows of this matrix read:
(1L2) : z4+y=-1
(1L3) : z+4+t=-1
(2L3) : zz4yt=-1

In order to process this, consider an arbitrary equation of the following type:

p+tq=-1 , pqeT
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This equation tells us that the triangle having vertices at 1, p, ¢ must be equilateral,
and so that we must have {p, ¢} = {w,w?}, with w = €2>"/3. By using this fact, for the
first two equations, we conclude that we must have:

{x,y} = {w,wQ} ) {Zat} = {w7w2}
As for the third equation, this gives x # z. Thus, H is either the Fourier matrix F3,
or the matrix obtained from Fj by permuting the last two columns, and we are done. [J

In order to deal now with the case N = 4, we already know, from our study in the
real case, that we will need tensor products. So, let us formulate:

DEFINITION 5.9. The tensor product of complex Hadamard matrices is given, in double
indices, by (H @ K )iqjb = HijKu. In other words, we have the formula
HyK ... HiyK
H® K= : :
HynK ... HyuK

by using the lexicographic order on the double indices.

Here the fact that H ® K is indeed Hadamard comes from the fact that its rows R;,
are pairwise orthogonal, as shown by the following computation:

<Ria7ch> = Z b Hk] cb

:Z%%ZM@
J b

- M(Lk . N§ac
= MN(Sia,kc

In order to advance now, our first task will be that of tensoring the Fourier matrices.
We have here the following statement, refining and generalizing Theorem 5.7:

THEOREM 5.10. Given a finite abelian group G, with dual group G = {x: G — T},
consider the Fourier coupling Fg : G X G — T, given by (i, x) — x(i).

(1) Via the standard isomorphism G ~ G, this Fourier coupling can be regarded as a
square matriz, Fo € Mq(T), which is a complex Hadamard matriz.

(2) In the case of the cyclic group G = Zy we obtain in this way, via the standard
identification Zy = {1,..., N}, the Fourier matriz Fy.

(3) In general, when using a decomposition G = Zy, X ... X Ly, the corresponding
Fourier matriz s given by Fo = Fn, @ ... ® Fy, .

Proor. This follows indeed from some basic facts from group theory:
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(1) With the identification G ~ G made our matrix is given by (Fa)iy = x(7), and the
scalar products between the rows are then, as desired:

<Ry, R;> = > x(i)x(j)

= > x(i—j)

= |G| -6y
(2) This follows from the well-known and elementary fact that, via the identifications
Zy = Zn = {1,..., N}, the Fourier coupling here is as follows, with w = e2™/":
(i, 5) = w?

(3) We use here the following well-known formula, for the duals of products:
AxK=HxK

At the level of the corresponding Fourier couplings, we obtain from this:
Fpxk = Fn ® Fk

Now by decomposing G into cyclic groups, as in the statement, and by using (2) for
the cyclic components, we obtain the formula in the statement. U

As a first application of the above result, we have:

PropPoOSITION 5.11. The Walsh matriz, Wy with N = 2", which is given by

1 1\®"
W= (i 1)

is the Fourier matriz of the finite abelian group Ky = Z%.

Proor. We know that the first Walsh matrix is a Fourier matrix:
Wy = Fy = Fk,
Now by taking tensor powers we obtain from this that we have, for any N = 2™:
Wy =W = Ff?;‘ = Fgp = Fiy
Thus, we are led to the conclusion in the statement. O

By getting back to classification, we will need the following result of Dita [39]:

THEOREM 5.12. If H € My/(T) and K € My(T) are Hadamard, then so are the
following two matrices, for any choice of a parameter matric Q € My n(T):
(1) H ®Q K e MMN(T), given by (H ®Q K)ia,jb = Qininab'
(2) HQ® K € MMN(T), gz’ven by (HQ® K)m,jb = QjaHinab'
These are called right and left Dita deformations of H ® K, with parameter Q).
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PROOF. These results follow from the same computations as in the usual tensor prod-
uct case, the idea being that the ) parameters will cancel:

(1) The rows R;, of the matrix H ®¢ K are indeed pairwise orthogonal, because:
< Rijg, Rpe > = Z QinHijKa - QuuHij Ko
jb

= Mdzk Z Kabkcb
b

= Mdzk : Ngac
- MN(Sik,ac

(2) The rows L;, of the matrix Ho® K are orthogonal as well, because:
< Liaa ch > = Z QjaHinab : C?jc]f[kj}?cb
jb

= N(SacZHinkj
J
Noge - Moy,
= MNéik,ac

Thus, both the matrices in the statement are Hadamard, as claimed. Il

As a first observation, when the parameter matrix is the all-one matrix I € M/, v (T),
we obtain in this way the usual tensor product of our matrices:

Hor K=H®K=H®K

As a non-trivial example now, let us compute the right deformations of the Walsh
matrix W, = F, ® Fy, with arbitrary parameter matrix @ = (? 7). We have:

1 1 1 1
r S
p q P g
_|p ¢ » —q
r S —-r —S
r —s -r S

This follows indeed by carefully working out what happens, by using the lexicographic
order on the double indices, as explained in chapter 1. To be more precise, the usual
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tensor product Wy = F, ® F, appears as follows:
ia\jb 00 01 10 11

00 1 1 1 1
Wi=1| o 1 -1 1 -1
10 1 1 -1 -1

11 1 -1 -1 1

The corresponding values of the parameters ();;, to be inserted are as follows:

ia\jb 00 01 10 11

(Q 'b) — 00 QOO QOI QOO QOI
' 01 QOO C201 QOO C201
10 QlO Qll QlO Qll

11 QlO Qll QlO Qll

With the notation ¢ = (2 ¢), this latter matrix becomes:
ia\jb 00 01 10 11

| %0 P q p q
(sz) 01 P qg p q
10 r s r s

11 r s r s

Now by pointwise multiplying this latter matrix with the matrix W, given above, we
obtain the announced formula for the deformed tensor product F» ®¢q F5.

As for the left deformations of Wy = Fy ® F3, once again with arbitrary parameter
matrix = (? ¢), these are given by a similar formula, as follows:

1 1 1 1
Foo®@ Iy = (1 _1) b g ®(1 _1)
r s

p p r T
q —q s —sS
p p —-r -r
q —q —S S
Observe that this latter matrix is transpose to Fy ®¢g Fy. However, this is something
accidental, coming from the fact that Fy, and so W, as well, are self-transpose.

With the above constructions in hand, we have the following result:
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THEOREM 5.13. The only complex Hadamard matrices at N = 4 are, up to the stan-
dard equivalence relation, the matrices

1 1 1 1
1 -1 1 -1
S __
Iy = 1 s -1 —s
1 —s -1 s

with s € T, which appear as right Dita deformations of Wy = Fy, @ Fy. Moreover,
Fy~F°~F; ~F[°
so we can assume, up to equivalence, that we have s = e with t € [0, 7/2].
PROOF. There are several things to be done here, the idea being as follows:

(1) First of all, the matrix F} is indeed Hadamard, appearing from the construction
in Theorem 5.12, assuming that the parameter matrix Q € My (T) is dephased:

o (1)

Observe also that, conversely, any right Dita deformation of W, = F;, ® F3 is of this
form. Indeed, if we consider such a deformation, with general parameter matrix Q = (2 ?)
as above, by dephasing we obtain an equivalence with F}', where s’ = ps/qr:

P q p q 1 1 1 1
p —q p —q N 1 -1 1 -1
r s —-r —s r/p s/q -—r/p —s/q
ro—s —r s r/p —=s/q —r/p s/q
1 1 1 1
N 1 -1 1 -1
1 ps/qr —1 —ps/qr
1 —ps/qr —1 ps/qr

(2) Summarizing, in what regards the first assertion, we must prove that any complex
Hadamard matrix H € M,(T) is equivalent to one of the matrices F;. But this follows by
using the same arguments as in the proof from the real case, from chapter 1, at N = 4,
and from the proof of Proposition 5.8. Indeed, let us first dephase our matrix:

—_ =
@ Qe
>0 O
S S\ O
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We use now the fact, coming from plane geometry, that the solutions z,y, z,t € T of
the equation x +y + z +t = 0 are as follows, with p,q € T:
{l’, Y, z, t} = {p7 q,—D, _Q}

In our case, we have 1 +a + d+ g = 0, and so up to a permutation of the last 3 rows,
our matrix must look at follows, for a certain s € T:

1 1 1 1
1 -1 b ¢
H= 1 s e f
1 —s h 1

(3) In the case s = £1 we can permute the middle two columns, then repeat the same
reasoning, and we end up with the matrix in the statement.

(4) In the case s # +1 we have 1 +s+e+ f = 0, and so —1 € {e, f}. Up to a

permutation of the last columns, we can assume e = —1, and our matrix becomes:
11 1 1
1 -1 b ¢
H = 1 s =1 —s
1 —s h 1

Similarly, from 1 — s+ h + 14 = 0 we deduce that —1 € {h,i}. In the case h = —1 our
matrix must look as follows, and we are led to the matrix in the statement:

11 1 1
1 -1 b ¢
i = 1 s =1 —s
1 —s =1 1
As for the remaining case i = —1, here our matrix must look as follows:
11 1 1
1 -1 b ¢
= 1 s -1 —s
1 —s h -1
We obtain from the last column ¢ = s, then from the second row b = —s, then from
the third column h = s, and so our matrix must be as follows:
11 1 1
- 1 -1 —s5 s

1 s -1 —s
1 —s s -1
But, in order for the second and third row to be orthogonal, we must have s € R, and
so s = £1, which contradicts our above assumption s # +1.
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(5) Thus, we are done with the proof of the main assertion. Regarding now the second
assertion, observe first that by permuting the last two rows we have:

1 1 1 1 1 1 1 1
s |t =11 41 1 -1 1 1|
Fy = 1 s -1 —s| 7|1 =s =1 s =Fy
1 —s -1 s 1 s -1 -—s

Also, by starting with F; and multiplying the last three rows by —1,s, —s, then
intechanging the first two columns, and the last two columns, we have:

11 1 1 11 1 1 11 1 1
s |1 -1 1 -1 -1 1 -1 1 1 -1 1 —-1|
Fi=l1 s 21 5|7 s 1 = 1|71 s o1 —s|TH
1 -5 -1 5 —s 1 s -1 1 —s =1 s
Thus, we are led to the final conclusion in the statement too. Il

As a comment here, Theorem 5.13 does not close the discussion at N = 4, because
we would still like to prove that the matrices F); are non-equivalent, up to identifying
{s,—s, 8, —5}. However, this is something undobale with bare hands, so we must trick.
To be more precise, we would like to have an invariant which distinguishes the matrices
F, and a natural candidate here is the “complex glow”, which should be by definition
the law over the equivalence class of the following quantity, called excess:

E(H)=) H,

We will discuss this later, in chapters 10-11, but as an advertisement for the material
there, let us mention that the quantities to look at are the moments [ |E|*, which are
Laurent polynomials in s € T, and with p = 3 doing the job. More on this later.

5c. Haagerup theorem

At N = 5 now, the situation is considerably more complicated, with Fj being the only
matrix. The key technical result here, due to Haagerup [46], is as follows:

PROPOSITION 5.14. Given an Hadamard matrix H € Ms(T), chosen dephased,
1 11

— = =
* ¥ L Q
¥ ¥ o8
P
* XK X X =

the numbers a,b, z,y must satisfy the equation (x — y)(x — ab)(y — ab) = 0.



5C. HAAGERUP THEOREM 119

PROOF. This is something quite surprising, and tricky, the proof in [46] being as
follows. Let us look at the upper 3-row truncation of H, which is of the following form:

11 1 11
H=1[1a z p q
1y b r s

By using the orthogonality of the rows, we have:
(I+a+z)(1+b+7)(1+ay+bx) =—p+q)(r+s)(pr+qs)
On the other hand, by using p,q,r, s € T, we have:

P+q)(r+s)(pr+qgs) = (r+pgs+pgr+s)(r+53)
1+ pgrs + pq + 7s + 15+ pg + pqrs + 1
= 2Re(1+ pGg+ 15+ pqrs)

2Re[(1 + pq)(1 + 73)]

We conclude that we have the following formula, involving a, b, z, y only:
(I+a+2)(14+b0+7)(1+ay+bx) eR

Now this is a product of type (1 4 a)(1 4 8)(1 + 7), with the first summand being
1, and with the last summand, namely afv, being real as well, as shown by the above
general p,q,r, s € T computation. Thus, when expanding, and we are left with:

(a+2x)+ (b+7) + (ay +bx) + (a+2)(b+7)
+ (a+x)(ay +bz) + (b+y)(ay + bx) € R

By expanding all the products, our formula looks as follows:

a+x+b+7y+ay+ bz +ab+ ay + bz + xy
+ 1+abz +ary+b+aby+7+a+bry R

By removing from this all terms of type z + z, we are left with:
ab + xy + ab¥ + aby + axy + bzy € R

Now by getting back to our Hadamard matrix, all this remains true when transposing
it, which amounts in interchanging x <+ y. Thus, we have as well:

ab + zy + aby + abx + axy + bzy € R
By substracting now the two equations that we have, we obtain:

xy — Ty +ab(z — y) +ab(y —z) € R
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Now observe that this number, say Z, is purely imaginary, because Z = —Z. Thus
our equation reads Z = 0. On the other hand, we have the following formula:

abryZ = abz® —aby® + a*b*(y — x) + 2y(y — 1)
= (y—2)(a®b* + zy — ab(z +y))
= (y—=)(ab—z)(ab—y)

Thus, our equation Z = 0 corresponds to the formula in the statement. U

We are led in this way to the following theorem, also from Haagerup [46]:

THEOREM 5.15. The only Hadamard matriz at N = 5 is the Fourier matrix,

1 1
1 w
F5 = 1 U)Q
1 wd
1 wt
with w = /5

1 1
w? wt
w w?
w* w?
w?  w

, up to the standard equivalence relation for such matrices.

PROOF. Assume that have an Hadamard matrix H € M;5(T), chosen dephased, and
written as in Proposition 5.14, with emphasis on the upper left 2 x 2 subcorner:

1

I
— e e
* ¥ L Q

1

¥ ¥ 8K

* K ¥ X =

* % K X =

(1) We know from Proposition 5.14, applied to H itself, and to its transpose H' as
well, that the entries a, b, z, y must satisfy the following equations:

(a—0)(a—zy)(b—zy) =0

(z —y)(z —ab)(y — ab) =0
Our first claim is that, by doing some combinatorics, we can actually obtain from this
a =0b and x =y, up to the equivalence relation for the Hadamard matrices:

11
1 a
H~ |1 x
1 x
1 =%

1

¥ ¥ Q@ 8

1

* % *x X

1

* % X X

Indeed, the above two equations lead to 9 possible cases, the first of which is, as
desired, a = b and = = y. As for the remaining 8 cases, here again things are determined
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by 2 parameters, and in practice, we can always permute the first 3 rows and 3 columns,
and then dephase our matrix, as for our matrix to take the above special form.

(2) With this result in hand, the combinatorics of the scalar products between the
first 3 rows, and between the first 3 columns as well, becomes something which is quite
simple to investigate. By doing a routine study here, and then completing it with a study
of the lower right 2 x 2 corner as well, we are led to 2 possible cases, as follows:

11111 11111

1 a b c d 1 a b cd

H~11 0 a d c , H~ 11 b a d c

1 ¢ d a b 1 ¢ d b a

1 d c b a 1 d c ad

(3) Our claim now is that the first case is in fact not possible. Indeed, we must have:

at+btctd = —1
2Re(ab) + 2Re(cd) = —1
2Re(ac) + 2Re(bd) = —1
2Re(ad) + 2Re(be) = —1

Now since |Re(z)| < 1 for any = € T, we deduce from the second equation that:
Re(ab) < 1/2

In other words, the arc length between a, b satisfies:
6(a,b) > /3

The same argument applies to ¢, d, and to the other pairs of numbers in the last 2
equations. Now since our equations are invariant under permutations of a, b, ¢, d, we can
assume that a, b, ¢, d are ordered in this way on the unit circle, and by the above, separated
by > 7/3 arc lengths. But this tells us that we have the following inequalities:

O(a,c) >27/3 , O(b,d) > 2m/3
These two inequalities give the following estimates:
Re(ac) < —1/2 , Re(bd) < —1/2
But these estimates contradict the third equation. Thus, our claim is proved.

(4) Summarizing, we have proved so far that our matrix must be as follows:

11111
1 a b ¢ d
H~11 b a d ¢
1 ¢ d b a
1 d c a b
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We are now in position of finishing. The orthogonality equations are as follows:

at+b+c+d = -1
2Re(ab) + 2Re(cd) = —1
ac+cb+bd+da = —1
The third equation can be written in the following equivalent form:
Re[(a+b)(c+d)] = -1
Im[(a—=0b)(c—d)] = 0
By using now a,b,c,d € T, we obtain from this:
ZJ_FZ ciR | ij € iR

Thus we can find s, € R such that:
a+b=is(a—0b) , c+d=1it(c—d)

By plugging in these values, our system of equations simplifies, as follows:

(a+b)+ (c+d) = -1
la+0>+lc+d? = 3
(a+b)(c+d) = —1

Now observe that the last equation implies in particular that we have:
la+0b? |e+df? =1
Thus |a + b/, |c + d|*> must be roots of the following polynomial:
X2 —3X+1=0
But this gives the following equality of sets:

{la+], |c+d|}:{\/52+1, */52‘1}

This is good news, because we are now into 5-th roots of unity. To be more precise,
we have 2 cases to be considered, the first one being as follows, with z € T:

V5 +1 V5 —1

d=—
5 zZ , Cc+ 5

From a + b+ c+d = —1 we obtain z = —1, and by using this we obtain b = a, d = ¢.
Thus we have the following formulae:

Re(a) = cos(2m/5) , Re(c) = cos(n/5b)

We conclude that we have H ~ Fj, as claimed. As for the second case, with a,b and
¢, d interchanged, this leads to H ~ Fj as well. U

a+b=

z
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5d. Further matrices

At N = 6 now, the situation becomes very complicated, with lots of “exotic” solutions,
and with the structure of the Hadamard manifold Xg being not understood yet, despite
years of efforts. In fact, X4 looks as complicated as the real algebraic manifolds can get.
The simplest examples of Hadamard matrices at N = 6 are as follows:

THEOREM 5.16. We have the following basic Hadamard matrices, at N = 6:

(1) The Fourier matriz Fg.

(2) The Dita deformations of Fy» ® F3 and of F3 ® Fy.
(3) The Haagerup matriz H{.

(4) The Tao matriz Tg.

PRrooOF. All this is elementary, the idea, and formulae of the matrices, being as follows:
(1) This is something that we know well.

(2) Consider indeed the dephased Dita deformations of Fy ® F3 and F3 ® Fy:

FG(TS) = F2 () 11 1 Fg R FG(Q) = F3 & 1 1 FQ
(1 T 5) 1 r
1 s

Here r, s are two parameters on the unit circle, r, s € T. In matrix form:

1 1 1 1 1 1

1 w  w? 1 w w?

1 w? w 1 w? w
FG(’/‘S) _

1 r s -1 —r —S

1 wr w?s -1 —wr —w?s

1 w’r ws -1 —w?r —ws

As for the other deformation, this is given by:

1 1 1 1 1 1
1 -1 1 -1 1 —1
e 1 r w o owr w?  w?r
6 711 —r w o —wr w? —w?r
1 s w?  w?s w o ws
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(3) The matrix here, from Haagerup’s paper [46], is as follows, with ¢ € T:
1 1 1 1 1 1

1 =1 = T =i —1
1 2 -1 —i ¢q —gq

q_
Hs =14 —i -1 —q ¢

(4) The matrix here, from Tao’s paper [85], is as follows, with w = ¢>™/3;

111 1 1 1
I 1 w w w w?
T — I w 1 w w w
7L w o w? 1w w?
1w w w 1 w
1 v w w w 1

Observe that both H{ and Tg are indeed complex Hadamard matrices. U

The matrices in Theorem 5.16 are “regular”, in the sense that the scalar products
between rows appear in the simplest possible way, namely from vanishing sums of roots
of unity, possibly rotated by a scalar. We will be back to this in chapter 6 below, with a
result stating that these matrices are the only regular ones, at N = 6.

In the non-regular case now, there are many known constructions at N = 6. Here is
one such construction, found by Bjorck and Froberg in [25]:

PROPOSITION 5.17. The following is a complex Hadamard matrix,
1 % —a — —a :ia
w1 a4 —a —1 —a
pR=| 0 @ 1 —a
—1 —a wa 1 ia —a
—a —i —a a 1 ia
ia —a —i —a ta 1
where a € T is one of the roots of a®> 4+ (v/3 — 1a+1=0.
PrROOF. The matrix in the statement is circulant, in the sense that the rows appear

by cyclically permuting the first row. Thus, we only have to check that the first row is
orthogonal to the other 5 rows. But this follows from a? + (v/3 — 1)a + 1 = 0. O

The obvious question here is how Bjorck and Froberg were able to construct the above
matrix. This was done via some general theory for the circulant Hadamard matrices, and
some computer simulations. We will discuss this in chapter 9 below.
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Further study in the N = 6 case leads to fairly complicated things, and we have here,
as an illustrating example, the following result of Beauchamp-Nicoara [19]:

THEOREM 5.18. The self-adjoint 6 x 6 Hadamard matrices are, up to equivalence

1 1 1 1 1
-1 z -y -z vy
x -1 t -t —x
-y t -1 5y —t
- -t y 1 z
1 v -z —t =z 1

BN{ =

UG T T U SR U W

with x,y, z,t € T depending on a parameter q € T, in a complicated way.
PROOF. The study here can be done via a lot of work, the equations being:
14294+ ¢* = V2\/1+2¢+2¢* + ¢

T 1+2q— ¢
y = q
B 1+ 2q — ¢?
T a2+ )
L 142+ ¢* — V24/1+2q +2¢3 + ¢
—1+42q+ ¢?
All this is quite technical, and we refer here to [19]. O

There are many other examples at NV = 6, and no classification known. For a recent
discussion on this subject, we refer to the survey paper of Tadej-Zyczkowski [83].

Let us discuss now the case N = 7. We will restrict the attention to case where the
combinatorics comes from roots of unity. We use the following result of Szoll6si [82]:

THEOREM 5.19. If H € My(£1) with N > 8 is dephased symmetric Hadamard, and
(1+ivVN —5)?
N —4
then the following procedure yields a complex Hadamard matric M € My_1(T):

(1) Erase the first row and column of H.
(2) Replace all diagonal 1 entries with —w.
(3) Replace all off-diagonal —1 entries with w.

ProoOF. We know from chapter 1 that the scalar product between any two rows of H,

normalized as there, appears as follows:
N N N N
P = Z~1~1+Z~1-(—1)+—-(—1)-1+—-(—1).(—1)
=0
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Let us peform now the above operations (1,2,3), in reverse order. When replacing
—1 — w, all across the matrix, the above scalar product becomes:

N N N N

P = . 1-1+—.1-w+— - w-1+—-(=1)-(-1
1 +4 w+4 w -|—4 (=1)-(=1)
N

Now when adjusting the diagonal via w — —1 back, and 1 — —w, this amounts in
adding the quantity —2(1 + Re(w)) to our product. Thus, our product becomes:

P @-2) (14 Re(w))

_ N-4 1+6—N
- 2 N —4
=1

Finally, erasing the first row and column amounts in substracting 1 from our scalar
product. Thus, our scalar product becomes P” =1 —1 =0, and we are done. O

Observe that the number w in the above statement is a root of unity precisely at
N = 8, where the only matrix satisfying the conditions in the statement is the Walsh
matrix Ws. So, let us apply, as in [82], the above construction to this matrix, namely:

11 1 1 1 1 1 1

1 -1 1 -1 1 -1 1 -1

1 1 -1 -1 1 1 -1 -1

1 -1 -1 1 1 -1 -1 1
Ws=11 1 1 1 -1 -1 -1 -1

1 -1 1 -1 -1 1 -1 1

1 -1 -1 -1 -1 -1 1 1

1 -1 -1 1 -1 1 1 -1

We obtain in this way the following matrix:

* % * * * * * *
* —1 1 w 1 w 1 w
*x 1 =1 w 1 1 w w

;o owow w1 w w 1
Wy = x 1 1 1 -1 w w w
* W 1 wooow —w W 1

* 1 w o w w w —w 1
¥ w w 1 w 1 1 -1

The Hadamard matrix obtained in this way, by deleting the * entries, is the Petrescu
matrix P;, found in [72]. Thus, we have the following result:
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THEOREM 5.20. P is the unique matriz formed by roots of unity that can be obtained
by the Szolldsi construction. It appears at N =8, from H = Wyg. Its formula is

—w if (ijk) = (abc), ia + jb+ ke = 0(2)
(Pr)ijk,abe = § W if (ijk) # (abe), ia + jb+ ke # 0(2)
(—1)iatibtke  otherwise

where w = €2™/3 and with the indices belonging to the set {0,1}® — {(0,0,0)}.

ProOOF. We know that the Szollosi construction maps Wg — P7. Since the formula of
the second Fourier matrix is (Fy);; = (—1)%, the formula of the Walsh matrix Wy is:

(WB)ijk,abc _ (_1)ia+jb+kc
But this gives the formula in the statement. U

Now observe that we are in the quite special situation H = F, ® K, with K being
dephased and symmetric. Thus, we can search for a one-parameter affine deformation
K (q) which is dephased and symmetric, and then build the following matrix:

H(q) = (K}(((D _ f((@>

In our case, such a deformation K(q) = W,y(q) can be obtained by putting the ¢
parameters in the 2 x 2 middle block. Now by performing the Szollési construction, with
the parameters ¢, ¢ left untouched, we obtain the parametric Petrescu matrix [72]:

THEOREM 5.21. The following is a compler Hadamard matriz,

—q q w 1 w 1 w

q —q w 1 1 w w
w w —w 1 w w 1
Pl=11 1 1 -1 w w o ow
w 1 w w —qw qw 1
1 w w w quw —qw 1
wow 1 w 1 1 -1

where w = >3 and g € T.

ProoF. This follows from the above considerations, or from a direct verification of
the orthogonality of the rows, which uses either 1 —1 =0, or 1 +w + w? = 0. U

Observe that the above matrix P has the property of being “regular”, in the sense that
the scalar products between rows appear from vanishing sums of roots of unity, possibly
rotated by a scalar. We will be back to this in the next chapter, with the conjectural
statement that Fr, P/ are the only regular Hadamard matrices at N = 7.
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5e. Exercises
In connection with the Fourier matrices, we first have:

EXERCISE 5.22. Prove the following formula, with w = *™/N,
1 .
N > wt =y
!

where all the indices, and the Kronecker symbol too, are taken modulo N .

This is something that we have used in the above, in order to prove that Fly is indeed
Hadamard, and the argument there, which was quick and correct, was that the above
average is the barycenter of the regular polygon formed by the numbers w’* in the complex
plane, which is 0 generically, and is 1 if the polygon is degenerate. The problem now is
that of finding another proof of this fact, by using abstract mathematics only.

EXERCISE 5.23. Compute the determinant of the Fourier matrix Fy.

This certainly looks like something that can be done, by using standard linear algebra
tricks. The problem is that of finding the trick which applies.

EXERCISE 5.24. Diagonalize the Fourier matriz Fy.

There is actually a lot of work here, and the answer is not trivial. In case you do not
find the answer, a study at N = 2,3,4,5,6 will do too.

EXERCISE 5.25. Prove that the deformed Fourier matrices Fy are not equivalent to
each other, up to identifying {s, —s, s, —§}.

A natural idea here would be to look for an invariant ¢ of the complex Hadamard
matrices, or rather of the equivalence classes of such matrices, which gives p(F}) = s, but
this is not obvious. In the lack of a good idea here, the best is to assume Fj ~ F}, do
computations, and look for a contradiction. And in case all this leads you nowhere, do
not worry, we will come back later to this problem, with a clever invariant.

EXERCISE 5.26. Find a simple formula for the Tao matriz Tg.

To be more precise, the problem here is that of finding a simple formula for (75);;, as
function of ¢, j. This is actually quite difficult. We will be back to this.

EXERCISE 5.27. Prove that the Beauchamp-Nicoara matriz BN¢ is indeed Hadamard.

There are some computations to be done here, which do not look very difficult. In
case you are done with them quickly, you can try then proving the converse, namely that
any self-adjoint Hadamard matrix at N = 6 is equivalent to a matrix of type BN{.



CHAPTER 6

Roots of unity

6a. Basic obstructions

Many interesting examples of complex Hadamard matrices H € My(T), including the
real ones H € My (=£1), have as entries roots of unity, of finite order. We discuss here
this case, and more generally the “regular” case, where the combinatorics of the scalar
products between the rows comes from vanishing sums of roots of unity. Let us begin
with the following definition, going back to the work of Butson [28]:

DEFINITION 6.1. An Hadamard matriz is called of Butson type if its entries are roots
of unity of finite order. The Butson class Hy(l) consists of the Hadamard matrices

H e MN(Zl)
where Zy is the group of the l-th roots of unity. The level of a Butson matrix H € My(T)
is the smallest integer | € N such that H € Hy(l).

As basic examples, we have the real Hadamard matrices, which form the Butson class
Hx(2). The Fourier matrices are Butson matrices as well, because we have Fyy € Hy(N),
and more generally F; € Hy(l), with N = |G|, and with [ € N being the smallest common
order of the elements of G. There are many other examples, as for instance most of those
at N = 6 discussed in chapter 5, at 1 values of the various parameters ¢, r, s there.

Generally speaking, the main question regarding the Butson matrices is that of un-
derstanding when Hy(l) # 0, via a theorem providing obstructions, and then a result or
conjecture stating that these obstructions are the only ones. Let us begin with:

PROPOSITION 6.2 (Sylvester obstruction). The following holds,
Hy(2) #0 = N € {2} U4N
due to the orthogonality of the first 3 rows.

Proor. This is something that we know from chapter 1, with the obstruction, going
back to Sylvester’s paper [80], being explained there. O

The above obstruction is fully satisfactory, because according to the HC, its converse
should hold. Thus, we are fully done with the case [ = 2. Our purpose now will be that
of finding analogous statements at [ > 3, theorem plus conjecture. At very small values

129
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of [ this is certainly possible, and in what regards the needed obstructions, we can get
away with the following simple fact, from Butson [28] and Winterhof [98]:

PROPOSITION 6.3. For a prime power | = p®, the vanishing sums of [-th roots of unity
)\1+—|—)\N:O y )\iEZl
appear as formal sums of rotated full sums of p-th roots of unity.

ProOF. This is something elementary, coming from basic number theory. Consider
indeed the full sum of p-th roots of unity, taken in a formal sense:

p
S = Z(BZM/p)k
k=1

Let also w = e*™/! and for r € {1,2,...,1/p} let us denote by S; = w" - S the above
formal sum of roots of unity, rotated by w":

p
S; _ Z wr(€27rz/p)k
k=1

We must show that any vanishing sum of [-th roots of unity appears as a sum of such
quantities S;. For this purpose, consider the following map, which assigns to the abstract
elements of the group ring Z|[Z,] their precise numeric values, inside Z(w) C C:

O Z[7)] — Z(w)
Our claim is that the elements {S}} form a basis of the vector space ker ®. In order
to prove this claim, observe first that we have:

S; € ker @

Also, the elements S} are linearly independent, because the support of S} contains a
unique element of the subset {1,2,...,p* '} C Z;, namely the element r € Z;, so all the
coefficients of a vanishing linear combination of such sums S} must vanish. Thus, we are
left with proving that ker ® is spanned by the elements {S;}. For this purpose, let us
recall the well-known fact that the minimal polynomial of w is as follows:

Xpa_l a— a—
Xp‘lfl_l :1_|_Xp 1+X2p '

We conclude that the dimension of ker @ is given by:
dim(ker ®) = p* — (p* — p*~ ') =p*~!

Now since this is exactly the number of the sums S}, this finishes the proof of our
claim. Thus, any vanishing sum of [-th roots of unity must be of the form +5,, and
the above support considerations show the coefficients must be positive, as desired. [

o x

We can now formulate a result in the spirit of Proposition 6.2, as follows:
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PROPOSITION 6.4 (Butson obstruction). The following holds,
Hy(p*) #0 = N € pN
due to the orthogonality of the first 2 rows.

PRrooF. This follows indeed from Proposition 6.3, because the scalar product between
the first 2 rows of our matrix is a vanishing sum of [-th roots of unity. g

WIth these obstructions in hand, we can discuss the case [ < 5, as follows:

THEOREM 6.5. We have the following results,
(1) Hy(2) # 0 = N € {2} U4N,
(2) (3)#0 = N € 3N,
(3) (4) #0 = N € 2N,
(4) Hy(5) #0 = N € 5N,
with in cases (1,3), a conjecture stating that the converse should hold as well.

Hy
Hy
Hy

—— — ——

PROOF. In this statement (1) is the Sylvester obstruction, and (2,3,4) are particular
cases of the Butson obstruction. As for the last assertion, which is of course something
rather informal, but which is important for our purposes, the situation is as follows:

(1) At [ = 2, as already mentioned, we have the Hadamard Conjecture, which comes
with solid evidence, as explained in chapter 1 above.

(2) At I = 4 we have an old conjecture, dealing with complex Hadamard matrices over
{#£1, £}, going back to the work of Turyn in [88], and called Turyn Conjecture. U

At | = 3 things are complicated, due to the following result of de Launey [33]:

PROPOSITION 6.6 (de Launey obstruction). The following holds,

Hy(l) #0 = 3d € Z[e*™/"], |d]* = NV
due to the orthogonality of all N rows. In particular, we have
5N = Hy(6)=10

so in particular Hy5(3) = 0, showing that the Butson obstruction is too weak at | = 3.

PROOF. The obstruction follows from the unitarity condition H H* = N for the com-
plex Hadamard matrices, by applying the determinant, which gives:

|det(H)|* = NV

Regarding the second assertion, let w = €2™/3, and assume that d = a + bw + cw? with

a,b, c € Z satisfies |d|* = 0(5). We have the following computation:
d> = (a+bw+ cw?)(a+ bw? + cw)

= 2+ +—ab—bc—ac
1
= Sll@=b’+ (=’ +(c—a)]
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Thus our condition |d|? = 0(5) leads to the following system, modulo 5:
r+y+z2=0
4yt +22=0
But this system has no solutions. Indeed, let us look at 2% + y? + 2% = 0:

(1) If this equality appears as 0 + 0+ 0 = 0 we can divide z,y,z by 5 and redo the
computation.

(2) Otherwise, this equality can only appear as 0+ 1+ (—1) = 0.

Thus, modulo permutations, we must have x = 0,y = £1, 2 = 42, which contradicts
x+y+ z = 0. Finally, the last assertion follows from Hi5(3) C Hi5(6) = 0. O

At | = 5 now, things are a bit unclear, with the converse of Theorem 6.5 (4) being
something viable, at the conjectural level, at least to our knowledge. At [ = 6, however,
the situation becomes again complicated, as follows:

PROPOSITION 6.7 (Haagerup obstruction). The following holds, due to Haagerup’s
N =5 classification result, involving the orthogonality of all 5 rows of the matriz:

Hy(l) #0 = 5|l

In particular we have Hs(6) = 0, which follows by the way from the de Launey obstruction
as well, in contrast with the fact that we generally have Hy(6) # ().

PROOF. In this statement the obstruction Hs(l) = ) = 5|l comes indeed from
Haagerup’s classification result in [46], explained in chapter 5. As for the last assertion,
this is something informal, the situation at small values of N being as follows:

— At N = 2,3,4 we have the matrices F5, F3, W.
— At N =6,7,8,9 we have the matrices Fy, P}, Wy, F3 @ F.

— At N = 10 we have the following matrix, found in [8] by using a computer, and
written in logarithmic form, with & standing for e*7/3:

000O0O0OO0OOTO0OO0O0
0415313351
0123551353
05321535 31

6 _ 0351411533
10 0333330000
0115 343¢0 24
0153524320
0535120234
0351144203

We refer to [8] for more details on this topic. O
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All this is not good news. Indeed, there is no hope of conjecturally solving our Hy (1) #
() problem in general, because this would have to take into account, and in a simple and
conceptual way, both the subtle arithmetic consequences of the de Launey obstruction,
and the Haagerup classification result at N = 5, and this does not seem feasible.

6b. Sums of roots

Let us discuss now a generalization of the Butson obstruction from Proposition 6.4,
which has been our main source of obstructions, so far. Let us start with:

DEFINITION 6.8. A cycle is a full sum of roots of unity, possibly rotated by a scalar,
l
k=1

and taken in a formal sense. A sum of cycles is a formal sum of cycles.

The actual sum of a cycle, or of a sum of cycles, is of course 0. This is why the word
“formal” is there, for reminding us that we are working with formal sums. As an example,
here is a sum of cycles, with w = €>™/6 and with |¢| = 1:

1+ w? +w'+qu+qu* =0

We know from Proposition 6.3 above that any vanishing sum of [-th roots of unity
must be a sum of cycles, at least when [ = p® is a prime power. However, this is not the
case in general, the simplest counterexample being as follows, with w = e*7#/30:

w® +w® + w'? + w'® + w +w* =0
Indeed, this sum is obviously not a sum a cycles. However, this sum vanishes indeed,
as shown by the following computation:
Wb w2 B L ® =

+ w4 w® + w'? + w'® 4w
W — w?

= 0+0-0
0

The following deep result on the subject is due to Lam and Leung [61]:

THEOREM 6.9. Let | = pi* ...p*, and assume that \; € Z; satisfy:
)\1 —|— e —I— )\N = 0

1) Y° N is a sum of cycles, with Z coefficients.

2) If k <2 then > \; is a sum of cycles, with N coefficients.

3) If k > 3 then > \; might not decompose as a sum of cycles.

4) >\ has the same length as a sum of cycles: N € pyN+ ... + p;N.

NN AN N
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PRroOOF. This is something that we will not really need in what follows, but that we
included here, in view of its importance. The idea of the proof is as follows:

(1) This is a well-known result, which follows from basic number theory, by using
arguments in the spirit of those in the proof of Proposition 6.3.

(2) This is something that we already know at k = 1, from Proposition 6.3. At k = 2
the proof is more technical, along the same lines. See [61].

(3) The smallest possible [ potentially producing a counterexample is [ = 2-3-5 = 30,
and we have here indeed the sum given above, with w = e>7/30,

(4) This is a deep result, due to Lam and Leung, relying on advanced number theory
knowledge. We refer to their paper [61] for the proof. O

As a side comment here, with such results we are now into rather advanced number
theory. We warmly recommend at this point the reading of the paper of Lam-Leung [61],
not that we will really need this in what follows, but for getting a taste of the subject. As
a consequence now of the above result, we have the following generalization of the Butson
obstruction, which is something final and optimal on this subject:

THEOREM 6.10 (Lam-Leung obstruction). Assuming the we have
l=pi" .. .pF
the following must hold, due to the orthogonality of the first 2 rows:
Hy()#0 = N epN+...+pN
In the case k > 2, the latter condition is automatically satisfied at N >> 0.

PROOF. Here the first assertion, which generalizes the [ = p® obstruction from Propo-
sition 6.4 above, comes from Theorem 6.9 (4), applied to the vanishing sum of I-th roots
of unity coming from the scalar product between the first 2 rows. As for the second
assertion, this is something well-known, coming from basic number theory. U

Summarizing, our study so far of the condition Hy(l) # () has led us into an optimal
obstruction coming from the first 2 rows, namely the Lam-Leung one, then an obstruction
coming from the first 3 rows, namely the Sylvester one, and then two subtle obstructions
coming from all N rows, namely the de Launey one, and the Haagerup one. As an overall
conclusion, by contemplating all these obstructions, nothing good in relation with our
problem Hy(l) # () is going on at small N. So, as a natural and more modest objective,
we should perhaps try instead to solve this problem at N >> 0.

The point indeed is that everything simplifies at N >> 0, with some of the above
obstructions dissapearing, and with some other known obstructions, not to be discussed
here, dissapearing as well. We are therefore led to the following statement:
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CONJECTURE 6.11 (Asymptotic Butson Conjecture (ABC)). The following equiva-
lences should hold, in an asymptotic sense, at N >> 0,
(1) Hn(2) # 0 < 4|N,
(2) Hy(s") £0 = pN, for g > 3 prime power,
(3) Hy(l) #0 < 0, forl € N not a prime power,

modulo the de Launey obstruction, |d|*> = NN for some d € Z[e*™/"].

In short, our belief is that when imposing the condition N >> 0, only the Sylvester,
Butson and de Launey obstructions survive. This is of course something quite nice,
but in what regards a possible proof, this looks difficult. Indeed, our above conjecture
generalizes the HC in the N >> 0 regime, which is so far something beyond reach. One
idea, however, in dealing with such questions, coming from the de Launey-Levin result
from [37], is that of looking at the partial Butson matrices, at N >> 0. Observe in
particular that restricting the attention to the rectangular case, and this not even in the
N >> 0 regime, would make dissapear the de Launey obstruction from the ABC, which
uses the orthogonality of all N rows. We will discuss this later. For a number of related
considerations, we refer as well to de Launey [33] and de Launey-Gordon [36].

6c. Regularity

Getting away now from all the above arithmetic difficulties, let us discuss, following
[8], the classification of the regular complex Hadamard matrices of small order. The
definition here, which already appeared in the above, is as follows:

DEFINITION 6.12. A complex Hadamard matric H € My(T) is called regular if the
scalar products between rows decompose as sums of cycles.

We should mention that there is some terminology clash here, with the word “regular”
being sometimes used in order to designate the bistochastic matrices. In this book we use
the above notion of regularity, and we call bistochastic the bistochastic matrices.

Our purpose in what follows will be that of showing that the notion of regularity can
lead to full classification results at N < 6, and perhaps at N = 7 too, and all this while
covering most of the interesting complex Hadamard matrices that we met, so far. As a
first observation, supporting this last claim, we have the following result:

PROPOSITION 6.13. The following complexr Hadamard matrices are reqular:
(1) The matrices at N <5, namely Fy, F3, F}, F5.
(2) The main examples at N = 6, namely FG(TS),FéZ),Hg,TG.
(3) The main examples at N =7, namely Fr, Py.

PrROOF. The Fourier matrices Fy are all regular, with the scalar products between
rows appearing as certain sums of full sums of I-th roots of unity, with [|N. As for the



136 6. ROOTS OF UNITY

other matrices appearing in the statement, with the convention that “cycle structure”
means the lengths of the cycles in the regularity property, the situation is as follows:

(1) F} has cycle structure 2 + 2, and this because the verification of the Hadamard
condition is always based on the formula 1+ (—1) = 0, rotated by scalars.

(2) Férs), Fég) have mixed cycle structure 2+ 2 +2/3 + 3, in the sense that both cases
appear, H¢ has cycle structure 2 4+ 2 + 2, and Ty has cycle structure 3 + 3.

(3) P? has cycle structure 3+2+2, its Hadamard property coming from 1+w+w? = 0,
with w = €>™/3, and from 1 + (—1) = 0, applied twice, rotated by scalars. O

Let us discuss now the classification of regular matrices. We first have:
THEOREM 6.14. The reqular Hadamard matrices at N <5 are
Fy, F3, F}, F
up to the equivalence relation for the complex Hadamard matrices.

ProoF. This is something that we already know, coming from the classification results
from chapter 5, and from Proposition 6.13 (1). However, and here comes our point,
proving this result does not need in fact all this, the situation being as follows:

(1) At N = 2 the cycle structure can be only 2, and we obtain Fj.
(2) At N = 3 the cycle structure can be only 3, and we obtain Fj.
(3) At N = 4 the cycle structure can be only 2 + 2, and we obtain F}.

(4) At N = 5 some elementary combinatorics shows that the cycle structure 3 + 2 is
excluded. Thus we are left with the cycle structure 5, and we obtain F5. U

Let us discuss now the classification at N = 6. The result here, from [8], states

that the matrices Férs), Fﬁ(g), H{, Ty are the only solutions. The proof is quite long and
technical, but we will present here its main ideas. Let us start with:

PROPOSITION 6.15. The reqular Hadamard matrices at N = 6 fall into 3 classes:

(1) Cycle structure 3 + 3, with Ts being an example.
(2) Cycle structure 2+ 2 + 2, with H{ being an example.

(3) Mized cycle structure 3+ 3/2 + 2 + 2, with Férs), Fég) being examples.

PROOF. This is a bit of an empty statement, with the above (1,2,3) possibilities being
the only ones, and with the various examples coming from Proposition 6.13 (2). O

In order to do the classification, we must prove that the examples in (1,2,3) are the
only ones. Let us start with the Tao matrix. The result here is as follows:
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PROPOSITION 6.16. The Tao matriz, namely

1 1 1 1 1 1
1 1 w w w? w?
oo |1 w1 w? w? w
7l o w w1 ow w?
1 w? w? w 1 w
1 v w w w 1
with w = €2™/3 s the only one with cycle structure 3 + 3.

PRrOOF. The proof of this fact, from [8], is quite long and technical, the idea being
that of studying first the 3 x 6 case, then the 4 x 6 case, and finally the 6 x 6 case:

(1) Consider first a partial Hadamard matrix A € Mjs,6(T), with the scalar products
between rows assumed to be all of type 3 + 3. By doing some elementary combinatorics,
explained in [8], we can see that, modulo equivalence, either all entries of A belong to
Zs = {1,w,w?}, or A has the following special form, for certain parameters r,s € T:

1 1 1 1 1 1
A=|1 w w? r wr w?r
1 w? w s w?s ws

(2) With this result in hand, we can now investigate the 4 x 6 case. Assume indeed
that we have a partial Hadamard matrix B € Myy6(T), with the scalar products between
rows assumed to be all of type 3+ 3. By looking at the 4 submatrices A, A®) AG) A®)
obtained from B by deleting one row, and applying the above 3 x 6 result, we see that all
the possible parameters dissapear. Thus, our matrix must be of the following type:

B € Myys(Zs)

(3) With this, we can now go for the general case. Indeed, an Hadamard matrix
M € Mg(T) having cycle structure 3+ 3 must be of the form M € Mg(Z3). But the study
of such matrices is elementary, with Ty as the only solution. See [8]. U

Regarding now the Haagerup matrix, the result is similar, as follows:

PROPOSITION 6.17. The Haagerup matrix, namely
11 1 1 1 1

1 -1 ¢« @ —i —i
1 ¢« -1 — q —q
q_
Hg = 1 ¢+ —i -1 —q ¢
1 = q —q v -1
1 = —q q -1 1

with g € T is the only one with cycle structure 2 + 2 + 2.
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PROOF. The proof here, from [8], uses the same idea as in the proof of Proposition
6.16, namely a detailed combinatorial study, by increasing the number of rows. First of
all, the study of the 3 x 6 partial Hadamard matrices with cycle structure 2 + 2 + 2 leads,
up to equivalence, to the following 4 solutions, with ¢ € T being a parameter:

11 1 1 1 1
Ai=11 — 1 ¢+ -1 -1
1 -1 ¢+ — q —q

1 1 1 1 1 1
Ay=11 — -1 1+ q —q
I =1 —q —iq 1q q
With this result in hand, we can go directly for the 6 x 6 case. Indeed, a careful
examination of the 3 x 6 submatrices, and of the way that different parameters can overlap
vertically, shows that our matrix must have a 3 x 3 block decomposition as follows:

A B C
M=1|D zE yF
G zH tI

Here A, ..., I are 2 x 2 matrices over {1, +i}, and x,y, z,t are in {1,¢q}. A more
careful examination shows that the solution must be of the following form:

A B C
M=|D FE gF
G qH ql

More precisely, the matrix must be as follows:

1 1 1 1 1
1 - i -1 =1
-1 -1 —q q
- 1 —1 —iqg 1q
-1 ¢ —ig ig —q
-1 —q¢ g q —iq

—_ = = e =
~

—_

But this matrix is equivalent to H{, and we are done. See [8]. O



6C. REGULARITY 139

Regarding now the mixed case, where both 2+24-2 and 3+ 3 situations can appear, this
is a bit more complicated. We can associate to any mixed Hadamard matrix M € Mg(C)
its “row graph”, having the 6 rows as vertices, and with each edge being called “binary”
or “ternary”, depending on whether the corresponding scalar product is of type 2+ 2 + 2
or 3 + 3. With this convention, we have the following result:

PROPOSITION 6.18. The row graph of a mized matriz M € Mg(C) can be:
(1) Either the bipartite graph having 3 binary edges.
(2) Or the bipartite graph having 2 ternary triangles.

PROOF. Let X be the row graph in the statement. By doing some combinatorics, of
rather elementary type, we are led to the following conclusions about X:

— X has no binary triangle.

— X has no ternary square.

— X has at least one ternary triangle.

With these results in hand, we see that there are only two types of squares in our
graph X, namely those having 1 binary edge and 5 ternary edges, and those consisting
of a ternary triangle, connected to the 4-th point with 3 binary edges. By looking at
pentagons, then hexagons that can be built with these squares, we see that the above two

types of squares cannot appear at the same time, at that at the level of hexagons, we have
the two solutions in the statement. For details regarding all this, we refer to [8]. U

We can now complete our classification results at N = 6 with:

PROPOSITION 6.19. The deformed Fourier matrices, namely

1 1 1 1 1 1
1 w w? 1 w w?
1 w? w 1 w? w
F6(7"s):
1 r s -1 —r —5
1 wr w?s —1 —wr —w?s
1 w?r ws -1 —w*r —ws
1 1 1 1 1 1
1 —1 1 —1 1 —1
PO _ 1 r wowr w?  w?r
6 711 —r w  —wr w?  —w?r
1 s w?  w?s w ws
1 —s w? —w?3s w  —ws

with r,s € T are the only ones with mixed cycle structure.
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PROOF. According to Proposition 6.18, we have two cases:

(1) Assume first that the row graph is the bipartite one with 3 binary edges. By
permuting the rows, the upper 4 x 6 submatrix of our matrix must be as follows:

11 1 1 1 1
B— 1 w wr wr wh
1w ow s wls ws
11 1 t t t

Now since the scalar product between the first and the fourth row is binary, we must
have t = —1, so the solution is:

1 1 1 1 1

w o w? r  wr wr
w2 w s w?s ws
1 1 -1 -1 -1

S
I
el
(V)

We can use the same argument for finding the fifth and sixth row, by arranging the
matrix formed by the first three rows such as the second, respectively third row consist
only of 1’s. This will make appear some parameters of the form w,w?,r,s in the extra
row, and we obtain in this way a matrix which is equivalent to Fy"*. See [8].

(2) Assume now that the row graph is the bipartite one with 2 ternary triangles. By
permuting the rows, the upper 4 x 6 submatrix of our matrix must be as follows:

1 1 1 1 1 1
B 1 1 w w w? w?
1 1w ow?r ow ow
1 -1 » —r s —s

We can use the same argument for finding the fifth and sixth row, and we conclude
that the matrix is of the following type:

1 1 1 1 1 1
1 1 w w w w?
M= 1 1 w? w w w
1 -1 r —r s =—s
1 -1 a —-a b —b
1 -1 ¢ —c d —d
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Now since the last three rows must form a ternary triangle, we conclude that the
matrix must be of the following form:

1 1 1 1 1 1
1 1 w w w?  w?
2 2

M= 1 1 w w w w
1 -1 »r —r S -8
1 =1 wr —wr w?’s —w?s
1 —1 w’r —w* ws —ws

But this matrix is equivalent to FG(Q), and we are done. See [8]. O

All this was quite technical, but good news, we are done with our study. Indeed,
summing up all the above, we have proved the following theorem, from [8]:

THEOREM 6.20. The reqular complex Hadamard matrices at N = 6 are:

(1) The deformations Férs)7 Fég) of the Fourier matriz Fg.
(2) The Haagerup matriz H{.
(3) The Tao matriz Tg.

Proo¥r. This follows indeed from the trichotomy from Proposition 6.15, and from the
results in Proposition 6.16, Proposition 6.17 and Proposition 6.19. See [8]. U

All this is quite nice, bringing some fresh air into the classification question for the
complex Hadamard matrices at N = 6, which is stuck, as explained in chapter 5. As a
continuation of this, our belief is that the N = 7 classification is doable as well. Here we
have 3 possible cycle structures, namely 3 + 2 + 2, 54 2, 7, and our first job is that of
understanding what cycle structures are indeed possible, in practice.

In order to deal with this latter question, we use the same idea as at N = 6, namely
looking at 3 x N submatrices. Let us start with the following definition:

DEFINITION 6.21. Given numbers p;, q;,r; with Y p; = > q; = Y 1;, we write

1+ k) Loty (@ + -+ q)

if there exist sums of cycles P,Q having cycle structure > p;, > q;, such that the scalar
product R =< P, Q) > vanishes, and has Y r; as cycle structure. Otherwise, we write:

1+ + ) Lo (- + @)
If there are no numbers r; such that Y p; Ly, > q; holds, we write Y p; L g;.

In other words, we write Y_ p; Ly, > q; if there exist complex numbers ay, by, cx € T
such that Y ag, Y bg, > ¢ have cycle structure > p;, > ¢, Y i respectively, and such
that ayby, = c; for any k, and we use as well the related notations > i Lo, > q; and
> pi £ ¢, taken in an obvious sense. Now with these notions in hand, we have:
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PROPOSITION 6.22. Assume that p,q > 3 are primes.
(1) If p=q+ 2 we have p L (¢ +2).
(2) If p=q+2then (p+2) Ligro+2) (p+2).
(3) We have (p+2) Lpto) (p+2).
(4) If p=q+4 then (¢+2+2) L, (¢+2+2).
(5) If p=q+2then (g+2+2) L2 (g+2+2).

Proor. All this follows from some basic number theory, the idea being as follows:

(1) By multiplying by scalars and permuting columns, we can assume that the 2 x p
matrix formed by our sums is as follows, with w = >/ and ¢ = e>™/7:

1 w ... w™' a —a
1 & ... grar g5 ¢t
Now since the scalar product between rows vanishes, we obtain:
T4+ w™ + . wi Tt
a =

éf—t _ 5—5
On the other hand we have |a| = 1, and the equation a = a~! reads:
L4 we™ + . wi™ et gh—¢s
Et—¢ 14wl 4wt

Now by developing, we obtain a formula of type (¢ —2) + S = 0, where S is a certain
sum of ¢> — ¢ + 2 roots of unity of order pg. Now since pg has k = 2 prime factors,
Theorem 6.9 (2) applies, and shows that (¢ — 2) + .S must be a sum of cycles. But since
q > 3, some of the terms of S must be roots of unity of order p, or of order ¢, and this
shows that £ is a power of w or vice versa, which is a contradiction, as desired.

(2-5) Here the study goes along the same lines, with the needed technical ingredient
being the well-known Galois theory fact that a number A\ € Z[w], where w = e2™/"
satisfies |A\| = 1 precisely when it is of the form A\ = w*, for some k € N. O

Getting back now to our N = 7 questions, we have the following result:

PROPOSITION 6.23. We have the following obstructions:
(1) 7L (B5+2).
(2) (5+2) L(5+2).
B) TL(B+2+2).
4) 5+2) L (3+242).
Proor. This follows from Proposition 6.22, as follows:
(1) This follows from Proposition 6.22 (1), at p = 7.

(2) We have indeed (5+2) L7 (54 2) from Proposition 6.22 (1), (5+2) L542) (5+2)
from Proposition 6.22 (2), and (5 + 2) L(31242) (5 + 2) from Proposition 6.22 (3).
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(3) First, 7 L7 (3424 2) is clear. Also, we have 7 L(549) (3424 2) from Proposition
6.22 (1) and 7 f(342+2) (3+ 2+ 2) from Proposition 6.22 (4), and this gives the result.

(4) We have (5 +2) f7 (3+ 2+ 2) from Proposition 6.22, (54 2) Li542) (3+2+2)
from Proposition 6.22 (3), and (5+2) Ls4242) (3 + 2+ 2) from Proposition 6.22 (5). O

In the context of the regular complex Hadamard matrices H € M;(T), the above
result shows that the cycle structure 5 + 2 is excluded, and that the cases 3 + 2 + 2 and
7 cannot interact. Thus we have a dichotomy, and our conjecture is as follows:

CONJECTURE 6.24. The reqular complex Hadamard matrices at N =7 are:

(1) The Fourier matriz Fr;.
(2) The Petrescu matriz Py.

Regarding (1), one can show indeed that F7 is the only matrix having cycle structure 7,
with this being related to more general results of Hiranandani-Schlenker [50]. As for (2),
the problem is that of proving that P/ is the only matrix having cycle structure 3+ 2 + 2.
The computations here are unfortunately far more involved than those at N = 6, briefly
presented above, and finishing the classification work here is not an easy question.

Besides the classification questions, there are as well a number of theoretical questions
in relation with the notion of regularity, that we believe to be very interesting. We have
for instance the following conjecture, going back to [8]:

CONJECTURE 6.25 (Regularity Conjecture). The following hold:

(1) Any Butson matrizx H € My(C) is regular.
(2) Any regular matrix H € My (C) is an affine deformation of a Butson matriz.

In order to comment on the first conjecture, let us recall from Theorem 6.9 that in the
case where the level of the Butson matrix has at most 2 prime factors, [ = p® or | = p®¢®,
any vanishing sum of roots of unity, and in particular the various scalar products between
rows, decompose as a sum of cycles. Thus, in this case, the conjecture holds.

The problem appears when the level [ has at least 3 prime factors, for instance when
[ = 30. Here we have “exotic” vanishing sums of roots of unity, such as the following one,
with w = e2™/30 discussed after Definition 6.8:

w5+w6+w12+w18+w24+w2520

To be more precise, our above conjecture (1) says that such an exotic vanishing sum
of roots of unity cannot be used in order to construct a complex Hadamard matrix, as
part of the arithmetics leading to the vanishing of the various scalar products between
rows. This looks like a quite difficult question, coming however with substantial computer
evidence. We have no idea on how to approach it, abstractly. See [8].
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As for the second conjecture, (2) above, this simply comes from the known examples of
regular Hadamard matrices, which all appear from certain Butson matrices, by inserting
parameters, in an affine way. We will further discuss the notion of affine deformation,
with some general results on the subject, in chapters 7-8 below.

6d. Partial matrices

As already mentioned after Conjecture 6.11, one way of getting away from the above
algebraic difficulties is by doing N >> 0 analysis for the partial Hadamard matrices, with
counting results in the spirit of those of de Launey-Levin [37]. Let us start with:

DEFINITION 6.26. A partial Butson matriz (PBM) is a matriz
H e Myx«n(Zy,)
having its rows pairwise orthogonal, where Z, C C* is the group of q-roots of unity.

Two PBM are called equivalent if one can pass from one to the other by permuting
the rows and columns, or by multiplying the rows and columns by numbers in Z,. Up to
this equivalence, we can assume that H is dephased, in the sense that its first row consists
of 1 entries only. We can also put H in “standard form”, as follows:

DEFINITION 6.27. We say that that a partial Butson matric H € Myxn(Z,) is in

standard form if the low powers of
w = 627rz'/q

are moved to the left as much as possible, by proceeding from top to bottom.

Let us first try to understand the case M = 2. Here a dephased partial Butson matrix
H € Msyn(Z,) must look as follows, with \; € Z, satisfying Ay + ...+ Ay = O:

1 ... 1
H= <)\1 . )\N>
With ¢ = p&' ... p¥s, we must have, according to Lam and Leung [61]:

NepN+.. .. +pN

Observe however that at s > 2 this obstruction dissapears at N > pip,. With this
discussion made, let us get now into the prime power case. We have:

PROPOSITION 6.28. When q = p"* is a prime power, the standard form of the dephased
partial Butson matrices at M = 2 is

1 1 ... 1 cee 1 1 e 1
H = 1 w ce wq/pfl e e wqfq/p wqfq/erl Ce 'U)qil
~— ~— ~—— ~—— ——— ~
al a2 Gq/p a1 a2 %q/p

where w = >/ and where a4, . . . s aq/p € N are multiplicities, summing up to N/p.
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PROOF. Indeed, it is well-known that for ¢ = p* the solutions of A\; +

i o+ Ay =0
with \; € Z, are, up to permutations of the terms, exactly those in the statement Il
Now with Proposition 6.28 in hand, we can prove

THEOREM 6.29. When q = p® is a prime power, the probability for a randomly chosen
M € Msyyn(Z,), with N € pN, N — oo, to be partial Butson is

p gy
[P A
(27 N)T»
PRrROOF. First, the probability Py, for a random M € My« n(Z,) to be PBM is

Py = —x#PBMyxn

Thus, according to Proposition 6.28, we have the following formula

P 1 Z ( N )
2 qN B Ap...Q1 ... ... Ag/p - - - Qg/p
ai+..+ag/p=N/p “— —
p p
“ i) 2 G
N/p N/p ai+...4aq/,=N/p 4 a/p
P

piN(N/p.].v. N/p> T, D i < " )

..a
a1+ +ag = a/p
p

Now by using the Stirling formula for the left term, and the basic multinomial sum
estimate from chapter 4 with s = ¢/p and n = N/p for the right term, we obtain

(q/p)»" "
27TN p—1 27T

P
N/p( -1)(p—-1)

B pp—fp 1)- +1+(1—1 )(p— l)qq(p 1)
- (QWN);D*H(%*U(?* )

2—7 qg—4

p rq °
(2rN)*™»

P,

Thus we have obtained the formula in the statement, and we are done

O
Let us discuss now the case where M = 2, and ¢ = p’f1p’2€2 has two prime factors. We

first examine the simplest such case, namely g = pips, with py, po primes
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PROPOSITION 6.30. When q = p1ps is a product of distinct primes, the standard form
of the dephased partial Butson matrices at M = 2 is

1 1 .. 1 e 1 1 - 1
H = 1 W wPrt o TP el gy
~ —— —_— —— ~—
A11 A1z Alpy Apj1 Ap,2 Apipy

where w = ™1 and A € My, +,,(N) is of the form Ay = B; + C;, with B;,C; € N.

ProoOF. We use the fact that for ¢ = pyp, any vanishing sum of g-roots of unity
decomposes as a sum of cycles. Now if we denote by B;,C; € N the multiplicities of the
various po-cycles and pi-cycles, then we must have A;; = B; + C}, as claimed. Il

Regarding now the matrices of type A;; = B; + C;, when taking them over integers,
B;,C; € Z, these form a vector space of dimension d = p; +p, — 1. Given A € M,, «,,,(Z),
the “test” for deciding if we have A;; = B; + C} or not is:

Aij + Akl = Ail + Ajk

The problem comes of course from the assumption B;, C; > 0, which is quite a subtle
one. In what follows we restrict the attention to the case p; = 2. Here we have:

THEOREM 6.31. For q = 2p with p > 3 prime, P equals the probability for a random
walk on ZP to end up on the diagonal, i.e. at a position of type (t,...,t), with t € Z.

PROOF. According to Proposition 6.30, we must understand the structure of the ma-
trices A € Msy,(N) which decompose as follows, with B;, C; > 0:

But this is an easy task, because depending on the value of Ay, compared to the value
of Ay we have 3 types of solutions, as follows:

ap ... a a ap ar+t ... a,+t
ay ... a ’ ap+t ... a,+t ’ aq ap
Here a; > 0 and ¢ > 1. Now since cases 2,3 contribute in the same way, we obtain:

ay,ay, ... ap,ap

2Xa;=

N
2pNZ Z (al,a1+t,...,ap,ap+t)

t>1 2¥a;+pt=N

We can write this formula in a more compact way, as follows:

N
NZ Z (al,al—l—\t],...,ap,ap+|t|)

tE€Z 2% a;+plt|=N
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Now since the sum on the right, when rescaled by W, is exactly the probability for
a random walk on ZP to end up at (¢,...,t), this gives the result. O

According to the above result we have P, = ), , P2(t), where Pz(t) with ¢ € Z is the
probability for a random walk on Z” to end up at (t,...,t). By using the basic binomial
sum estimate of Richmond-Shallit [75], explained in chapter 4, we obtain:

® = ) 2

ai1+...+ap=N/2
[ 2 PP
N 2r=1(g N)p—1
p

= 2y/(zw)

Regarding now the probability PQ(t) of ending up at (¢,...,t), in principle for small ¢
this can be estimated by using a modification of the method in [75]. However, it is not
clear how to compute the full diagonal return probability in Theorem 6.31.

12

Let us discuss now the exponents ¢ = 3p. The same method as in the proof of Theorem
6.31 works, with the “generic” solution for A being as follows:

ay Qp
A= a +t ap +1
ar+s+t ... ap+s+t

More precisely, this type of solution, with s,¢ > 1, must be counted 6 times, then its
s=0,t >1and s > 1,t = 0 particular cases must be counted 3 times each, and finally
the s =t = 0 case must be counted once. Observe that the s =t = 0 contribution is:

2= ) (10

ai+...+ap

27 " PP
2rN)2 ~\ 3127 N/3)20- D)

= 9 (5x)

Finally, regarding arbitrary exponents with two prime factors, we have:

12

PrOPOSITION 6.32. When q = ]9’1“110]2€2 has exactly two prime factors, the dephased
partial Butson matrices at M = 2 are indexed by the solutions of

Aijwy = Bijy + Ciay
with Bijy, Cjey € N, with © € Zy,, j € Zp;fl_l, X € Lyp,y, Y € Zp§2_1.
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Proor. We follow the method in the proof of Proposition 6.30. First, according to
Lam-Leung [61], for ¢ = p]flp§2 any vanishing sum of ¢-roots of unity decomposes as a
sum of cycles. Let us first work out a simple particular case, namely ¢ = 4p. Here the
multiplicity matrices A € My ,(N) appear as follows:

B ... B c ... G
_ | B2 ... B D, D,
A=1B, ... B| T | c,

By ... B \D ... D,

Thus, if we use double binary indices for the elements of {1,2, 3,4}, the condition is:
Aijz = Bij + Cjy
The same method works for any exponent of type ¢ = p]fl pé”, the formula being:

A

But this gives the formula in the statement, and we are done. O

110y 5 T1 - Thog = Bi1...ikl,w2...$k2 + C’ig...ikl T Ty,

At M = 3 now, we first restrict attention to the case where ¢ = p is prime. In this
case, the general result in Proposition 6.32 becomes simply:

1 1 .. 1
H= 1 w ... wP!
— —~— ——

We call a matrix A € M,(N) “tristochastic” if the sums on its rows, columns and
diagonals are all equal. Here, and in what follows, we call “diagonals” the main diagonal,
and its p — 1 translates to the right, obtained by using modulo p indices. With this
convention, here is now the result at M = 3:

PROPOSITION 6.33. For p prime, the standard form of dephased PBM at M = 3 is

1 1 . 1 AU 1 1 . 1
17 1 1 1 e wPT et Pt
o 1 woo.oowPTh o 1 w ... wP!
~— ~—~— ~— ~ ~—~—

An A1z A1p Ap1 Apa App

where w = €>™/P and where A € M,(N) is tristochastic, with sums N/p.

PRrROOF. Consider a dephased matrix H € Msyn(Z,), written in standard form as in
the statement. Then the orthogonality conditions between the rows are as follows:

1 1L 2means Ay +...+ A=A +...+A4,=...... =An+...+ A4,
1J_3meansA11+...+Ap1:A12+...+Ap2: ...... :A1p+...+App.
2J_3meansAn—i—...—l—App:AlQ—i—...—!—Apl: ...... :A1p+---+Ap,p71-

Thus A must have constant sums on rows, columns and diagonals, as claimed. U
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It is quite unobvious on how to deal with the tristochastic matrices with bare hands.
For the moment, let us just record a few elementary results:

PROPOSITION 6.34. For p = 2,3, the standard form of the dephased PBM at M = 3
is respectively as follows, with w = e*™/3 and a +b+c= N/3 at p = 3:

+ + + +
+ + — —
H= + — + —
~
N/4 N/A4 N/4  N/4
1 1 1 1 1 1 1 1 1
. 1 1 1 w w w w?  w? w?
H = 2 2 2
1 w w 1 w w 1 w

Also, for p >3 prime and N € pN, there is at least one Butson matric H € Msyn(Z,).

PROOF. The idea is that the p = 2 assertion follows from Proposition 6.33, and from
the fact that the 2 x 2 tristochastic matrices are as follows:

a a
=00
As for the p = 3 assertion, once again the idea is that this follows from Proposition

6.33, and from the fact that the 3 x 3 tristochastic matrices are as follows:

A—

o R
SN EN

c
a
b

Indeed, the p = 2 assertion is clear. Regarding now the p = 3 assertion, consider an
arbitary 3 x 3 bistochastic matrix, written as follows:

a b n—a—>=s
A= d c n—c—d
n—a—d n—b—c *

Here x = a+ b+ ¢+ d —n, but we won'’t use this value, because one of the 3 diagonal
equations is redundant anyway. With these notations in hand, the conditions are:

b+(n—c—d)+(n—a—d)=n

(n—a—=b)+d+(n—-b—c)=n
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Now since substracting these equations gives b = d, we obtain the result. Regarding
now the last assertion, consider the following p X p permutation matrix:

Since this matrix is tristochastic, for any p > 3 odd, this gives the result. O
Regarding now the asymptotic count, we have here:
THEOREM 6.35. For p = 2,3, the probability for a randomly chosen
M € Msun(Zy,)
with N € pN, N — oo, to be partial Butson is respectively given by

16 if N € 4N
P3(2) ~ { (27 N)3 !

0 if N ¢ 4N
at p =2, and

(3) _ 2433

57 (2rN)3

at p = 3. In addition, we have P?fp) > 0 for any N € pN, for any p > 3 prime.

PROOF. According to Proposition 6.34, and then to the Stirling formula, we have:

P _ 1 N N 16
°  4N\N/4,N/4,N/4,N/4) ~ \/(2xN)?
Similarly, by using the basic estimate with s = p =3, n = N/3, we have:

1 N
p» _ 1
3 9N Z <a, b,c,b,c,a,c, a, b)

a+b+c=N/3

- 3iN<N/3,N]\/[3,N/3> ><3LN 2 (gfc)g

a+b+c=N/3
3v3 81
2t N (2rN/3)4

243+/3

(2mrN)3

Finally, the last assertion is clear from the last assertion in Proposition 6.33. U

12
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It is possible to establish a few more results in this direction, making interesting
connections with probability. However, the main question regarding the partial Butson
matrices remains that of adapting the asymptotic counting methods of de Launey-Levin
[37] to the root of unity case. As a preliminary observation here, we have:

PROPOSITION 6.36. The probability Py for a random H € My«n(Zg) to be partial
Butson equals the probability for a length N random walk with increments drawn from

E = {(6iéj)i<j e € Zé\/l}

(%)

regarded as a subset Zq~’, to return at the origin.

PROOF. Indeed, with T'(e) = (€;€;)i<j, a matrix X = [e1,...,en| € Myxn(Z,) is
partial Butson if and only if the following condition is satisfied:

T(e1)+...+T(exy)=0
But this leads to the conclusion in the statement. O

Observe now that, according to the above result, we have:

1
Py = q(MT)N#{&,---,fNEE‘Zfi:O}

1
= O Y. dveao

&1, ENEE

The problem is to continue the computation in the proof of the inversion formula.
More precisely, the next step at ¢ = 2, which is the key one, is as follows:

1 .
Sme o= <A, £i>d)\
=60 (2m)P /[—WJD )

Here D = (]\24 ) The problem is that this formula works when »_¢; is real, as is the
case in the context of [37], but not when > ¢&; is complex, as is the case in Proposition
6.36. As before with other open questions, this is a good question for you, reader.

6e. Exercises

There are many interesting things to be done in connection with the roots of unity,
and the corresponding Hadamard matrices, and here is a first exercise on this:

EXERCISE 6.37. Find the minimal polynomial of an arbitrary root of unity w € T.
This is standard algebra, that we used in the proof of the Butson obstruction.

EXERCISE 6.38. Develop the theory of the conjecture Hs,(3) # 0, in analogy with the
theory of the Hadamard conjecture, namely Hy,(2) # .
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This is of course a bit loosely formulated, the problem being that of finding some good
results here, including evidence at small values of n € N, and so on.

EXERCISE 6.39. Prove that for any | € N, any vanishing sum of l-roots of unity
appears as a sum of cycles, with Z coefficients.

This is something that we already discussed in the above, but very briefly, with the
indication that this should follow from basic number theory, via arguments which are
similar to those from the proof of the Butson obstruction.

EXERCISE 6.40. Prove that for | = p®q®, any vanishing sum of l-roots of unity appears
as a sum of cycles.

To be more precise here, we already know that the conclusion in the statement holds
in the case [ = p®. The problem is that of adapting that proof, from the case [ = p®, to
the case [ = p®q®. This is not exactly easy, but with some work, can be done.

EXERCISE 6.41. Read the proof of the Lam-Leung theorem, stating that the lenght of
a vanishing sum of roots of unity should equal the length of a sum of cycles, and write
down a brief account of that proof, explaining the main ideas there.

Obviously, this is something quite time-consuming. However, this is worth the effort,
the paper of Lam-Leung being an excellent introduction to advanced algebra.

EXERCISE 6.42. Work out all the details for the dichotomy in Proposition 6.18.

To be more precise here, Proposition 6.18 above comes with 1/2 page of proof, which
is quite brief, and the problem is that of adding 1 page or so of details.

EXERCISE 6.43. Prove that the 7 X 7 reqular matrices can only have
34242 , 5+2 , 7
as cycle structure, then prove that the case 5+ 2 s actually excluded.

Here the first assertion is something trivial, and the problem is that of finding the
good number theoretic argument for excluding the case 5 + 2.

EXERCISE 6.44. In the context of the previous exercise, prove that the cases
3+24+2 |, 7

do not interact, in the sense that a reqular 7 x 7 Hadamard matrixz has either all scalar
products between the rows of type 3+ 2 + 2, or of type 7.

As before, with the previous exercise, the problem is that of finding the good number
theoretic argument which applies, and gives the result.

EXERCISE 6.45. Prove that the Fourier matriz Fy is the only 7 x 7 complex Hadamard
matriz having cycle structure 7.

This exercise is independent from the previous exercises, and is of different nature too,
the problem here being not number theoretical, but rather purely combinatorial.



CHAPTER 7

Geometry, defect

7a. Affine deformations

We have seen so far that some theory for the complex Hadamard matrices H € My(T)
can be developed with some inspiration for the real case, H € Mx(%1), by looking at the
Butson matrix case, H € My(Z;) with [ < co. However, all this root of unity business
ultimately leads into questions of HC flavor, and to put it squarely, wrong way. In this
chapter we take a radically different approach to the study of the complex Hadamard
matrices. Let us recall that the complex Hadamard manifold appears as:

Xy = My(T) NV NUy

This intersection is far from being smooth, and given a point H € Xy, the problem is
that of understanding the structure of X around H, which is often singular. And this is
what we will do, real algebraic geometry, for studying Xy and its singularities. For this
purpose, let us begin with some notations. We denote by X, an unspecified neighborhood
of a point in a manifold, p € X. Also, for ¢ € T, meaning that ¢ € T is close to 1, we
define ¢" with » € R by (e)" = €. With these conventions, we have:

PROPOSITION 7.1. For H € Xy and A € My(R), the following are equivalent:
(1) The following is an Hadamard matriz, for any q € Ty:

HY;, = Hijq
(2) The following equations hold, for any i # j and any q € T;:
Z HyHjg** 4% =0
k

(3) The following equations hold, for any i # j and any ¢ : R — C:
Z HixHjpp(Ag — Aj) =0
k
(4) For any i # j and any r € R, with Ej; = {k|Ax — Aj, = 1}, we have:
kEE],

If these conditions are satisfied, we call the matriz H? an affine deformation of H.

153
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PROOF. These equivalences are all elementary, and can be proved as follows:

(1) <= (2) Indeed, the scalar products between the rows of H? are:
< HLH!> = > Hyq** Hyg™

k
= 3 Ho g
k

(2) = (4) This follows from the following formula, and from the fact that the power
functions {¢"|r € R} over the unit circle T are linearly independent:

Z Hy Hjpgq 4% = Z q Z HiwHjy,
k

reR kEEZ.Tj

(4) = (3) This follows from the following formula:

ST HaHjp(Ag — Aj) = Y _o(r) S HuHy,
k

reR keEY,
(3) = (2) This simply follows by taking ¢(r) = ¢". O

In order to understand the above deformations, which are “affine” in a certain sense,
as suggested at the end of the statement, it is convenient to enlarge the attention to all
types of deformations. We keep using the neighborhood notation X, introduced above,
and we consider functions of type f : X, — Y,, which by definition satisfy f(p) = ¢. We
have the following definition, further clarifying the terminology in Proposition 7.1:

DEFINITION 7.2. Let H € My (C) be a compler Hadamard matriz.
(1) A deformation of H is a smooth function f: Ty — (Xn)g-
(2) The deformation is called “affine” if fi;(q) = Hijq"9, with A € My(R).
(3) We call “trivial” the deformations of type fi;(q) = Hijq% %, with a,b € RY.

Here the adjective “affine”, which is used in the same context as in Proposition 7.1,
comes from the formula f;;(e") = H;;e'i’ because the function ¢ — A;;¢ which produces
the exponent is indeed affine. As for the adjective “trivial”, this comes from the fact that
the affine deformations of type f(q) = (H;;jq*"");; are obtained from H by multiplying
the rows and columns by certain numbers in T, so are automatically Hadamard.

The basic example of an affine deformation comes from the Dita deformations H ®¢ K,
by taking all parameters ¢;; € T to be powers of ¢ € T. As an example, here are the
exponent matrices coming from the left and right Dita deformations of Fy ® Fj:

b b

A= A, =

o O 2 &
o o 2 &

b b
d d
d d

o 2 o
o 2 o
QU QL
QU QL
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There are of course many other examples, which are less trivial, as for instance the
Haagerup matrix, that we met in chapters 5-6, which is as follows:

11 1 1 1 1
1 -1 ¢« 4 —i —i
1 ¢ -1 —1 ¢q —gq

q _
Hg = 1 4 —i -1 —q g
1 = q —q 1 -1

1 —i —q ¢ -1 i

Observe that this is indeed an affine deformation of Hg = Hj, in the sense of Definition
7.2 (2), the corresponding matrix of exponents being as follows:

00 0 0 00
00 0 0 00
00 0 0 11
A=1o0 0 0 11
00 -1 -100
00 -1 -100

We will see that there are many other interesting examples of affine deformations, and
that some general theory for such deformations can be developed. In order to investigate
now the above types of deformations, we will use the corresponding tangent vectors. So,
let us recall that the complex Hadamard matrix manifold Xy is given by:

Xy = My(T) NV NUy
This observation leads to the following definition, where in the first part we denote by
T,X the tangent space to a point in a smooth manifold, p € X:
DEFINITION 7.3. Associated to a point H € Xy are the following objects:

(1) The enveloping tangent space: TuXy = TyMy(T)N Tuv/NUy.

(2) The tangent cone Ty Xx: the set of tangent vectors to the deformations of H.
(3) The affine tangent cone Ty Xn: same as above, using affine deformations only.
(4) The trivial tangent cone T Xn: as above, using trivial deformations only.

Observe that j:HX ~n, T Xn are real linear spaces, and that Ty Xy, T5 XN are two-
sided cones, in the sense that they satisfy the following condition:

ANeRAeET = NAeT
Observe also that we have inclusions of cones, as follows:
TX Xy CT5Xy CTuXy C TyXy

In more algebraic terms now, these various tangent cones are best described by the
corresponding matrices, and we have here the following result:
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THEOREM 7.4. The cones Ty Xy C Ty Xy C TuXn C THXN are as follows:

(1) TuXny can be identified with the linear space formed by the matrices A € My (R)
satisfying the following condition:

Z HiHi (A, — Aj) =0
k

(2) TuXn consists of those matrices A € My(R) appearing as Ay = g;;(0), where
g: My(R)y — My(R)o satisfies:

Z Hy H e 0=9:) —
k

(3) Ty XN is formed by the matrices A € My (R) satisfying the following condition,
for any i # 7 and any q € T:

Z HikijinkiAjk =0
k

(4) T/ X is formed by the matrices A € My (R) which are of the form A;; = a;+b;,
for certain vectors a,b € RY.

ProoF. All these assertions can be deduced by using basic differential geometry:

(1) This result is well-known, the idea being as follows. First, Mx(T) is defined by
the algebraic relations |H;;|? = 1, and with H;; = X;; + iYi; we have:

d|Hy|* = d(X} +Y5) = 2(Xy Xy + YyYy)
Consider now an arbitrary vector £ € Ty My (C), written as follows:

£ = Z @i Xij + BiYis
ij

This vector belongs then to the tangent space Ty My (T) if and only if we have:
< f,d’Hl'jP >=0

We therefore obtain the following formula, for the tangent cone:

Aij € R}

We also know that the rescaled unitary group v/NUy is defined by the following
algebraic relations, where Hy, ..., Hy are the rows of H:

< Hi, Hj >= N(ZJ

TyMy(T) = {Z Ay (Y Xy — Xi3Y35)
is
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The relations < H;, H; >= N being automatic for the matrices H € My(T), if for
@ # 7 welet L;; =< H;, H; >, then we have:

TyCy = {g € TyuMy(T)| < &, L;; >= 0, Vi # j}
On the other hand, differentiating the formula of L;; gives:
Lij =Y (X + Vi) (X — i) + (Xg — i) (X + Vi)
k

Now if we pick & € Ty My (T), written as above in terms of A € My(R), we obtain:

<& Ly >= iZHZ'kij(Aik — Ajr)
2

Thus we have reached to the description of ZN“HX n in the statement.

(2) We pick an arbitrary deformation, written as f;;(e) = H;je'is ). Observe first
that the Hadamard condition corresponds to the equations in the statement, namely:

Z Hikijei(gik(t)_gjk(t)) =0
k

Observe also that by differentiating this formula at ¢ = 0, we obtain:

Z Hiy Hji(935,(0) — ¢31,(0)) = 0

Thus the matrix A;; = g;;(0) belongs indeed to TuXy, so we obtain in this way a
certain map, as follows:

T Xy — THXN

In order to check that this map is indeed the correct one, we have to verify that, for
any 1, 7, the tangent vector to our deformation is given by:

&ij = 95 (0) (Vi X5 — Xi;Y55)

But this latter verification is just a one-variable problem. So, by dropping all i, j
indices, which is the same as assuming N = 1, we have to check that for any point H € T,
written H = X +iY, the tangent vector to the deformation f(e®) = He™® is:

£=4g(0)(YX - XY)

But this is clear, because the unit tangent vector at H € T is n = —i(Y X — XY'), and
its coefficient coming from the deformation is:

(€)= = —ig'(0)
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(3) Observe first that by taking the derivative at ¢ = 1 of the condition (2) in Propo-
sition 7.1, of just by using the condition (3) there with the function ¢(r) = r, we get:

Z HyHipp(Ag — Ajy) = 0
i

Thus we have a map TH Xy — fHX ~, and the fact that is map is indeed the correct
one comes for instance from the computation in (2), with g;;(t) = A;;t.

(4) Observe first that the Hadamard matrix condition is satisfied, because:
> HipHjpg 4% = ¢ Y " HyHjy, = 6
k k

As for the fact that 77, Xy is indeed the space in the statement, this is clear. O

Let Zy C Xy be the real algebraic manifold formed by all the dephased N x N
complex Hadamard matrices. Observe that we have a quotient map Xy — Zy, obtained
by dephasing. With this notation, we have the following refinement of (4) above:

PROPOSITION 7.5. We have a direct sum decomposition of cones
Tp Xy =TpXn®THZN
where at right we have the affine tangent cone to the dephased manifold Xy — Z.

ProoFr. If we denote by MR (R) the set of matrices having 0 outside the first row and
column, we have a direct sum decomposition, as follows:

TS XN = M3 (R) & TS Zy
Now by looking at the affine cones, and using Theorem 7.4, this gives the result. [

Summarizing, we have so far a number of theoretical results about the tangent cones
Ty Xy that we are interested in, and their versions coming from the trivial and affine
deformations, and from the intersection formula Xy = My(T) N VNUy as well. In
practice now, passed a few special cases where all these cones collapse to the trivial cone
T3 Xn, which by Proposition 7.5 means that the image of H € X must be isolated in
the dephased manifold Xy — Zy, things are quite difficult to compute. However, as a
concrete numerical invariant arising from all this, which can be effectively computed in
many cases of interest, we have, following Tadej-Zyczkowski [84]:

DEFINITION 7.6. The real dimension d(H) of the enveloping tangent space
TuXy = TyMy(T) N TyVNUy

is called undephased defect of a complex Hadamard matrizc H € X .
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In view of Proposition 7.5, it is sometimes convenient to replace d(H) by the following
related quantity, also introduced in [84], and called dephased defect of H:

d'(H) = d(H) — 2N +1

In what follows we will rather use the quantity d(H) defined before, which behaves
better with respect to a number of operations, and simply call it “defect” of H. We
already know, from Theorem 7.4, what is the precise geometric meaning of the defect,
and how to compute it. Let us record again these results, that we will use many times in
what follows, in a slightly different form, closer to the spirit of [84]:

THEOREM 7.7. The defect d(H) is the real dimension of the linear space
fHXN = {A € MN<R)‘ Z Hiklf[jk<Aik —Aj) = O7Vi7j}
k

and the elements of this space are those making Hfj = H;;q"v Hadamard at order 1.

PROOF. Here the first assertion is something that we already know, from Theorem 7.4
(1), and the second assertion follows either from Theorem 7.4 and its proof, or directly

from the definition of the enveloping tangent space THX ~, as used in Definition 7.6. [
Still following [84], here are a few basic properties of the defect:

PROPOSITION 7.8. Let H € Xy be a complex Hadamard matriz.

(1) If H ~ H then d(H) = d(H).
(2) We have 2N —1 < d(H) < N*.
(3) Ifd(H) = 2N —1, the image of H in the dephased manifold Xy — Zy is isolated.

PRroOF. All these results are elementary, the proof being as follows:

(1) If we let K;; = a;b;H;; with |a;| = |b;| = 1 be a trivial deformation of our matrix
H, the equations for the enveloping tangent space for K are:

Z aibr Hia;bp Hyp (A — Aji) = 0
%

By simplifying we obtain the equations for H, so d(H) is invariant under trivial de-
formations. Since d(H) is invariant as well by permuting rows or columns, we are done.

(2) Consider the inclusions T Xy C Ty Xy C THXN. Since dim(T; Xy) = 2N — 1,
the inequality at left holds indeed. As for the inequality at right, this is clear.

(3) If d(H) = 2N — 1 then Ty Xy = Tj; Xy, so any deformation of H is trivial. Thus
the image of H in the quotient manifold Xy — Zy is indeed isolated, as stated. O
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7b. Defect computations

As an illustration for the above notions, let us discuss now the computation of the
defect for the most basic examples of complex Hadamard matrices that we know, namely
the real ones, and the Fourier ones. In order to deal with the real case, it is convenient
to modify the general formula from Theorem 7.7, via a change of variables, as follows:

PROPOSITION 7.9. We have a linear space isomorphism as follows,
Ty Xy ~ {E e MN((C)‘E — B (EH),;H;; € R,Vi,j}
the correspondences A — E and E — A being given by the formulae

Eij = ZszijAzk ’ Az’j = (EH)Z]H’L]
k

with A € Ty Xy being the usual components, from Theorem 7.7.

PROOF. Given a matrix A € My(C), if we set R;; = A;;H;; and E = RH*, the
correspondence A — R — FE is then bijective onto My (C), and we have:

E;; = Z H Hijp Ay
2

In terms of these new variables, the equations in Theorem 7.7 become:
E; = Ej

Thus, when taking into account these conditions, we are simply left with the conditions
A;; € R. But these correspond to the conditions (EH);jH;; € R, as claimed. O

With the above result in hand, we can now compute the defect of the real Hadamard
matrices. The result here, from Sz6ll6si [81], is as follows:

THEOREM 7.10. For any real Hadamard matrix H € My(£1) we have
THXN ~ MN(R)symm
and so the corresponding defect is d(H) = N(N +1)/2.

PROOF. We use Proposition 7.9. Since H is now real the condition (FH);;H;; € R
there simply tells us that £ must be real, and this gives the result. U

As another computation now, let us discuss the case N = 4. Here we know from
chapter 5 that the only complex Hadamard matrices are, up to equivalence, the Dita
deformations of F;. To be more precise, we have the following result:
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PROPOSITION 7.11. The complex Hadamard matrices at N = 4 are, up to equivalence,
the following matrices, appearing as Dita deformations of Fy:

1 1 1 1
1 1 1 1 1 -1 ¢q —q
q __ —
F272—(1 —1>® 11 <1 —1>— 11 -1 -1
1 ¢ 1 -1 —q ¢

At g € {1,i,—1, —i} we obtain tensor products of Fourier matrices, as follows:
(1) At g =1 we have Fjy = F, ® Fy.
(2) At g = —1 we have Fj, ~ F>, ® F.
(3) At g = +i we have Fyy ~ Fy.

PRrROOF. The first assertion is something that we already know, from chapter 5. Re-
garding now the ¢ = 1,4, —1, —i specializations, the situation here is as follows:

(1) This is clear from definitions.

(2) This follows from (1), by permuting the third and the fourth columns:

11 1 1 11 1 1
4|1 -1 -1 1 1 -1 1 -1 _
Fop = 11 -1 -1 1 1 -1 =11 Fap
1 -1 1 -1 1 -1 -1 1
(3) This follows from the following computation:
11 1 1 11 1 1
; 1 -1 +i Fi 1 ¢ =1 —i
+i — ~ —
Ba=11 1 1 4 1 -1 1 -1 Fa
1 -1 F1 + 1 —i =1 1
Here we have interchanged the second column with the third one in the case ¢ = 1,
and we have used a cyclic permutation of the last 3 columns in the case ¢ = —1. El

Let us compute now the defect of the above matrices. We will work out everything in
detail, as an illustration for how the equations in Theorem 7.7 work. The result is:

THEOREM 7.12. The defect of the 4 x 4 complex Hadamard matrices is given by
10 (¢==1)
d(F2q,2) -
8 (q#=+1)
with F§2, depending on q € T, being the matrix in Proposition 7.11.

PRrROOF. Our starting point are the equations in Theorem 7.7, namely:

Z HyHp (A — Ajy) = 0
3
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Since the ¢ > j equations are equivalent to the i < j ones, and the ¢ = j equations
are trivial, we just have to write down the equations corresponding to indices i < j. And,
with 77 = 01,02,03, 12, 13, 23, these equations are:

o O O O O O

Assume first ¢ # +1. Then ¢ is not real, and appears in 4 of the above equations.
But these 4 equations can be written in the following way:

o O O O

Now since the unknowns are real, and ¢ is not, we conclude that the terms between
braces in the left part must be all equal, and that the same must happen at right:

AOO - AOl = AlO - All = AQO - A21 = A30 - A31
AOZ - AO3 = A12 - A13 = AZQ - A23 = A32 - A33

Thus, the equations involving ¢ tell us that A must be of the following form:

a a+x e+y e
. b b+x f+y f
c c+x g+vy g
d d+x h+4+y h

Let us plug now these values in the remaining 2 equations. We obtain:

a—ctatr—c—rv—e—y+gty—e+g = 0
b—d+b+zx—d—z—f—-y+h+y—f+h = 0

Thus we must have a+¢g = c+e and b+ h = d+ f, which are independent conditions.
We conclude that the dimension of the space of solutions is 10 — 2 = 8, as claimed.
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Assume now g = +1. For simplicity we set ¢ = 1, and we compute the dephased
defect. The dephased equations, obtained by setting A,y = Ay; = 0 in our system, are:
Ay —Ap+A3 =
—Ag + Aoy + Agz =
Az + Azg — Az =
—An + Ay —Arg+Agpp + Ay — Ay =
Ay — Azt — Aig + Asp — Ayz + Ass
—Agy + A3y + Aoy — Azg — Aoz + Az = 0

o O O o O

The first three equations tell us that our matrix must be of the following form:

a a+b b
A= |c+d c d
e f e+ f

Now by plugging these values in the last three equations, these become:

—a+c+d—a—-b+c+b—-d = 0
a—e—a—b+f—-bte+f = 0
—c—d+e+c—f—d+e+f =0

Thus we must have a = ¢, b = f, d = e, and since these conditions are independent,
the dephased defect is 3, and so the undephased defect is 3 + 7 = 10, as claimed. Il

In general, the defect computation for the Dita deformations, of even for the usual
tensor products, is a difficult question. We will be back to this in chapter 8 below.

7c. Fourier matrices

Let us discuss now a fundamental question, namely the computation of the defect of
the Fourier matrix Fi;. The main idea here goes back to a 1989 preprint of Karabegov
[57], with some supplementary contributions from Nicoara [66], in 2006, and then the
main formula, in the cyclic group case, was obtained by Tadej—Zyczkowski in [84], and
the corresponding deformations of F were studied by Nicoara-White in [67]. As a first
result on this subject, we have, following Tadej-Zyczkowski [84]:

THEOREM 7.13. For a Fourier matriz F = Fg, the matrices A € Tp Xy with N = |G,
are those of the form A = PF*, with P € My(C) satisfying

Pij = Piyj; = P

where the indices i, j are by definition taken in the group G.
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PRrROOF. We use the system of equations in Theorem 7.7, namely:
Z FuFi (A — Ajr) =0
k

By decomposing our finite abelian group as G = Zy, X ... X Zy, we can assume:

F=Fy®...®Fy

2mi/k e have the following formula:

Fiyivioge = (wn)™ . (wy

T

With N = Ny ... N, and w = e*™/¥ we obtain the following formula:

Thus with w, = e

)irjr

171 irjr
( 4.+ )]V
F. . . = N N
81 bpy g1 Jr w 1 r

Thus the matrix of our system of equations is given by:

_ (i1 =31k (ir—gr)kr
+...+ N
F;;l---ihkl---k"r'Fjjl---jmkl---k"r' = UJ( M e )

Now by plugging in a multi-indexed matrix A, our system becomes:

(i1—J1)k1 (ir—gr)kr
§ : +...+ N
N Ny . . J— . . —
w< ! ) (A'Ll---lrvkl---kr A]l---]rykl---kr) - 0
ki...kr

Now observe that in the above formula we have in fact two matrix multiplications, so
our system can be simply written as:

(AF)il---irail_jl---ir_jr - (AF)jl---j’mil_jl---i'r_j'r = 0

Now recall that our indices have a “cyclic” meaning, so they belong in fact to the
group GG. So, with P = AF', and by using multi-indices, our system is simply:

Pii—j = Pji-j
With ¢« = I + J,j = I we obtain the condition Pr;;; = Py in the statement. In
addition, A = PF™* must be a real matrix. But, if we set P;; = PL_j, we have:

" - _
(PF )i1~~-ir;j1~~-jr - E Pil...ir,kl...krFjl.‘.jT,kl...kr
k1...kr
_ § D *
- -Pil...ir,—kl...—kr(F )—kl...—kr,j1...jr
ki...kr

= (PF")i\irrir

Thus we have PE* = PF*, so the fact that the matrix PF™ is real, which means by
definition that we have PF* = PF*, can be reformulated as PF* = PF*, and hence as

P = P. So, we obtain the conditions P;; = P, _; in the statement. O

We can now compute the defect, and we are led to the following formula:
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THEOREM 7.14. The defect of a Fourier matrix Fg is given by

) =3 i

geG

and equals as well the number of 1 entries of the matrix Fg.

PROOF. According to the formula A = PF* from Theorem 7.13, the defect d(F¢) is
the dimension of the real vector space formed by the matrices P € My(C) satisfying:
Pyj=Pi;; =P
Here, and in what follows, the various indices i, j,... will be taken in G. Now the
point is that, in terms of the columns of our matrix P, the above conditions are:
(1) The entries of the j-th column of P, say C, must satisfy C; = Cjy;.
(2) The (—j)-th column of P must be conjugate to the j-th column of P.

Thus, in order to count the above matrices P, we can basically fill the columns one by
one, by taking into account the above conditions. In order to do so, consider the subgroup
Gy = {j € G|2j = 0}, and then write G as a disjoint union, as follows:

G=G,UXU(—X)

With this notation, the algorithm is as follows. First, for any j € G5 we must fill the
j-th column of P with real numbers, according to the periodicity rule:

C; = Ciy,

Then, for any 7 € X we must fill the j-th column of P with complex numbers,
according to the same periodicity rule C; = Cj4;. And finally, once this is done, for any
j € X we just have to set the (—7)-th column of P to be the conjugate of the j-th column.

So, let us compute the number of choices for filling these columns. Our claim is that,
when uniformly distributing the choices for the j-th and (—j)-th columns, for j ¢ Gy,
there are exactly [G :< j >] choices for the j-th column, for any j. Indeed:

(1) For the j-th column with j € G5 we must simply pick N real numbers subject to
the condition C; = C;4; for any 7, so we have indeed [G :< j >] such choices.

(2) For filling the j-th and (—j)-th column, with j ¢ G2, we must pick N complex
numbers subject to the condition C; = C;y; for any i. Now since there are [G :< j >|
choices for these numbers, so a total of 2[G :< j >| choices for their real and imaginary
parts, on average over j, —j we have [G :< j >] choices, and we are done again.

Summarizing, the dimension of the vector space formed by the matrices P, which is
equal to the number of choices for the real and imaginary parts of the entries of P, is:

d(Fg) =) [G:<j>]

jeG
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But this is exactly the number in the statement. Regarding now the second assertion,
according to the definition of Fi, the number of 1 entries of Fg is given by:

#1eFo) = #{(9.0) € GxCxig) =1}

= Z#{x “ @‘X(g) = 1}
G|
Z ord(g)

geG

Thus, the second assertion follows from the first one. O

Let us finish now the work, and explicitely compute the defect of F. It is convenient
to consider the following quantity, which behaves better:

1
3(G) :ZGW@

As a first example, consider a cyclic group G = Zy, with N = p* power of a prime.
The count here is very simple, over sets of elements having a given order:

6(Zpe) = 14+(p—Dp +@*—pp > +...+ (" —p* "

a
= l4+a—-
p

In order to extend this kind of count to the general abelian case, we use two ingredients.
First is the following result, which splits the computation over isotypic components:

PROPOSITION 7.15. For any finite groups G, H we have:
G x H)>0(G)d(H)
In addition, if (|G|, |H|) = 1, we have equality.

ProOOF. Indeed, we have the following estimate, coming from definitions:

(G xH) = Zm

gh

1
n ; lord(g), ord(h)]

1
%; ord(g) - ord(h)
= 0(G)I(H)
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Regarding the last assertion, in the case (|G|,|H]|) = 1, the least common multiple
appearing on the right becomes a product:

lord(g), ord(h)] = ord(g) - ord(h)
Thus, we have equality in this case, as desired. Il
We deduce from this that we have the following result:

PROPOSITION 7.16. For a finite abelian group G we have
- H 5(Gp)
p

where G, with G = x,G,, are the isotypic components of G.
PRrROOF. This is clear from Proposition 7.15, the order of GG, being a power of p. [

As an illustration for the above results, we can recover in this way the following key
defect computation, from Tadej-Zyczkowski [84]:

THEOREM 7.17. The defect of a usual Fourier matriz Fy s given by

NH<1+ o)

where N = pi* ...p% is the decomposition of N into prime factors.

PRrROOF. The underlying group here is the cyclic group G = Zy, whose isotypic com-
ponents are the following cyclic groups:

Gp, = Ly
By applying now Proposition 7.16, and by using the computation for cyclic p-groups
performed before Proposition 7.15, we obtain:

Fy) = NH (14" (pi — 1)ay)

But this is exactly the formula in the statement. U

Now back to the general case, where we have an arbitrary Fourier matrix Fg, we will
need, as a second ingredient for our computation, the following result:

PROPOSITION 7.18. For the p-groups, the quantities

ck = # {g € G’ord(g) < pk}
are multiplicative, in the sense that ¢, (G x H) = ¢,(G)cr(H).
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PRrROOF. Indeed, for a product of p-groups we have:
(G x H) = #{(g,h)|ord(g,h) <"}
= #{(g.m)|ord(g) < p*,ord(n) < p*}
= #{g|ordlg) < p*} # {n|orain) < p*}

We recognize at right ¢(G)c,(H), and we are done. O

Let us compute now ¢ in the general isotypic case. We have here:

PROPOSITION 7.19. For G = Zpa X ... X Lyar with ay < ag < ... < a, we have

5(G) =14+ Zp(r—k)ak.,l+(a1+...+ak,1)—1(pr—k+l _ 1)[ak _ akfl]pr—k
k=1

with the convention ag = 0, and with the notation [a], =1+ q+¢* +...+q¢* L

PRrROOF. First, in terms of the numbers ¢, we have the following formula:

(G =1+ S _p,f’“‘l

k>1

In the case of a cyclic group G = Z,. we have ¢, = p™®*@)_ Thus, in the general
isotypic case G' = Zye1 X ... X Zpar We have the following formula:

p = min(k,a1) o pmln(k,ar)
_ pmin(k,al)—i-...—&—min(k,ar)

Now observe that the exponent on the right is a piecewise linear function of k. More
precisely, by assuming a; < ay < ... < a, as in the statement, the exponent is linear on
each of the intervals [0, a4], [a1, as], ..., [a,_1,a,]. So, the quantity 6(G) to be computed
will be 1 plus the sum of 2r geometric progressions, 2 for each interval.

In practice now, the numbers ¢, are as follows:

T 2r ra
00:1761:])702:]7 yere3Cay =P 17
_ o1+(r—1)(a1+1 _ a1+(r—1)(a1+2 _ a1+(r—1)az
Cayi1 =P (r=1)( ),Ca1+2—P (r=1)( ),---,CaQ—P (r-1) ,
_ paitaz+(r—2)(az+1 _ paitaz+(r—2)(az2+2 __ ai1tas+(r—2)as
Cas+1 =P ( X )7Ca2+2_p ( X )7"'7Ca3_p ( ) )
_ aitetar—1+(ar—1+1) _ a1t tar—1+(ar—1+2) ai+...+ar

Car—l+1 - p 7C(17«_1+2 - p g 7Car = p
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Now by separating the positive and negative terms in the above formula of §(G), we
have indeed 2r geometric progressions to be summed, as follows:

§(G) = 1+ +p" ")

p Tl p T pP T plaT e

—(
+(p r—1)(a1+1)— +p(r—1)(a1+2)—2 + ... +pa1+(r—2)a2)
(palr a;—1 +p(r 1)(a1+1)—2 4+ pa1+(r71)(a271)7a2)

+<pa1+..-+ar—1 + pal+...+ar—1 + ... +pa1+~--+ar—l)
_(pa1+...+am_rl 4 pa1+...+ar_171 4o +pa1+...+ar_rl)

Now by performing all the sums, we obtain the following formula:

p(r—l)al -1
pr—l -1
p(T—Q)(az—al) -1

5(G) = 1+p'(p —1)

_|_p(7"—2)a1+(a1—1) (p’r‘—l _ 1)

pr72 _ 1
(r=3)(az—a2) _q
r—oa)a a a2 — T— p
+p( 3)az+(a1+a2 1)(p 2 1) pT_3 —

+ptrteter=ip — 1) (ar — ay—1)

By looking now at the general term, we get the formula in the statement. U

Let us go back now to the general defect formula in Theorem 7.14. By putting it
together with the various results above, we obtain:

THEOREM 7.20. For a finite abelian group G, decomposed as G = x,G,, we have

d(FG) — ’G| H (1 + Zp(T*k’)ak—1+(a1+...+ak71)*1<p1”7k’+1 _ 1)[ak . akl]pr—k’>

P k=1
where ag = 0 and a1 < ax < ... < a, are such that Gy, = Zpar X ... X Lpar.
ProOOF. Indeed, we know from Theorem 7.14 that we have:
d(Fe) = [G[o(G)

The result follows then from Proposition 7.16 and Proposition 7.19. O



170 7. GEOMETRY, DEFECT

As a first illustration, we can recover in this way the formula in Theorem 7.17. Indeed,
assuming that N = pi*...p% is the decomposition of N into prime factors, we have:

d(Fy) = N +p" (i — Das)
i=1
a;
= Ng (1 +a; — E)
As a second illustration, for the group G = Zpa X Zyex with a1 < ag we obtain:
d(Fg) = p" ™ (1+p~'(p* = Daaly +p" ' (p — 1)(az — a1))
= P (= D 7 (= Dl )
= p" e p+ (p+ D™ — 1) +p" (p — (a2 — ar))

Finally, let us mention that for general non-abelian groups, there does not seem to
be any reasonable algebraic formula for the quantity 6(G). As an example, consider the
dihedral group Dy, consisting of N symmetries and N rotations. We have:

d(Dy) = g + d(Zn)

Now remember the formula for Zy established above, namely:

6(Zy) = H(l +p; (pi = Das)

7

It is quite clear that the N/2 factor can not be incorporated in any nice way, and so,
as indicated above, the quantity J(G) remains something quite complicated.

7d. Explicit deformation

Let us discuss now, following the paper of Nicoara and White [67], the key fact that for
the Fourier matrices the defect is “attained”, in the sense that the deformations at order
0 are true deformations, at order oo. This is something quite surprising, and non-trivial.
Let us begin with some generalities. We first recall that we have:

PROPOSITION 7.21. The unitary matrices U € Uy around 1 are of the form
U=et

with A being an antihermitian matriz, A = —A*, around 0.
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ProoF. This is something well-known. Indeed, assuming that a matrix A is antiher-

mitian, A = —A*, the matrix U = e follows to be unitary:
Uuur = et
= pAAT
_ ApA
=1

As for the converse, this follows either by using a dimension argument, which shows
that the space of antihermitian matrices is the correct one, or by diagonalizing U. U

Now back to the Hadamard matrices, we will need to rewrite a part of the basic theory
of the defect, using deformations of type t — U;H. First, we have:

THEOREM 7.22. Assume that H € My(C) is Hadamard, let A € My(C) be antiher-
mitian, and consider the matrix UH, where U = 4, with t € R.

(1) UH is Hadamard when, for any p,q:
| Z Hrqqu(etA)pr(eitA)szv’ =1

(2) UH is Hadamard at order 0 when, for any p,q:
[(AH )| =1

ProoOF. We already know that UH is unitary, so we must find the conditions which
guarantee that we have UH € My(T), in general, and then at order 0.

(1) We have the following computation, valid for any unitary U:
’(UH)qu = (UH)pq(UH)pq
= (UH>pq(H*U*)qp
= ZUerrq(H*)qS(U*)SP

rSs

= Z HrqquUprUps

rs

Now with U = e/ as in the statement, we obtain:
| AL pq|2 Z (e—tA)Sp

Thus, we are led to the conclusion in the statement.
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(2) The derivative of the function computed above, taken at 0, is as follows:

O|(e"H),,|?
%“:0 - ZH“I tAA pr( etAA)Sp\t:O

— ZHHA —A),,

Y AL A,

= (AH>pq(H*A*)qp
= |(AH),/?

Thus, we are led to the conclusion in the statement. U
In the Fourier matrix case we can go beyond this, and we have:

PROPOSITION 7.23. Given a Fourier matriz Fg € Ma(C), and an antihermitian ma-
triz A € Mg(C), the matriz H = UFg, where U = !4 with t € R, is Hadamard when

()2 At

for any p, with the indices being k,l,m € N, and n,p,s € G.

= 577,0

m|
k+l=m

PROOF. According to the formula in the proof of Theorem 7.22 (1), we have:

‘(UFG)qu = Z(FG)Tq(F_G)sq(etA)pr(e_tA)SP

rs

= Z <r,qg><—s5,q> ("), (e,
= Y < s> (e,

By setting n = r — s, can write this formula in the following way:

(UFa)pl* = Z <n,q>( ps+n< 7tA)5p

= Z <n,q > Z etA p,ern eitA)sp
n s

Since this quantity must be 1 for any ¢, we must have:

Z (etA)P,H-n (e_tA)SP = 0no

s
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On the other hand, we have the following computation:

(LA (—tA)g,

Z(em)p,sm(e_m)sp = ZZ /.{;p]ﬁn' l!

s s Kkl
1
- S g LAt
tk+l X .
= Z Z W Z Ap,s-i—n(_A)sp
s kl s
DI D) SIS
S m k+l=m S
- ZZ % Z (Tln) ZAk,s+n(_A)ip
s m k+l=m s
Thus, we are led to the conclusion in the statement. Il

Following Nicoara-White [67], let us construct now the deformations of F;. The result
here, which came a long time after the original defect paper of Tadej-Zyczkowski [84],
and even more time after the early computations of Karabegov [57], appearing somewhat
as a total surprise, puzzling all known experts at that time, is as follows:

THEOREM 7.24. Let G be a finite abelian group, and for any g, h € G, let us set:

)1 ifFkeNp= hkg,q = hFtlg
710 otherwise

B

p

When (g, h) € G* range in suitable cosets, the unitary matrices

et(B—Bt)F

. t
ezt(B—f—B )FG’ P

9

are both Hadamard, and make the defect of Fg to be attained.

PROOF. The proof of this result, from [67], is quite long and technical, based on the
Fourier computation from Proposition 7.23, the idea being as follows:

(1) First of all, an elementary algebraic study shows that when (g,h) € G? range
in some suitable cosets, coming from the proof of Theorem 7.14, the various matrices
B = B9 constructed above are distinct, the matrices A = i(B + B') and A’ = B — B!
are linearly independent, and the number of such matrices equals the defect of Fi.

(2) It is also standard to check that each B = (B,,) is a partial isometry, and that
B¥ B** are given by simple formulae. With this ingredients in hand, the Hadamard
property follows from the Fourier computation from the proof of Proposition 7.23. Indeed,
we can compute the exponentials there, and eventually use the binomial formula.
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(3) Finally, the matrices in the statement can be shown to be non-equivalent, and this
is something more technical, for which we refer to [67]. With this last ingredient in hand,
a comparison with Theorem 7.14 shows that the defect of Fi is indeed attained, in the
sense that all order 0 deformations are actually true deformations. See [67]. U

Finally, let us mention that the paper of Nicoara-White [67] was written in terms of
subfactor-theoretic commuting squares, which is a quite technical operator algebra notion,
and with a larger class of commuting squares being actually under investigation.

We will discuss a bit the relation between Hadamard matrices and commuting squares
in chapter 14 below, but in what regards the Nicoara-White theorem, which is the main
known theorem regarding the geometry of the complex Hadamard matrices, this definitely
remains something to be learned, from their paper [67] and their follow-up papers, which
are quite technical, and that we would like however to warmly recommend here.

7e. Exercises

Before anything, in connection with the material from the present chapter, we recom-
mend some general geometry reading, with this meaning learning some basic differential
and algebraic geometry, if needed. Here is now a first exercise, in connection with the
general geometric aspects of the complex Hamadard matrices:

EXERCISE 7.25. Prove that the Hadamard matriz manifold
Xy = My(T) NV NUy
15 in general not smooth, and nor it is a complex algebraic manifold.

In order to deal with such questions, the best is to try at small values of N € N,
by using the various classification results from chapter 5. To be more precise, the values
N = 2,3 will certainly not work, so N =4 is the case to look at.

EXERCISE 7.26. Prove that the dephased Hadamard matrix manifold
Zy={He XN)HU = Hy =1}
s in general not smooth, and not a complex algebraic manifold either.

As with the previous exercise, trying N € N small is the way to go, and again, N = 4
is the precise case to look at, by using the classification results from chapter 5.

EXERCISE 7.27. Prove that the set Ey formed by the N x N complex Hadamard
matrices modulo the equivalence relation is given by

En = ZN/(SN—1 X SN—I)
and compute this set at N = 2,3,4,5.
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As before, in order to solve this problem, the best idea is that of using the various
classification results from chapter 5.

EXERCISE 7.28. Work out the formula of the dephased defect of the Fourier matrix
Fy, and then of the generalized Fourier matrix Fg.

As a comment here, if the final formulae do not look very good, this is normal. This
exercise is precisely there for showing that the undephased defect is the good quantity to
look at, and so that what we did in the above is indeed the thing to do.

EXERCISE 7.29. Find an alternative proof for the formula

N(N +1
agmy = YD = )
for the real Hadamard matrices, H € My (£1).

To be more precise here, the above formula was fully proved in the above, by using
the general defect equations from the complex case, and then a number of tricks. The
problem is that of finding a purely combinatorial proof of this.

EXERCISE 7.30. Find the defect of the following matriz,

-1 1 1 1
1 -1 1 1
Ky = 1 1 =1 1
1 1 1 =1

via the simplest possible proof.

There are many things that can be tried here, such as solving the previous exercise
first, and then trying to see if there are simplifications in the case H = Ky, or using the
general computations that we did for F2q7 5, at a suitable value of ¢ € T.

EXERCISE 7.31. Prove that the Tao matriz,

11 1 1 1 1
1 1 w w w w?
o |1 w1 w? w? w
Tl ow w1 w w?
1 w? w? w 1 w
1w w w w 1
with w = €2™/3 is isolated in the dephased Hadamard matriz manifold.

To be more precise, the problem here is that of computing the defect of this matrix
Ts. Normally this can be done with the defect equations that we have, and some time
invested into this problem, or a computer. Alternatively, one can try to find the affine
deformations of Ty, by using combinatorics and ad-hoc techniques.
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EXERCISE 7.32. Is the defect always equal to the number of 1 entries?

It is of course hard to believe that it is so, and the problem is that of finding the
simplest counterexample to this, knowing that the Fourier matrices won’t work.

EXERCISE 7.33. Prove that given two Hadamard matrices H, K, we have:
d(H® K) > d(H)d(K)
Is this actually always an equality, or not?

Here the first part does not look very difficult, and for the second part we just need a
counterexample, based on the various defect computations performed so far.

EXERCISE 7.34. Develop a defect theory for the partial Hadamard matrices
H € My«n(T)
notably by finding the defect equations, in this setting.

This is actually something that we will discuss later in this book, but with no complete
proof for the defect equations. Thus, this is a good exercise to be solved now.



CHAPTER 8

Special matrices

8a. Deformed products

We have seen in the previous chapter that the defect theory of Tadej-Zyczkowski [84]
can be successfully applied to the real Hadamard matrices, and to the generalized Fourier
matrices. Following Avan et al. [3], McNulty-Weigert [64], Tadej-Zyczkowski [83], [84],
and [16] and other papers, we discuss here a number of more specialized questions, once
again in relation with deformations and the defect, regarding the following matrices:

— The tensor products. The main problem here, which quite surprisingly is non-trivial,
and even open, is that of computing the defect of the tensor products.

— The Dita deformations of such tensor products. Here the problem is more compli-
cated than for the tensor products, but a few things, however, can be said.

— The Butson and the regular matrices. Here we have already met, in chapter 6, a
conjecture about regular matrices and deformation, so again, things to be done.

— The master Hadamard matrices. These are some interesting complex Hadamard
matrices, introduced by Avan et al. in [3], generalizing the Fourier matrices.

— The McNulty-Weigert matrices. These are again interesting complex Hadamard
matrices, introduced by McNulty-Weigert in [64], which are quite often isolated.

— The partial Hadamard matrices. Here there are, again, many things to be done,
following [16], inspired by the theory from the square matrix case.

Let us begin with the tensor products. As already mentioned, this is a very interesting
topic, which is far from being trivial, and to start with, we have the following result,
coming straight from the general defect equations, found in chapter 7:

ProOPOSITION 8.1. For a tensor product L = H ® K we have
d(L) > d(H)d(K)
coming from an inclusion of linear spaces, as follows:
TuXwu @ T Xy C T Xarw
Moreover, the above inequality is not an equality, in general.

ProOF. We have several things to be proved, the idea being as follows:
177
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(1) Let us first prove that we have the inclusion of linear spaces in the statement. For
this purpose, we use the defect equations found in chapter 7, namely:

Z LigLji(Aiy — Ajx) =0
k
For a tensor product A = B ® C, we have the following formula:

Z(H & K)ia,kc(H & K)jb,kcAia,kc = Z HikKac : Ejkkbc : Bikcac
kc

ke

= Z szE]szk Z Kac[_(bcoac
k c

On the other hand, we have as well the following formula:

Z(H X K)ia,kc(H & K)jb’kcAjb,kc = Z HikKac : ijbaTKbc ' Bjkac
ke

ke
= Z HiqujkBjk Z Kackbccbc
k c

Now by assuming B € THXM and C € TKXN, thg two quantities on the right in the
above formulae are equal. Thus we have indeed A € T;, XN, as desired.

(2) The defect inequality d(L) > d(H)d(K) follows from (1).

(3) Regarding now the equality case, this does not happen, even in very simple cases.
For instance if we consider two Fourier matrices Iy, we know from chapter 7 that:

d(F, ® Fy) =10 > 9 = d(Fy)?
There are of course many other counterexamples that can be constructed. U

Generally speaking, it is quite hard to go beyond the above result. In fact, besides the
isotypic decomposition results from chapter 7, valid for the Fourier matrices, there does
not seem to be anything conceptual on this subject. We will be back to this, however, in
Theorem 8.3 below, with a slight advance on all this.

In what regards now the computation of the defect for the Dita deformations, which
generalize the usual tensor products, this is an even more difficult question. Our only
result here will concern the case where the deformation matrix is generic:

DEFINITION 8.2. A rectangular matriz QQ € My« n(T) is called “dephased and else-
where generic” if the entries on its first row and column are all equal to 1, and the
remaining (M — 1)(N — 1) entries are algebrically independent over Q.

Here the last condition takes of course into account the fact that the entries of @)
themselves have modulus 1, the independence assumption being modulo this fact. With
this convention made, we have the following result:
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THEOREM 8.3. Assume that H € X, K € Xy are dephased, of Butson type, and
that Q € My«n(T) is dephased and elsewhere generic. We have then

A= (Ajare) € TH®QKXMN

when the following equations are satisfied,
A =AY AT =AL, (AY),, € TeXy

for any a,b,c and i # 7, where:

A;]c = Z HikﬁjkAia,kc
k

ProoF. Consider the standard system of equations for the enveloping tangent space
in the statement, coming from the results in chapter 7, namely:

Z(H ®q K)ia,kc(H ®qQ K)jbkc(Aia,kC - Ajb,kc) =0
ke

We have the following formula, for our matrix:
(H ®@¢ K)iajb = qinHij Kap

Thus, our system of equations is as follows:
Z QiccjjcKachc Z Hikﬁjk(Aia,kc - Ajb,kc) =0
c k
Consider now the variables in the statement, namely:
Al = Z HiHig Aso ke
k

The conjugates of these variables are given by:

A = Z HiypHjp A re = Z Hip Hi A ke

k k

Thus, in terms of these variables, our system becomes simply:

Z qlCQ]CKCLCKbC AU A_iz) =0

More precisely, the above equations must hold for any i, j, a,b. By distinguishing now
two cases, depending on whether 7, j are equal or not, the situation is as follows:

(1) Case i # j. In this case, let us look at the row vector of parameters, namely:
(GicGjc)e = (1, qa1Gs1, - - - Qine i)

Since the matrix () was assumed to be dephased and elsewhere generic, and because
of our assumption ¢ # j, the entries of the above vector are linearly independent over
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Q. But, since by linear algebra we can restrict the attention to the computation of the
solutions over Q, the i # j part of our system simply becomes:

AT =Al' | Va,be Vi
Now by making now a, b, ¢ vary, we are led to the following equations:
A = A;fc, Al = AL Ya,bei 4§
(2) Case i = j. In this case the ¢ parameters cancel, and our equations become:

Z Kachc A“ A_?c) - 0, \V/CL, b, C,i

Now observe that we have the following formula:
Aflic = Z Aia,kc
k
Thus, our equations simply become:

D KaoKyo( Al — AjL) =0, Va,b,c,i

But these are precisely the equations for the space TKX ~, and we are done. Il

Let us go back now to usual tensor products, and look at the affine cones. In view of
the inclusion from Proposition 8.1, the problem is that of finding the biggest subcone of
THexXmn, obtained by gluing T Xy, T Xy. Our answer here, taking into account the
two “semi-trivial” cones coming from left and right Dita deformations, is as follows:

THEOREM 8.4. The cones Ty Xy = {B} and Tp Xy = {C} glue via the formulae
Ajajb = ABij +0;Cop + X + Y + Fyj
Aiajb = 06 Bij + nCop + Xio + Y + By
producing in this way two subcones of the affine cone T Xun = {A}.

PROOF. The idea will be that X;,, Y}, are the trivial parameters, and that Ej, F,; are
the Dita parameters. Given a matrix A = (A, ;5), consider the following quantity:

[] I Aia C_A' c
P = E HikijKachcq w bk
kc

Let us prove now the first statement, namely that for any choice of matrices B €
THXm,C € Ty Xy and of parameters A, ¢, Xiq, Yjp, Fij, the first matrix A = (A, )
constructed in the statement belongs indeed to Tpg  Xav. We have:

Aia,kc = )\sz’ + ,lvbk:Cac + Xia + ch + Fak
Ajp ke = ABji + Y Che + Xjp + Yie + Fi,
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Now by substracting these equations, we obtain:
Aia e — Ajp e = M By — Bji) + Vi(Cac — Che) + (Xio — Xjp) + (Far — Fig)
It follows that the above quantity P is given by:

P = Z Hikl_{ijachcq)\(Bik_Bjk)+¢k(Cac—cbc)+(Xia_ij)+(Fak_Fbk)

kc
_ qua_ij Z Hikﬁjquak_Fbkq)‘(Bik_Bjk) Z Kacf{bc(q%)cac—cbc
k c
— g Y H ()P
k
= 6ab6ij

We conclude that we have, as claimed:
AcThorXun
In the second case now, the proof is similar. First, we have:
Aja ke = OBir + 1Cqc + Xig + Yie + Eic

Ajp ke = OB + 1Che + Xjp + Yie + Eje
Thus by substracting, we obtain:
Aiake — Ajp ke = Oc(Bix — Bji) + 11(Coc — Che) + (Xia — Xjp) + (Eic — Eje)
It follows that the above quantity P is given by:

P = Z HikijKachcq¢c(Bik_Bjk)+u(cac_cbc)+(xia_ij)+(Eic_ch)
ke

= Y " K Kpeq e Fie gt Coem @) N " Hy Hy () P P
c k

= 5iquia7Xib Z Kackbc(q“)ca‘:iCbc

5ij5ab
Thus, we are led to the conclusion in the statement. [l

We believe Theorem 8.4 to be “optimal”, in the sense that nothing more can be said
about the affine tangent spaces of type Tp . Xy, in the general case, besides what has
been said there. However, this is something rather conjectural. As a continuation now
of all this, bringing us into some concrete, interesting mathematics, let us discuss some
rationality questions, in relation with the following definition:
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DEFINITION 8.5. The rational defect of H € Xy is the following number:
do(H) = dimg(TxCx N My(Q))
The vector space on the right is called rational enveloping tangent space at H.

As a first observation, this notion can be extended to all the tangent cones at H, and
by using an arbitrary field K C C instead of Q. Indeed, we can set:

T5Xn(K) = T5H Xy N My (K)

However, in what follows we will be interested only in the objects constructed in
Definition 8.5. It follows from definitions that do(H) < d(H), and we have:

CONJECTURE 8.6 (Rationality). For the Butson matrices we have:
do(H) = d(H)
That is, for such matrices, the defect equals the rational defect.

More generally, we believe that the above equality should hold in the regular matrix
case. However, since the regular matrix case is not known to fully cover the Butson matrix
case, as explained in chapter 6, we prefer to state our conjecture as above. As a first piece
of evidence now, we have the following elementary result:

THEOREM 8.7. The rationality conjecture holds for H € Hy(l) with | = 2,3,4,6.

PROOF. Let us recall that the equations for the enveloping tangent space are:
Z HiHip (A, — Aj) =0
k

With these equations in hand, the proof goes as follows:

Case [ = 2. Here the above equations are all real, and have 41 coefficients, so in
particular, have rational coefficients.

Case l = 3. Here we can use the fact that, with w = e*/?, the real solutions of
r+wy+w?z = 0 are those satisfying 2 = y = z. We conclude that once again our system,
after some manipulations, is equivalent to a real system having rational coefficients.

Case | = 4. Here the coefficients are 1,4, —1, —i, so by taking the real and imaginary
parts, we reach once again to a system with rational coefficients.

Case [ = 6. Here the study is similar to the study at [ = 3.

Thus, in all cases under investigation, [ = 2, 3,4, 6, we have a real system with rational
coefficients, and the result follows from standard linear algebra. g
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Observe that the above method cannot work at [ = 5, where the equation a + wb +
w?c+w3d +wre = 0 with w = €*™/5 and a, b, ¢, d, e € R can have exotic solutions. Let us
prove now that Conjecture 8.6 is verified for the Fourier matrices. We say that a matrix
L™ over the group Z,» x Z,s is dephased if its nonzero entries belong to:

XTS - (Zpr - Zpr—l) X (Zps - Zps—l)
Here, and in what follows, we use the convention Z,-1 = (). We have:

PROPOSITION 8.8. For F' = Fpa, the elements A € YN}C’N are the solutions of

E L/ri TZ pll S

r+s<a

where the L variables are free, and form dephased matrices L.

PROOF. The number of L variables is given by:

d = Y |Zy —Zyar| | Zp — Ly
r+s<a
= > "Ly — Ly
r<a
_ pa + Zpa—r(pr _pr—l)
r=1
= p"+alp—1)p*
= (p+ap—ap™

Thus the number of L variables equals the defect d(F'), so it is indeed the good one.
As for the proof now, in the general case, this is quite similar to the one at a = 1,2.
More precisely, consider the map L — A. This map is linear, and in view of the above
calculation, it is enough to prove that this map is injective, and has the correct target:

(1) For the injectivity part, recall that at @ = 2 the formula in the statement reads:
Ay =L+ Loy + Logo + L + Ly + Ly;

0,p7 pi,pJ

Now assume A = 0. Then with i = j = 0 we get L3 = 0. Using this, with i = 0
andpj—Oj#OwegetL —|—L =0, and so L -:O. So, with ¢ = 0 and pj # 0 we
therefore obtain L) + Lo} + Lg) pi= =0, and so Ly),; = 0. Now the same method gives as
well succesively L3 =0 and LYo =0, so we are left with A;; = L)} ., so we must have

L;nl »j = 0 as well, and we are done. This method works of course for any a € N.

(2) Regarding now the “target” part, we must prove A € TrCly. The equations are:

Zw(l?j)k ( Z L;zirimai% Lri . Sk> —0
k

r+s<a
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So, for any indices 4, j and any r + s < a, we must prove that we have:

Zw LT’i rzpa sk LT\Z 'r a .sk) - O
In order to do this, con31der the following quantity:

E lkrrs
Zl_ w La Tipa—Sk

We must prove X;;_; = X;,;_;. But, Wlth k = m + p°n, we have:
Ip* l
le = Ezwpnzwm.[/ri 'r,lpa Sm
n
= 5l0 Z wlmLTZ rg p~Sm
m

Thus we have | #0 — X; =0, and so X;,_; = X,,_,; and we are done. O
By using the above result, we obtain:
PROPOSITION 8.9. For an isotypic Fourier matriz, H = Fy with N = p*, we have
T]C;}CN = THON == j:HCN == {A € MN(R)‘AU == Z L;i—ri7pa—sj}
r+s<a
where the L variables are free, and form dephased matrices L.

PrROOF. We just have to show that the defect of Fly is exhausted by affine deforma-
tions. With k£ = m + p®n, as in the proof of Proposition 8.8, we have:

TS

E Hikijink_Ajk — E w’L )k H q ;fz T pa—Sk Lpafrjypafsk

k r+s<a
— Z w't J)p°n Z w(z H qL;fzfri,pafsm7L2277‘j’pa75m
r+s<a
= Sup Zw(z j)m H q L ripa—sm~Loa—r; pa—sm
r+s<a
Now since this quantity vanishes for 7 # j, this gives the result. U

Observe that the above result shows that Conjecture 8.6 holds for the isotypic Fourier
matrices. We will see in what follows that the same happens for any Fourier matrix. In
order now to discuss the general case, H = Fly, we will need:

PROPOSITION 8.10. If G = H x K is such that (|H|, |K|) = 1, the canonical inclusion
Tru i) © T Ci) € T Cley

constructed in Proposition 8.1 is an isomorphism.
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ProOOF. We have F; = Fy«k, and the defect of this matrix is given by:

Hx K
d(Faxk) = Z W

(h,k)eHxK
. |H x K|
(K ord(h)ord(k)
= d(Fy)d(Fk)
Thus the inclusion in the statement must be indeed an isomorphism. U
With the above result in hand, the idea now will be simply to “glue” the various

isotypic formulae coming from Proposition 8.9. Indeed, let us recall from there that in
the isotypic case, N = p?, the parameter set for the enveloping tangent space is:

Xp") = || Zpy —Zy—r) X (L — L)
r+s<a
Now since the defect is multiplicative over isotypic components, the parameter set in
the general case, N = pi*...p.*, will be simply given by:
X1 .. pF) = X(p1") x ... x X(pF)
We can obtain from this an even simpler description of the parameter set, just by
expanding the product, and gluing the group components. Indeed, let us start with:
DEFINITION 8.11. Given a finite abelian group G = szl X ... X Zp;k: we set:
GO — (ZpII - Zp;‘l—l) X ... X (Zp;k - szk—l)
A matriz L € Mgy (R) will be called dephased if L;; =0 for any (i,7) € G° x H°.

Observe now that, with the above notation G°, the parameter set discussed above is
given by the following simple formula:
X(N)= || & xH
GXHCZN

In addition, we can see that the collection of dephased matrices L € Mg« pu(R) , over
all possible configurations G x H C Zy, takes its parameters precisely in X (N). In order
now to formulate our main result, we will need one more definition, as follows:

DEFINITION 8.12. Given N = p{*...py* and a subgroup G C Zy, we set

a1—ri; Ak =Tk ;

ecit, . yir) = (pr' in, . PR k)
where the exponents r; < a; are given by G = qul X ... X Zp;k.

Observe that in the case k = 1 this function is precisely the one appearing in Propo-
sition 8.9. In fact, we have the following generalization of Proposition 8.9:
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THEOREM 8.13. For H = Fy the vectors A € fHC’N appear as plain sums of type

= Y LSent)

GXHCZn
where the L variables form dephased matrices L7 € Mgy u(R).

PROOF. According to the above discussion, we just have to glue the various isotypic
formulae coming from Proposition 8.9. The gluing formula reads:

Airiggrge = Aigy - Aiggy

— E T151P1 E TkSkPk
- L ay—ry . a)—sy . L ag — T‘k Ap—Sp .
Dy i1,pq Ji Py, Dy, Jk

ri+s1<a1 re+sp<ay
— E E LT181P1 erskpk
- 1 ’7‘1 a1 s1 . T a s
Pt i PpE T Rk R gy,
r1+si1<ai re+se<ag

Now, let us introduce the following variables:

L’I”l TkyS1...8k L’I’181 LTkSk
U1 gy J1e--Jk 1171 " 1kJk

In terms of these new variables, the gluing formula reads:

A . = § E : LT‘1 Tk»S1..-8k
11...7 1--- - — a]—r] . ap—Tp .
kyJ1---Jk 1 Tl kk lk,Pll 1]1...pkk k]k

r1+si1<ai re+sp<ag

Together with the fact that the new L variables form dephased matrices, in the sense
of Definition 8.11, this gives the result. O

As a main consequence, we have the following result:
THEOREM 8.14. The rationality conjecture holds for the Fourier matrices.

PROOF. Indeed, the formula in Theorem 8.13 shows that for H = Fy the rational
defect, as constructed in Definition 8.5, counts the same variables as the usual defect. [J

8b. Master matrices

Let us discuss now some defect computations for an interesting class of Hadamard
matrices, namely the “master” ones, introduced by Avan et al. in [3]:

DEFINITION 8.15. A master Hadamard matriz is an Hadamard matriz of the form
Hij =\’

with A; € T,n; € R. The associated “master function” is f(z) =3, 2™.
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Observe that with \; = €™ we have H;; = e’ The basic example of such a matrix
is the Fourier matrix Fl, having master function as follows:

N -1
fle) ="
Observe that, in terms of f, the Hadamard condition on H is simply:

Ai\
()

These matrices were introduced in [3], the motivating remark there being the fact that
the following operator defines a representation of the Temperley-Lieb algebra [87]:

R= Z €ij ® AT
ij

At the level of examples, the first observation, from [3], is that the standard 4 x 4
complex Hadamard matrices are, with 2 exceptions, master Hadamard matrices:

PROPOSITION 8.16. The following complex Hadamard matriz, with |q] =1,

11 1 1
1 -1 1 -1
Fe=l1 ¢ -1 —
I —¢ -1 ¢

is a master Hadamard matriz, for any q # £1.

PROOF. We use the exponentiation convention (e)” = " for t € [0,27) and r € R.
Since we have ¢% # 1, we can find k € R such that:

=1
In terms of this parameter k£ € R, our matrix becomes:
10 11 12k 12k+1
P G A e D G VN
22 = q° q" e s

(=9)° (=a)' (=@)* (—g)**

Now let us pick A # 1 and write, by using our exponentiation convention above:

1=X, —=1=N
g=X\N , —q=X
But this gives the formula in the statement. U

Observe that the above result shows that any Hamadard matrix at NV < 5 is master
Hadamard. We have the following generalization of it, once again from [3]:
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THEOREM 8.17. The deformed Fourier matrices Fy @ Fy are master Hadamard, for
any parameter matriz Q € My n(T) of the form

Qip = qi(NPb-l—b)
where ¢ = e>™/MNE with k € N, and po, . ..,pn-1 € R.

PROOF. The main construction in [3], in connection with deformations, that we will
follow here, is in terms of master functions as follows:

fz) = fau (") fn(2)
Here k£ € N, and the functions on the right are by definition as follows:

fM(Z) _ ZZMW—H' : fN(Z> _ Zsza-i-a

We use the eigenvalues A\, = ¢'w?, where w = eV and where ¢V* = v, where

vM = 1. We have f(z) = fa(z2V*) fn(2), so the exponents are:
njy = Nk(Mr;+j)+ Np, + b
Thus the associated master Hadamard matrix is given by:
Hia,jb _ (qiwa)Nk(Mr]-+j)+pr+b
— i i (Np+b) ja(Npy+h)
— gt gi(NmHD)
Now let us recall that we have the following formula, for the tensor product:
(Far @ Fn)iagy = V9w™
Thus we have as claimed H = Fy; ®¢ Fy, with () being as follows:
Qi = qi(prer)

Finally, observe that () itself is a “master matrix” in our sense, because the indices
split. Thus, we are led to the conclusions in the statement. O

In view of the above examples, and of the lack of other known examples of master
Hadamard matrices, the following conjecture was made in [3]:

CONJECTURE 8.18 (Master Hadamard Conjecture). The master Hadamard matrices
appear as Dita deformations of Fy.

There is a relation here with the notions of defect and isolation, that we would like to
discuss now. First, we have the following defect computation:
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THEOREM 8.19. The defect of a master Hadamard matriz is given by
_ 1
d(H) = dimg {B € MN((C)‘B = NBL’ (BR);ij = (BR);; W,j}
where the matrices on the right are given by

1 Y
Li=f(5x) + ma=t(52)
i\j i

with f being the master function.

PRrROOF. The first order deformation equations from chapter 7 are as follows:
Z HyHjp (A — Aj) = 0
k

In our case, with H;; = A} we have the following formula:

_ PN
J

Thus, the defect is given by the following formula:

d(H)—dlmR{AEMN ‘ZA”“() ZAJ;C(") Vz’,j}

Now, pick A € My (C) and set B = AH'. We have the following formula:

1 -
A= -—BH
N

By using this formula, we have the following computation:
A€ My(R) <= BH=BH
_ 1 _
<= B=_—-BHH"
N
On the other hand, the matrix on the right is given by:

HH* Z szij = Z()\Z)\])_nk = Lij
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Thus A € My(R) if and only the condition B = +BL in the statement is satisfied.
Regarding now the second condition on A, observe that with A = %BH we have:

M1 A\ ™
Sa(y) = vZee (o)
1
= NZBisRs,zj
1

= N(BR)i,z‘j

Thus the second condition on A simply reads:
(BR)iij = (BR);ij
But this leads to the conclusions in the statement. O

We refer to [3] and related papers for more on the master Hadamard matrices. In what
follows we will not discuss them further, but we will be back to a related topic, namely
Temperley-Lieb algebra representations coming from the complex Hadamard matrices, in
chapters 13-16 below, when talking about quantum permutation groups.

8c. Isolated matrices

Let us discuss now yet another interesting construction of complex Hadamard matrices,
due to McNulty and Weigert [64]. The matrices constructed there generalize the Tao
matrix 7Ty, and usually have the interesting feature of being isolated. The construction in
[64] uses the theory of MUB, as developed in [20], [41], but we will follow here a more
direct approach, from [16]. The starting observation from [64] is as follows:

THEOREM 8.20. Assuming that K € My(C) is Hadamard, so is the matriz
1
V@
provided that {Ly,...,Ly} C /QUg and {Ry,...,Ry} C v/QUg are such that

Hiojo = —=Kij(L; Rj)a

1

\/@L;‘Rj e QU

with 1,7 =1,..., N, are complexr Hadamard.
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PROOF. The check of the unitarity of the matrix in the statement can be done as
follows, by using our various assumptions on the various matrices involved:

1 _
<HiHie> = 5 > KLy Ry Ky (LiR)),,
b

= Y KiyKij(L; Li)a
J

- N(;zk:(L:(Lk)ac
= NQéikéac

The entries of our matrix being in addition on the unit circle, we are done. U

The above construction is of course something quite abstract, but as a very concrete
input for it, we can use the following well-known Fourier analysis construction:

PROPOSITION 8.21. For q > 3 prime, the matrices
{F,,DF,,....,D"'F}

where Fy is the Fourier matriz, and where

D = diag (1,1,w,w3,w6,w10,...,wqﬁ:l,...,wlo,w‘i,w?’,w)
with w = €™/, are such that \/LaE;‘Ej is complex Hadamard, for any i # j.

Proor. With by definition 0,1,...,q¢ — 1 as indices for our matrices, as usual in a
Fourier analysis context, the formula of the above matrix D is:

c(c—1)
Dc _ w0+1+...+(671) — w2

Since we have \/%E;‘ E; € \/qUy, we just need to check that these matrices have entries
belonging to T, for any ¢ # j. With k = j — 4, these entries are given by:
1 1

ﬁ(EjEj)ab = %(F;Dqu)ab

1
c(b—a) Nk
= —E w D
\/a c



192 8. SPECIAL MATRICES

Now observe that with s = b — a, we have the following formula:

2(c—1) d(d—1)
— E :wcs—dsw%k—Tvk
c+d 1
_ E :w k—i—s)
2d+ 1
_ § :we %-kJrs)
de

_ Z ( C(E 1) ktes Z w )
e(e—1)
— E :w 5—k+es | 5@0

= q

Thus the entries are on the unit circle, and we are done. U

csDk
c

We recall that the Legendre symbol is defined as follows:

0 if s=0
<f>: 1 if Ja,s=0a?
1 -1 if Aa,s =a?

With this convention, we have the following result, following [64]:

PROPOSITION 8.22. The following matrices,

1 * Mk
Gk: %FqD Fq

with the matriz D being as above,

i c(c—1)
D = diag (w 2 >
and with k # 0 are circulant, their first row vectors V* being given by

V 5, </€/2> w%'k‘uf%(é_l)

q
where 6, =1 if ¢ = 1(4) and 6, =i if ¢ = 3(4), and with all inverses being taken in Z,.

Proor. This is a standard exercice on quadratic Gauss sums. First of all, the matrices
G in the statement are indeed circulant, their first vectors being given by:

]_ c(c—1) .
‘/ik _ = Z wT'k'HC
Vi
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Let us first compute the square of this quantity. We have:
(VF)? = 1 Z wl L5+ A keti(e+d)
1
q
cd

The point now is that the sum S on the right, which has ¢* terms, decomposes as
follows, where x is a certain exponent, depending on ¢, i, k:

(g—D(1+w+...+w™) +qu® if ¢=1(4)
- {(q+1)(1—|—w+...+wq_1) —qu® if ¢ =3(4)
We conclude that we have a formula as follows, where §, € {1,4} is as in the statement,
so that 07 € {1, -1} is given by 07 = 1 if ¢ = 1(4) and 07 = —1 if ¢ = 3(4):
(‘/zk)Q — 53 w®
In order to compute now the exponent x, we must go back to the above calculation of

the sum S. We succesively have:

— First of all, at k = 1,7 =0 we have x = %.

— By translation we obtain z = qiT_l —i(i—1), at k=1 and any 1.

— By replacing w — w* we obtain z = % k—£(+—1), at any k # 0 and any 1.

Summarizing, we have computed the square of the quantity that we are interested in,
the formula being as follows, with J, being as in the statement:

(VF)? = 62w k()
By extracting now the square root, we obtain a formula as follows:
VF =46, Wi T w‘%(éil)
The computation of the missing sign is non-trivial, but by using the theory of quadratic
Gauss sums, and more specifically a result of Gauss, computing precisely this kind of sign,

we conclude that we have indeed a Legendre symbol, 4+ = (’%2), as claimed. U

Let us combine now all the above results. We obtain the following statement:
THEOREM 8.23. Let ¢ > 3 be prime, consider two subsets
S, T c{0,1,...,q—1}
satisfying the conditions |S| = |T| and SNT = 0, and write:
S=A{s1,...,sn} , T=A{t1,...,tn}
Then, with the matriz V' being as above, the matriz
Hiq o = KiV,? ™

is complex Hadamard, provided that the matriz K € My(C) is complex Hadamard.
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PRrROOF. This follows indeed by using the general construction in Theorem 8.20, with
input coming from Proposition 8.21 and Proposition 8.22. O

As explained by McNulty-Weigert in [64], the above construction covers many inter-
esting examples of Hadamard matrices, previously known from Tadej-Zyczkowski [83],

[84] to be isolated, such as the Tao matrix, which is as follows, with w = e27/3:
11 1 1 1 1
1 1 w w w w
oo |1 w1 w? w? w
711w ow? 1w w?
1 w? v w 1 w
1 w? w w w 1

In general, in order to find isolated matrices, the idea from [64] is that of starting with
an isolated matrix, and then use suitable sets S, T". The defect computations are, however,
quite difficult. As a concrete statement, however, we have the following conjecture:

CONJECTURE 8.24. The complex Hadamard matriz constructed in Theorem 8.23 is
1solated, provided that:
(1) K is an isolated Fourier matriz, of prime order.

(2) S, T consist of consecutive odd numbers, and consecutive even numbers.

This statement is supported by the isolation result for Ty, and by several computer
simulations from [64]. For further details on all this, we refer to [16], [64].

8d. Partial matrices

As a final topic now, we would like to discuss an extension of a part of our results,
from here and from chapter 7, to the case of the partial Hadamard matrices (PHM).
The extension, from [16], is quite straightforward, but there are a number of subtleties
appearing. First of all, we can talk about deformations of PHM, as follows:

DEFINITION 8.25. Let H € Xy n be a partial complex Hadamard matriz.

(1) A deformation of H is a smooth function f: Ty — (Xyun)m-
(2) The deformation is called “affine” if fi;j(q) = Hijq™9, with A € My« n(R).
(3) We call “trivial” the deformations fi;j(q) = Hyjq %, with a € RM b € RY.

Observe that we have the following equality, where Uy n C My«n(C) is the set of
matrices having all rows of norm 1, and pairwise orthogonal:

Xy = Mapsn(T) NV NUy

As in the square matrix case, this leads to the following definition:
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DEFINITION 8.26. Associated to a point H € Xy are the enveloping tangent space
fHXM,N =TyMyxn(T) N TuyVNUy N

as well as the following subcones of this enveloping tangent space:

(1) The tangent cone Ty Xy n: the set of tangent vectors to the deformations of H.
(2) The affine tangent cone Ty Xy n: same as above, using affine deformations only.
(3) The trivial tangent cone Tj; Xy n: as above, using trivial deformations only.

Observe that THXM,Na T XN are real vector spaces, and that Ty Xy v, Ty X N are
two-sided cones, in the sense that they satisfy the following condition:

ANeRAeT = NAeT
Also, we have inclusions of cones as follows:
T3 Xun CT5Xun CTuXun C TuXn
As in the square matrix case, we can formulate the following definition:
DEFINITION 8.27. The defect of a matriz H € Xy n is the dimension
d(H) = dim(Ty X 1 x)
of the real vector space THXMJV constructed above.

The basic remarks and comments regarding the defect from the square matrix case
extend then to this setting. In particular, we have the following basic result:

THEOREM 8.28. The enveloping tangent space at H € Xy n 1s given by
THXM,N ~ {A c MMXN(R)‘ ZszH]k<Alk — A]k) = O,V’l,]}
k

and the defect of H is the dimension of this real vector space.

PROOF. In the square matrix case this was done in chapter 7, and the extension of
the computations there to the rectangular case is straightforward. First, the manifold
My n(T) is defined by the following algebraic relations:

|Hiy|* =1
In terms of real and imaginary parts, H;; = X;; +iY;;, we have:
d|Hy|* = d(X] + Y} = 2(X3;X5 + Vi Vi)
Consider now an arbitrary vector £ € Ty My« n(C), written as follows:

£= Z ai; Xij + BiYy
ij
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This vector belongs then to Ty My« n(T) if and only if we have:
<& dHy? >=0

We therefore obtain the following formula, for the tangent cone:

Aij S R}

We also know that the manifold vV NU v~ 1s defined by the following algebraic rela-
tions, where Hi, ..., Hy are the rows of H:

< Hi; Hj >= N(SZJ

The relations < H;, H; >= N being automatic for the matrices H € My, n(T), if for
1 # j we let L;; =< H;, H; >, then we have:

TyCy = {5 € Ty Mn(T)| < €, Ly; >= 0, Vi # j}
On the other hand, differentiating the formula of L;; gives:

Lij =" (Xu + 1Y) (Xje — i) + (X — 1Y) (Xig, + Vi)
k

T Marxn(T) = {Z Ay (Y Xy — XisYy5)
i

Now if we pick a vector £ € Ty My« n(T), written as above in terms of A € My« n(R),
we obtain the following formula:

<&, Lij >= iZHikij(Aik — Ajr)
k

Thus we have reached to the description of THX MmN in the statement. O

Summarizing, the extension of the basic defect theory, from the square matrix case
to the rectangular matrix case, appears to be quite straightforward. By using the above
defect equations, most of the general comments and remarks from chapter 7 regarding
the square matrix case extend to the rectangular matrix case. See [16]. At the level of
non-trivial results now, we first have the following statement:

THEOREM 8.29. Let H € Xy n, and pick a square matrix

K e \/NUN
extending H. We have then the following formula,

TuXan ~ {E = (X Y) € Muxn(C)|X = X", (EK);;Hy; € R,Vi,j}
with the correspondence A — E being constructed as follows:

Ei; = ZHik[{jkAik , A = (EK);H;
k
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PROOF. Let us set indeed R;; = A;;H;; and E = RK*. The correspondence A —
R — F is then bijective, and we have the following formula:

Ei; = Z Hi K jp A
k

With these changes, the system of equations in Theorem 8.28 becomes E;; = Ej; for
any 7,j with j < M. But this shows that we must have £ = (X Y) with X = X*, and
the condition A;; € R corresponds to the condition (EK);;H;; € R, as claimed. U

As an illustration, in the real case we obtain the following result:
THEOREM 8.30. For an Hadamard matric H € My n(E1) we have
THXM7N ~ My (R)™™ @ My (nv—nr)(R)

and so the defect is given by

am:ﬁQ;2+Mw_M)

independently of the precise value of H.

PrROOF. We use Theorem 8.29. Since H is now real we can pick K € vV NUy extending
it to be real too, and with nonzero entries, so the last condition appearing there, namely
(EK);jH;; € R, simply tells us that £ must be real. Thus we have:

TyXun =~ {E —(XY)e MMxN(R)’X - X*}
But this is the formula in the statement, and we are done. ]

A matrix H € X,y cannot be isolated, simply because the space of its Hadamard
equivalents provides a copy TMYN C X}, v, passing through H. However, if we restrict the
attention to the matrices which are dephased, the notion of isolation makes sense:

PROPOSITION 8.31. The defect d(H) = dim(Ty Xry) satisfies
d(H)> M+ N —1
and if d(H) = M + N — 1 then H is isolated inside the dephased quotient Xy n — Zyn-
PROOF. Once again, the known results in the square case extend:

(1) We have indeed dim(T}; Xy n) = M + N — 1, and since the tangent vectors to

these trivial deformations belong to Ty Xy v, this gives the first assertion.

(2) Since d(H) = M + N — 1, the inclusions Ty Xy n C TpXun C fHXMN must be
equalities, and from Ty Xy n = T Xy Ny we obtain the result. O

Finally, still at the theoretical level, we have the following conjecture:
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CONJECTURE 8.32. An isolated partial Hadamard matric H € Zy n must have mini-
mal defect, namely d(H) = M + N — 1.

In other words, the conjecture is that if H € Zj;n has only trivial first order de-
formations, then it has only trivial deformations at any order, including at oo. In the
square matrix case this statement comes with solid evidence, all known examples of com-
plex Hadamard matrices H € Xy having non-minimal defect being known to admit
one-parameter deformations. For more on this subject, see [16], [83], [84].

Let us discuss now some examples of isolated partial Hadamard matrices, and provide
some evidence for Conjecture 8.32. We are interested in the following matrices:

DEFINITION 8.33. The truncated Fourier matriz Fsq, with G being a finite abelian
group, and with S C G being a subset, is constructed as follows:
(1) Given N € N, we set Fiy = (w"),;, where w = e*™/N .
(2) Assuming G =7Zn, X ... X ZLy., we set Fg = Fy, ® ... ® Fy,.
(3) We let Fs be the submatriz of F having S C G as row index set.

Observe that Fy is the Fourier matrix of the cyclic group Zy. More generally, Fg is
the Fourier matrix of the finite abelian group G. Observe also that F; ¢ = Fz. We can
compute the defect of Fs by using Theorem 8.28, and we obtain:

THEOREM 8.34. For a truncated Fourier matriz F' = Fs we have the formula

TFXM,N = {A € MMXN<R) P= AFt satisfies Pij = Liyj 5 = pi’,j,VZ',j}

where M = |S|, N = |G|, and with all the indices being regarded as group elements.

PROOF. We use Theorem 8.28. The defect equations there are as follows:
Z FuFi(Ag, — Ajp) =0
k

For F' = Fg ¢ we have the following formula:
FpFie = (F")iiej
We therefore obtain the following formula:
TeXarx = { A€ Maxn (R)|(AF)ii-5 = (AF) ;55,05 }

Now observe that for an arbitrary matrix P € My, (C), we have:

Piij=Pji—j,Vi,j <= Piji=F,Vi,j

= P = FyVijg

We therefore conclude that we have the following equality:

TrXax = {A € Muxn(R)| P = AF' satisfies Py = Py Vi, j |
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Now observe that with A € My« n(R) and P = AF" € My,(C) as above, we have:
Py = ) Aw(F )
k

= D> AwlFiy
k
Pi7_j
Thus, we obtain the formula in the statement, and we are done. Il

Let us try to find some explicit examples of isolated matrices, of truncated Fourier
type. For this purpose, we can use the following improved version of Theorem 8.34:

THEOREM 8.35. The defect of F' = Fs ¢ is the number
d(F) = dim(K) + dim(])

where K, I are the following linear spaces,

K = {A € MMXN(]R)‘AFt = 0}

I = {P € LM)HA € Myxn(R), P = AFt}
with Ly being the following linear space,

Ly = {P € M (C)

Pij=Piyjj = pz‘,—j»Vi,j}
with all the indices belonging by definition to the group G.

PrROOF. We use the general formula in Theorem 8.34. With the notations there, and
with the linear space L,; being as above, we have a linear map as follows:

& TpXyn— Ly , ®(A) = AF
By using this map, we obtain the following equality:
dim(fFXMW) = dim(ker ®) + dim(Im ®)
Now since the spaces on the right are precisely those in the statement, we have:
keré=K , Imd=1
Thus by applying Theorem 8.34 we obtain the result. U

In order to look now for isolated matrices, the first remark is that since a deformation
of F will produce a deformation of Fg ¢ too, we must restrict the attention to the case
where G = Z,, with p prime. And here, we have the following conjecture:

CONJECTURE 8.36. There exists a constant € > 0 such that Fs, is isolated, for any p
prime, once S C Z, satisfies |S| > (1 —¢e)p.
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In principle this conjecture can be approached by using the formula in Theorem 8.35,
and we have for instance evidence towards the fact that F},_;, should be always isolated,
that F,_», should be isolated too, provided that p is big enough, and so on. However,
finding a number € > 0 as above looks like a quite difficult question. See [16].

8e. Exercises

There has been a lot of material in this chapter, regarding many types of Hadamard
matrices. As a first exercise, in connection with the tensor products, we have:

EXERCISE 8.37. Write down a list of examples where we have equality case,
d(H® K) =d(H)d(K)
in the general inequality d(H @ K) > d(H)d(K) established above.

To be more precise, there is some work to be done in the Fourier matrix case, and
passed that, the problem is to see which other of our defect computations can help.

EXERCISE 8.38. Prove that the Tao matriz, namely

11 1 1 1 1
1 1 w w w w
T — I w 1 w w w
Tl ow w1 w w?
1 w? w? w 1 w
1 v w w w 1
with w = >3 is indeed a McNulty-Weigert matriz.

Observe in particular that a solution to this exercise would provide a solution to one
of our previous exercises, which was probably difficult, asking for an explicit formula for
Ty, with the matrix entries (7%);; expressed as explicit functions of the indices ¢, j.

EXERCISE 8.39. Compute the defect of the truncated Fourier matrices, at small values
of the truncation parameter.

The problem here is that of applying the various results established above.
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Analytic aspects



Look what theyve done to my song, ma

It was the only thing I could do half right

And it’s turning out all wrong, ma, look
What they’ve done to my song



CHAPTER 9

Circulant matrices

9a. Cyclic roots

After some 200 pages of analysis, time to do some analysis. In this third part of the
present book we discuss a number of more specialized analytic topics, in relation with the
following questions, regarding the complex Hadamard matrices:

— Circulant Hadamard matrices. We will discuss here Bjorck’s cyclic root formalism
[24], the Butson matrix analogues of the CHC, the Haagerup counting result in [47], and,
following [13], an analytic approach to the CHC, using the 4-norm.

— Bistochastic Hadamard matrices. These matrices, covering all the circulant ones,
and very interesting objects, due to a result of Idel-Wolf [52], stating that any unitary
matrix, and so any complex Hadamard matrix, can be put in bistochastic form.

— The glow of Hadamard matrices. This is another interesting theme, related on one
hand to the glow computations from the real case, that we did in chapter 1, motivated
by the Gale-Berlekamp game, and on the other hand, by the Idel-Wolf theorem.

— Almost Hadamard matrices. The study here, from [12], initially paralleling the study
from the real case, from chapter 3, leads to an unexpected and potentially far-reaching
conjecture, stating that “being complex Hadamard is a local property”.

All in all, many things to be discussed, and we should mention too that all this will be
rather research-grade material, quite recent, and with more conjectures than theorems,
and with all this waiting for some enthusiastic young people. Like you.

Getting started now, we will first discuss an important class of complex Hadamard
matrices, namely the circulant ones. There has been a lot of work here, starting with
the Circulant Hadamard Conjecture (CHC) in the real case, and with many results in
the complex case as well. We will present here the main techniques in dealing with such
matrices. It is convenient to introduce the circulant matrices as follows:

DEFINITION 9.1. A complex matrix H € My(C) is called circulant when we have
Hij = 7j-i
for some v € CN, with the matriz indices i,5 € {0,1,..., N — 1} taken modulo N.
203
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Here the index convention is quite standard, as for the Fourier matrices Fy, and with
this coming from some Fourier analysis considerations, that we will get into later on. In
practice now, the fact that a matrix is circulant means that it has the following pattern,
with the entries in the first row “circulating” downwards and to the right:

d
H:

>0 Q9
o QUL o
QL O

c
b
a

As a basic example of a circulant Hadamard matrix, in the real case, we have the matrix
K. The circulant Hadamard conjecture states that this matrix is, up to equivalence, the
only circulant Hadamard matrix H € My(+£1), regardless of the value of N € N:

CONJECTURE 9.2 (Circulant Hadamard Conjecture (CHC)). The only circulant real
Hadamard matrices H € My(£1) are the matriz

-1 1 1 1
1 -1 1 1
Ky = 1 1 =1 1
1 1 1 =1

and its Hadamard conjugates, and this regardless of the value of N € N.

As explained in chapter 1, this conjecture is something of different nature from the
Hadamard Conjecture (HC). Indeed, while the HC might look like something simple,
at the first glance, working a bit on it quickly reveals that this is certainly something
quite complicated, or even worse, that this might be one of these “black holes” in the
mathematical landscape, including too the Riemann Hypothesis, the Jacobian Conjecture,
the Collatz Problem and so on, all questions having little to do with modern mathematics
as we know it, since Newton and others, and better to be avoided.

Regarding the CHC, however, it is quite unclear where the difficulty comes from.
Indeed, if we denote by S C {1,..., N} the set of positions of the —1 entries of the first
row vector v € (£1)", the Hadamard matrix condition reads, for any k # 0:

|ISN(S+k)|=|S|—N/4

Thus, the CHC simply states that at N # 4, such a set S cannot exist. Let us record
here this latter statement, originally due to Ryser [77]:

CONJECTURE 9.3 (Ryser Conjecture). Given an integer N > 4, there is no set
Sc{l,...,N}
satisfying |S N (S + k)| = |S| — N/4 for any k # 0, taken modulo N.
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And prove this if you can. This question is 60 years old, and many competent people
have looked at it, with basically 0 serious advances. So, most likely, what we have here is
the same type of annoying question as the HC, Riemann, Collatz and so on.

Erdés famously said about Collatz that “mathematics is not ready for such things”.
But, will it ever be ready? Probably not. Never. It is always good to remember here
that modern mathematics as we know it was developed by Newton and others, with
inspiration from classical mechanics. And so, want it or not, mathematics as we know it
“is” classical mechanics. And this might explain why the HC, CHC, Riemann, Collatz
and so on are so inaccessible, these are probably simply questions which are orthogonal

to classical mechanics, and so are orthogonal to mathematics as we know it too.

You might say then, why not trying mathematics inspired from some other physics, like
quantum mechanics. Well, the problem is that quantum mechanics, or at least quantum
mechanics as we know it, is in fact not that far from classical mechanics. Same types of
beasts, like functions, derivatives, integrals and so on, all good old stuff going back to
Newton, doing most of the mathematics that we know, in the quantum world.

But then you would say why not sending to trash all modern mathematics, and devel-
oping some new, original mathematics, especially tailored for problems like the HC, CHC,
Riemann, Collatz and so on. Well, people have tried, for instance with design theory for
the HC, CHC, and this does not work either. And why? No one really knows the answer
here, but this is probably because there is no physics that you can rely upon, and intuition
in general, for making that original mathematics of yours strong and reliable.

Looks like we are in a kind of vicious circle, with all these questions. Math needs
physics, and so, want it or not, the physics surrounding us ultimately dictates what’s
doable and what’s not, mathematically speaking. As a conjecture, in some alien world
where the physics is different, the HC, CHC, Riemann, Collatz and so on might be all
trivial. But that little green men who know how to solve all these questions might, on
the other hand, have things like partial integration as longstanding, open problems.

And let us end this discussion with a famous quote by Dirac, “shut up and compute”.
This is what he used to say to students asking too many questions about quantum me-
chanics. Computation is our only tool, so let’s compute some more. After all, there is
still a chance that the HC, CHC might be related to mechanics. And so, be doable.

Back to work now, we will in fact not start with computations for the CHC, which
looks quite scary. Our first purpose will be that of showing that the CHC dissapears in
the complex case, where we have examples at any N € N. As a first result, we have:
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PROPOSITION 9.4. The following are circulant and symmetric Hadamard matrices,

1 w 1 1
FZ’:GZ.) , F=[1 w1
1 1 w

-1 v 1 v

" o__
F4_

where w = ™3 vy = e™/* equivalent to the Fourier matrices Fy, Fy, Fy.

PROOF. The orthogonality between rows being clear, we have here complex Hadamard
matrices. The fact that we have an equivalence Iy ~ Fj follows from:

(1 5)~( )00

At N = 3 now, the equivalence F3 ~ Fj can be constructed as follows:

1 1 1 1 1 w w 1 1
1 w w|l~|1 w 1] ~]1 w 1
1 w? w w 1 1 1 1 w

As for the case N = 4, here the equivalence F; ~ F}' can be constructed as follows,

where we use the logarithmic notation [k], = e2™/* with respect to s = 8:
0000 0141 4 1 0 1
0 2 46 1410 1410
0 40 4 4 1 01 01 41
0 6 4 2 g 1 01 4 g 1 01 4 g
Thus, the Fourier matrices Fy, F3, F; can be put indeed in circulant form. O

We will explain later the reasons for denoting the above matrix F}, instead of FJ,
the idea being that F)j, not introduced yet, will be a matrix belonging to a certain series.
Getting back now to the real circulant matrix Ky, this is equivalent to the Fourier matrix
Fq = F5 ® F; of the Klein group G = Zs X Zs, as shown by:

-1 1 1 1 1 1 1 -1 1 1 1 1
1 -1 1 1 1 -1 1 1 1 -1 1 -1
1 1 -1 1|71 1 =1 1|71 1 =1 -1
1 1 1 -1 -1 1 1 1 1 -1 -1 1

In fact, we have the following construction of circulant and symmetric Hadamard
matrices at N = 4, which involves an extra parameter ¢ € T:
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PROPOSITION 9.5. The following circulant and symmetric matriz is Hadamard,

for any g € T. At g = 1,e™* recover respectively the matrices Ky, Fy.

PROOF. The rows of the above matrix are pairwise orthogonal for any ¢ € C, and so
at ¢ € T we obtain an Hadamard matrix. As for the last assertion, this is clear. O

As a first conclusion, coming from the above considerations, we have:
THEOREM 9.6. The complex Hadamard matrices of order N = 2,3,4,5, namely
Fy, F3, F}, F
can be put, up to equivalence, in circulant and symmetric form.

PROOF. As explained in chapter 5, the complex Hadamard matrices at N = 2,3,4,5
are, up to equivalence, those in the statement, with the classification being something
elementary at N = 2, 3,4, and with the N = 5 result being due to Haagerup [46].

(1) At N = 2,3 the problem is solved by Proposition 9.4.
(2) At N = 4 now, our claim is that, with s = g2, we have:
K! ~ F}

Indeed, by multiplying the rows and columns of K{ by suitable scalars, we have:

-1 g 1 q 1 —qg —1 —¢q 1 1 1 1

i | 4 -1 gq 1 N 1 —qg 1 ¢ N 1 s -1 —s
4 1 g -1 ¢ 1 ¢ -1 ¢ 1 -1 1 -1
qg 1 q -1 1 ¢ 1 —q 1 —s =1 s

On the other hand, by permuting the second and third rows of F, we obtain:

1 1 1 1 1 1 1 1
s 1 -1 1 1 1 1 —s
Fo=11 o -1 |~ |1 -1 1 -1
1 —s —1 s 1 —s —1 s

Thus these matrices are equivalent, and the result follows from Proposition 9.5.
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(3) At N = 5 now, the matrix that we are looking for is as follows, with w = ¢*7/°;
w? 1wt wt 1
1 w? 1 w' w
Fi=lw* 1 w* 1 w!
wt w1 w1
1 w* wt 1 w?

It is indeed clear that this matrix is circulant, symmetric, and complex Hadamard,
and the fact that we have F5 ~ F! follows either directly, or by using Haagerup [46]. O

Summarizing, many interesting examples of complex Hadamard matrices are circulant.
This is in stark contrast with the real case, where the CHC, discussed above, states that
the only circulant real matrices should be those appearing at N = 4. Let us prove now,
as a generalization of all this, that any Fourier matrix Fy can be put in circulant and
symmetric form. We use Bjorck’s cyclic root formalism [24], which is as follows:

THEOREM 9.7. Assume that a matric H € My(T) is circulant, H;; = v;—;. Then H
15 a compler Hadamard matriz precisely when the vector

z = (Zo, ATEER ,ZN_l)
given by z; = v;/vi_1 satisfies the following equations:
Zo+zs1+...+t2ZN1 = 0

221 + zZ122 + ...+ ZN-120 =

2021 ---ZN—9+ ...+ 2N_120..-2ZN—3 = 0
2021 .--RN—-1 — 1
If so is the case, we say that z = (zg,...,2zn_1) 1S a cyclic N-root.

PROOF. Assume that a matrix of type H € My(T) is circulant, H;; = v,_;, and set
zi = 7i/7i-1, as in the statement. Observe that we have:

20”1 ..-RAN—-1 — 1

Up to a multiplication by a scalar w € T, our matrix is then as follows:

20 20”1 ZOR1R2  eeeen Z20---2N—-1

Z20---2N—1 20 ZOR1L e Z20-++-2ZN—-2

H = Z0.---2AN—2 R0---ZN—-1 20 e Z20-+-+-2ZN—3
20%1 Z0R1%2 ZOR1R2R3 e 20

Since this matrix is circulant, it is Hadamard precisely when the first row Ry is or-
thogonal to the other rows Ry,..., Ry_1. And the equations here are as follows:
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(Ro L Ry). Here the orthogonality condition is as follows:
1. 2N 1t+znt+zm+ ...+ 2y1 =0
Now by using zgz; ...2zy_1 = 1, this is the 1st equation for cyclic roots, namely:
Zo+z1+2z2+...+2y_1 =0
(Ro L Ry). Here the orthogonality condition is as follows:

Z1...2N—2+22...ZN—-1 T+ 2122+ ...+ ZN_2ZN—1 =0
By using again zpz; ...2zy_1 = 1, this is the 2nd equation for cyclic roots, namely:

ZN—120 + 2021 + 2122 + ... + ZN_2ZN—-1 = 0

(Ro L Rn_1). Here the orthogonality condition is as follows:
Z1+7Z9+Z34+ ...+ 2...28v-1 =0
And again by using zpz; ... zy_1 = 1, this is the last equation for cyclic roots, namely:
Zo...ZN-—120+ 23 ... 2ZN-12021 + 24 ... ZN-12021%22+ ...+ 21 ... 2y-1 =0
Thus, we are led to the conclusion in the statement. Il

The above manipulation might look like something very simple, but in practice this
considerably simplifies things, and leads to non-trivial results. Technically speaking
now, observe that, up to a multiplication by a scalar w € T, the first row vector
v = (70,-..,vn-1) of the matrix H € My(T) constructed in Theorem 9.7 is as follows:

Y= (Zo, Z0R1y RORLRy e v v v v s , 20”1 - - - ZNfl)

We will use this observation several times, in what follows. Now back to the Fourier
matrices, we have the following result:

THEOREM 9.8. Given N € N, construct the following complex numbers:

Y = em/N ’ qg= nyl : w = V2

We have then a cyclic N-root as follows, in the above sense,

(¢, qu, qu?, ..., qu"™)

and the corresponding complex Hadamard matriz F); is circulant and symmetric, and
equivalent to the Fourier matrix Fy.

PROOF. Given two numbers ¢,w € T, let us find out when (g, qw, quw?, ..., quw™ 1) is

a cyclic root. We have two conditions to be verified, as follows:

(1) In order for the = 0 equations in Theorem 9.7 to be satisfied, the value of ¢ is
irrelevant, and w must be a primitive N-root of unity.
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(2) As for the = 1 equation in Theorem 9.7, this states in our case that we must have:

N N@-

g w 2z =1
We conclude from this that we must have:
¢" = (=)

Thus, with the values of ¢,w € T in the statement, we have indeed a cyclic N-root.
Now construct H;; = 7;—; as in Theorem 9.7. We have:

k(k+1) _ k(k—1)
MW=k = Twr =g

P =w!
But this latter condition holds indeed, because we have:

P =122 = 2 =gyl

We conclude that our circulant matrix H is symmetric as well, as claimed. It remains
to construct an equivalence H ~ Fly. In order to do this, observe that, due to our
conventions ¢ = vV, w = 12, the first row vector of H is given by:

ki1 EGAD)

YT = ¢ w2
_ (N 1)) (k)

— L (N+k=1)(k+1)

Thus, the entries of H are given by the following formula:

H_ij = Hoy
— o (NHiti=1)(i+5+1)
Vi2+j2+2ij+Ni+Nj+N—1

I/N 1, L +Ni | 1 +Nj . V2’Lj

With this formula in hand, we can now finish the proof. Indeed, this shows that the
matrix H = (H;;) is equivalent to the following matrix:

H' = (H_i;)
Now regarding this latter matrix H’, observe that in the above formula, the factors
pN=1 PN i +NG correspond respectively to a global multiplication by a scalar, and

to row and column multiplications by scalars. Thus this matrix H' is equivalent to the
matrix H” obtained from it by deleting these factors. But this latter matrix is:

"o 2ij _ mi/N
H=v , v=e
Since this is precisely the Fourier matrix F, we are done. U

As an illustration, let us work out the cases N = 2,3,4,5. We have here:
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PROPOSITION 9.9. The matrices F}, are as follows:

(1) At N = 2,3 we obtain the old matrices Fj, F}.

(2) At N =4 we obtain the following matriz, with v = e™/*:
. 7L
1 v 1
vt oAl
1 v

(3) At N =5 we obtain the old matriz F}.

F| =

Proor. With notations from Theorem 9.8, the proof goes as follows:

(1) At N =2 we have v =i,q = i,w = —1, so the cyclic root is (i, —i). The first row
vector is (7,1), and we obtain indeed the old matrix F3.

At N = 3 we have v = ¢™/3 and ¢ = w = v? = €2™/3, the cyclic root is (w,w?,1). The

first row vector is (w, 1,1), and we obtain indeed the old matrix Fj.

(2) At N = 4 we have v = ¢™/* and ¢ = v, w = 12, the cyclic root is (v*,1°, 17, V).

The first row vector is (v3,1,17,1), and we obtain the matrix in the statement.
(3) At N =5 we have v = ¢™/° and ¢ = v* = w?, with w = v? = €?™/°, and the cyclic
root is therefore (w?, w3, w?*, 1,w). The first row vector is (w?, 1, w*, w?, 1), and we obtain

in this way the old matrix F, as claimed. 4

Regarding the above matrix F}, observe that this is equivalent to the matrix F} from
Proposition 9.4, with the equivalence F; ~ F}' being obtained by multiplying everything
by v = e™/*. While both these matrices are circulant and symmetric, and of course equiv-
alent to Fy, one of them, namely F}, is “better” than the other, because the corresponding
cyclic root comes from a progression. This is the reason for our notations Fj, Fy'.

Let us discuss now the case of the generalized Fourier matrices F;. In this context,
the assumption of being circulant is somewhat unnatural, because this comes from a Zy
symmetry, and the underlying group is no longer Zy. It is possible to fix this issue by
talking about G-patterned Hadamard matrices, with G being a finite abelian group, but
for our purposes here, the best is to formulate the result in a weaker form, as follows:

THEOREM 9.10. The generalized Fourier matrices Fg, associated to the finite abelian
groups G, can be put in symmetric and bistochastic form.

PrOOF. We know from Theorem 9.8 that any usual Fourier matrix Fjy can be put in
circulant and symmetric form. Since circulant implies bistochastic, in the sense that the
sums on all rows and all columns must be equal, the result holds for Fiy. In general now,
it we decompose our group as G = Zy, X ... X Zy,, we have:

Fo=Fy®...®Fy,
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Now since the property of being circulant is stable under taking tensor products, and
so is the property of being bistochastic, we therefore obtain the result. Il

We have as well the following alternative generalization of Theorem 9.8, coming from
Backelin’s work in [4], and remaining in the circulant and symmetric setting:

THEOREM 9.11. Let M|N, and set w = *™/N. We have a cyclic root as follows,

N-1 N-1
(QI7"'7QM7q1w7"'7QMw7 """ , 1W y oo MW )
> A g N g

(-

M M M
provided that qi,...,qy € T satisfy the following condition:
)N _ (_1)M(N—1)

(Q1---CJM

Moreover, assuming that the following conditions are satisfied,

Qe =1, @Gqv=q@ugpy-1=...=w

N = (=1)MWN=Y “the Hadamard matriz is symmetric.

which imply (q1 . .. qnr)
PrROOF. We have several things to be proved, the idea being as follows:

(1) Let us first check the = 0 equations for a cyclic root. Given arbitrary numbers

G, ---,qu € T, if we denote by (z;) the vector in the statement, we have:
Z'Z'l P qi---qrg + Q2. - qK41 T oo T qM-K+1---qM
- L +av—K+2 - QMW+ ... +QMQ1...(]K_1U)K_1

X (1 4+ wf +w?® + . 4w DE)
Now since the sum on the right vanishes, the = 0 conditions are satisfied.

(2) Regarding now the = 1 condition, the total product of the numbers z; is given by:

Hzi = (qg...q) "1 -w-w*. . wVNHM
MN(N—1)

= (g1 qu)¥w >

By using w = e™/N we obtain that the coefficient on the right is:
MN(N—-1) 2mi MN(N—1)
w2 = enN 2
_ miM(N-1)
_ (_1)M(N—1)

Thus, if (g1...qu)Y = (=1)M® =1 we obtain a cyclic root, as stated. For further
details on all this, we refer to the papers of Backelin [4] and Faugere [42].
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(3) The corresponding first row vector can be written as follows:

M-1 2

w w w
V=g, 19 Q- Qrryeeeenn. e, —, —, 1
~ ~~ - q2 ... qm qmM—149Mm 9Mm
M NG ~~ J/
M

Thus, the corresponding circulant complex Hadamard matrix is as follows:

q1 q192 419293 41929394  G1G2434445
1 ¢ G192 19243 1424344
g % 1 q1 4192 q19293
B av—1am an 1 0 N9
w3 w? W 1
aM —29M —19M anM —19M qnM ql

We are therefore led to the symmetry conditions in the statement, and we are done. [

Observe that the story is not over here, because Theorem 9.11 still remains to be
unified with Theorem 9.10. There are many interesting questions here.

9b. Butson matrices

Still in relation with the CHC, the problem of investigating the existence of circulant
Butson matrices of a given level appears. Following Turyn [88], we first have:

PROPOSITION 9.12. The size of a circulant real Hadamard matriz
H e MN(:l:l)
must be of the form N = 4n?, with n € N.

PRroOOF. Let a,b € N with a + b = N be the number of 1, —1 entries in the first row
of H. If we denote by Hy,..., Hy_1 the rows of H, by summing over columns we get:

N-1
Z < Hy,H; > = ala—"0b)+bb—a)
i=0
= (a—0b)?
On the other hand, by orthogonality of the rows, the quantity on the left is:
< Hy,Hy>=N
Thus N = (a—b)? is a square, and since N € 2N, this gives N = 4n? withn € N. 0

Also found by Turyn in [88] is the fact that the above number n € N must be odd,
and not a prime power. In the general Butson matrix setting now, we have:
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PROPOSITION 9.13. Assume that H € Hy(l) is circulant, let w = e2™/'. If
ag, ... a1 €N

with Y a; = N are the number of 1,w, ... ,w'=" entries in the first row of H, then:
Z wkaiaHk =N
ik

This condition, with > a; = N, will be called “Turyn obstruction” on (N,1).

PRrROOF. Indeed, by summing over the columns of H, we obtain:

Z < Hy,H; > = Z <wi,wj > Q;a;

= Zwi’jaiaj
]

Now since the left term is < Hy, Hy >= N, this gives the result. U
We can deduce from this a number of concrete obstructions, as follows:

THEOREM 9.14. When [ is prime, the Turyn obstruction is

Z(ai — aHk)Q =2N
for any k # 0. Also, for small values of I, the Turyn obstruction is as follows:
(1) At =2 the condition is:

(ao — a1)2 =N
(2) At l =3 the condition is:
(CLQ — CL1)2 + (CLl — a2)2 -+ (a2 — CL3)2 = 2N
(3) At l =4 the condition is:
(ao — CLQ)Q + (a1 — a3)2 =N
(4) Atl =5 the condition is:
Z(ai —ai1)’ = Z(ai — a;9)° = 2N
ProOOF. We use the fact, from chapter 6, that when [ is prime, the vanishing sums of
[-roots of unity are exactly the sums of the following type, with ¢ € N:

S=c+cw+.. +cw?

We conclude that the Turyn obstruction is equivalent to the following system of equa-

tions, one for each k # 0:
S~ Y s = N
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Now by forming squares, this gives the equations in the statement. Regarding now
the | = 2, 3,4, 5 assertions, these follow from the first assertion when [ is prime, [ = 2, 3, 5.
Also, at [ = 4 we have w = i, so the Turyn obstruction reads:

(ag +aj+a3+a3)+i Z a;a;41 — 2(apas + aras) — i Z a;a;i 1 =N
Thus the imaginary terms cancel, and we obtain the formula in the statement. U

The above results are of course just some basic observations on the subject, and
the massive amount of work on the CHC has a number of interesting Butson matrix
extensions. For some more advanced theory on all this, we refer to [13], [32].

9c. Haagerup count

Let us go back now to the pure complex case, and discuss Fourier analytic aspects.
From a traditional linear algebra viewpoint, the circulant matrices are best understood
as being the matrices which are Fourier-diagonal, and we will exploit this here. Let us fix
N € N, and denote by F = (w”)/v/N with w = ™/ the rescaled Fourier matrix, with
indices 7,7 = 0,1,..., N — 1, which is unitary, given by the following formula:

1 1 1 1
1 w w? w1
j 1 1 w? w w2@-1)
Wil
1 wN-1 20v-1) G ,(N=-1)?
Also, given a vector ¢ € CV, once again with cyclic indices, i = 0,1,...,N — 1, we

denote by @ € My(C) the diagonal matrix having ¢ as vector of diagonal entries:

do
Q=

gN-1

With these conventions, we have the following well-known result, that we have already
used in this book, but that we reproduce here for convenience:
THEOREM 9.15. For a complex matrix H € My(C), the following are equivalent:

(1) H is circulant, H;j = &;_; for some £ € CV.
(2) H is Fourier-diagonal, H = FQF* with @ diagonal.

In addition, the first row vector of FQF™ is given by £ = Fq/\/N
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Proor. If H;; = ;_; is circulant then ) = F*HF is diagonal, given by:
1 o
Qij = N Z Wy,
ki
0ij Z w’'E,
Also, if @ = diag(q) is diagonal then H = FQF™* is circulant, given by:
H;; = Z Fu Qi Fi
k

1 y
= ¥ Z w=Dkg,
k
Thus, we have proved the equivalence between the conditions in the statement. Finally,

regarding ¢ = Fiq/+/N, this follows from the last formula established above. O

The above result is useful in connection with any question regarding the circular
matrices, and in relation with the orthogonal and unitary cases, we have:

PROPOSITION 9.16. The various sets of circulant matrices are as follows:

(1) The set of all circulant matrices is:

MN(C)circ — {FQF*

geCcV }
(2) The set of all circulant unitary matrices is:
yeire — {FQF* g€ ’]TN}
(3) The set of all circulant orthogonal matrices is:
qge ™, g = qﬂ',Vi}

In addition, the first row vector of FQF™ is given by & = Fq/\/N

Osire — {FQF*

Proor. All this follows from Theorem 9.15, as follows:
(1) This assertion, along with the last one, is Theorem 9.15 itself.
(2) This is clear from (1), because the eigenvalues must be on the unit circle T.

(3) In order to prove this result, observe first that for a vector ¢ € CV we have the
following formula, with ¢; = q_;:
Fq=Fq
We conclude from this that the vector & = Fq is real if and only if ¢; = ¢q_; for any 1.
Together with (2), this gives the result. O
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circ

Observe that in Proposition 9.16 (3), the equations for the parameter space for O%
are as follows, going until [N/2] + 1:

=4 , =01 , G2=qn-2 ,
Thus, with the convention Z., = T, we have the following formula:
Osire o ] 22 % Z8I2 (N odd)
N 72 x VA (N even)
In terms of circulant Hadamard matrices, we have the following statement:

THEOREM 9.17. The sets of complex and real circulant Hadamard matrices are:

x5 = {VNFQF'|q € TV} 1 My(T)

Y]\cfirc _ {\/NFQF* qge TV, g = qﬂ} N My(£1)

In addition, the sets of q parameters are invariant under cyclic permutations, and also
under mutiplying by numbers in T, respectively under multiplying by —1.

PRroOOF. All the assertions are indeed clear from Proposition 9.16, by intersecting the
sets computed there with My (T). O

The above statement is of course something quite theoretical in the real case, where
the CHC states that we should have Y7 = (), at any N # 4. However, in the complex
case all this is useful, and complementary to Bjorck’s cyclic root formalism. Indeed, let
us discuss now a number of geometric and analytic aspects, in the complex matrix case.
First, we have the following deep counting result, due to Haagerup [47]:

THEOREM 9.18. When N is prime, the number of circulant N x N complex Hadamard
matrices, counted with certain multiplicities, is exactly:

2N — 2
Ncirc:
(V-0

Proor. This is something advanced, using a variety of techiques from Fourier analy-
sis, number theory, complex analysis and algebraic geometry. The idea is as follows:

(1) As explained in [47], when N is prime, Bjorck’s cyclic root formalism, explained
above, can be further manipulated, by using discrete Fourier transforms, and we are
eventually led to a simpler system of equations.

(2) This simplified system can be shown then to have a finite number of solutions, the
key ingredient here being a well-known theorem of Chebotarev, which states that when
N is prime, all the minors of the Fourier matrix Fl are nonzero.

(3) With this finiteness result in hand, the precise count can be done as well, by using
various techniques from classical algebraic geometry, and we are led to the formula in the
statement. For the details here, we refer to Haagerup’s paper [47]. U
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When N is not prime, the situation is considerably more complicated, with some values
leading to finitely many solutions, and with other values leading to an infinite number of
solutions, and with many other new phenomena appearing. We refer here to the papers
of Bjorck [24], Bjorck-Froberg [25], Bjorck-Haagerup [26] and Haagerup [47].

9d. Analytic aspects

Let us discuss now an alternative take on these questions, based on the p-norm consid-
erations from chapter 3. As explained in [13], the most adapted exponent for the circulant
case is p = 4. So, as a starting point, let us formulate:

PRrROPOSITION 9.19. Given a matriz U € Uy we have
|U[a > 1
with equality precisely when H = U/\/N 1s Hadamard.

PRroOOF. This is something that we already know, from chapter 3, as a particular case
of our results there regarding p-norms, obtained by using the Jensen inequality. However,
this follows as well directly from the Cauchy-Schwarz inequality, as follows:

1l = Y 1yl

1)

2
1
> 3 (Z 'U“'2>
ij
= 1
Thus we have ||U||; > 1, with equality if and only if H = +/NU is Hadamard. O

In the circulant case now, and in Fourier formulation, the estimate is as follows:

THEOREM 9.20. Gliven a vector ¢ € TV, written ¢ = (qo,...,qn_1) consider the
following quantity, with all the indices being taken modulo N :
P — 4iqx
ikt L

Then this quantity ® is real, and we have the estimate
d > N?

with the equality case happening precisely when v/ N q is the eigenvalue vector of a circulant
Hadamard matriz H € My(C).

PROOF. By conjugating the formula of ® we see that this quantity is indeed real, as
stated. In fact, ® appears by definition as a sum of N3 terms, consisting of N(2N — 1)
values of 1 and of N(N —1)? other complex numbers of modulus 1, coming in pairs (a, a).
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Regarding now the second assertion, by using the various identifications in Theorem 9.15
and Proposition 9.16, and the formula £ = Fq/\/N there, we have:

Ui = NY &l

1 :
- % DD wha y wg Yy jwte ) wly
s i J k 1
= % Z Z w(i—j—l—k—l)s%

s ijkl q%

1 i
N S v

4

Thus Proposition 9.19 gives the following estimate:
® = N?*||U|f; = N*
Moreover, we have equality precisely in the Hadamard matrix case, as claimed. U

The above result is something quite subtle, and even surprising, at the level of the
consequences. We have as well the following more direct explanation for it:

PRrROPOSITION 9.21. With the above notations, we have the formula
O =N+ (wl = )
i#]
where v = (v, ...,Un_1) is the vector given by v = Fgq.

Proor. This follows by replacing in the above proof the Cauchy-Schwarz estimate by
the corresponding sum of squares. More precisely, we know from the above proof that:

2= N Y fgl
On the other hand the matrix U;; = £;_; being unitary, we have:

Z ‘51“2 =1

7
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We therefore have the following computation:

1 = Zr@mZ!@F €512

i#]j
= NZ\&I‘*—( BRI DIl w)
' i#j
= <I> > (&P = 1&g

i#]
Now by multiplying by N2, this gives the formula in the statement. U
Let us explore now the minimization problem for ®, by using various combinatorial

and analytic methods. As an illustration for the difficulties in dealing with this problem,
let us work out the case where N is small. At N = 1 our inequality ® > N? is simply:

d=1>1

At N = 2 our inequality is also clearly true, as follows:

2
q>_6+(q0) +<@> > 4
q1 qdo

At N = 3 now, the inequality is something more subtle:
3, 3, 3
= 15+ ARe (M) > 9
q04142
Observe that in terms of a = ¢2/(q1q2), b = ¢3/(q0q2), ¢ = ¢3/(qoq1), which satisfy
la| = 1b] = |¢| = 1 and abc = 1, our function is:

O =15+4Re(a+b+c)

Thus at N = 3 our inequality still has a quite tractable form, namely:
3
|a| = |b| = |C| = 1,@()6: ]_ = Re(a+b+c) Z _5

At N = 4 however, the formula of ® is as follows:

d — 28+4(QOQI I q2q3 +Q(J(Ja 4 Q1Q2> n <qo +Q2 +Q1 + q3>
G293  qoq1 G192 Gog3 QQ QO CI3 611
2 2 2 2
19 (%gz 1 q7 i QO212 X qs3 i Q133 i 40 i Ch;]:s i qs >
4 qoq2 q3 qoq2 'h) q193 q5 4193
It is not clear how to obtain a simple, direct proof of & > 16, based on this formula.
This is actually a quite challenging calculus problem, and we will be back to it, most
likely on the occasion of our next exercise session.
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As an application of the above considerations, in the real Hadamard matrix case, we
have the following analytic reformulation of the CHC, from [13]:

THEOREM 9.22. For a vector ¢ € TV satisfying §; = q_; the following quantity is real,
¢ = Z 4959k
i+j+k+1=0
and satisfies the following inequality:
d > N?
The CHC' states that we cannot have equality at N > 4.

Proor. This follows indeed from Theorem 9.20, via the identifications from Proposi-
tion 9.16, the parameter space in the real case being {q e TV|g = q_i}. O

Following [13], let us further discuss all this. We first have the following result:
THEOREM 9.23. Let us decompose the above function as
=0y + ... + Dy,

with each ®; being given by the same formula as ®, namely
P — qiqk

ithmg1 Lk

but keeping the index i fixed. Then:

(1) The critical points of ® are those where ®; € R, for any i.
(2) In the Hadamard case we have ®; = N, for any i.

Proor. This follows by doing some elementary computations, as follows:

(1) The first observation is that the non-constant terms in the definition of ® involving
the variable ¢; are the terms of the sum K; + K;, where:

K, = Z Q_f_i_zz Z 4iqk

2i—ipt Lt Wi it ket 199

Thus if we fix i and we write ¢; = €', we obtain:

dd .G
do = 4Re<z Z z~qQk>

W itk

_ 4]m< Z QiQk>
ithmyr1 B9

= AIm(®))

Now since the derivative must vanish for any ¢, this gives the result.
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(2) We first perform the end of the Fourier computation in the proof of Theorem 9.20
above backwards, by keeping the index ¢ fixed. We obtain:

o, — ik
L
= % 2 % w(i_j'i‘k—l)s%
N % 2wty W ; wg ; wg
= N? Z wSiQiérsjfsf_s

Here we have used the formula £ = Fq/ V/N. Now by assuming that we are in the
Hadamard case, we have || = 1/v/N for any s, and so we obtain:

q)i = NZwSlQ’Lgs

NV Ng;(F*€),
= Nqq
- N

Thus, we have obtained the conclusion in the statement. U

Let us discuss now a probabilistic approach to all this. Given a compact manifold
X endowed with a probability measure, and a bounded function © : X — [0,00), the
maximum of this function can be recaptured via following well-known formula:

1/p
max © = lim (/ O(x)? dx)
p—o0 X

In our case, we are rather interested in computing a minimum, and we have:

PROPOSITION 9.24. We have the formula

1/p
min ® = N — lim (/ (N? — (ID)pdq>
p—00 TN

where the torus TV is endowed with its usual probability measure.

PRrooOF. This follows from the above formula, with © = N2 — ®. Observe that O is
indeed positive, because ® is a sum of N? complex numbers of modulus 1. O

Let us restrict now the attention to the problem of computing the moments of &,
which is more or less the same as computing those of N3 — ®. We have here:
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PROPOSITION 9.25. The moments of ® are given by

11k ... 1k
OP dg = : PP
/’[[‘N 1 #{(]lll .- -]plp>

where the sets between brackets are by definition sets with repetition.

is + ks = Js + s, [k . . - ipky] = [1la - .jplp]}

PRrROOF. This is indeed clear from the formula of ®. See [13]. O

Regarding now the real case, an analogue of Proposition 9.25 holds, but the combina-
torics does not get any simpler. One idea in dealing with this problem is by considering
the “enveloping sum”, obtained from ® by dropping the condition i + k = j + [

H— Z qiqk

g L

The point is that the moments of ® appear as “sub-quantities” of the moments of P,
so perhaps the question to start with is to understand very well the moments of ®. And
this latter problem sounds like a quite familiar one, because:

4
ZQZ'

We will be back to this later. For the moment, let us do some combinatorics:

b=

PROPOSITION 9.26. We have the moment formula

fora= 3 (Dom

TEP(2p)
where the coefficients on the right are given by

(2:> - (b12p bm)

with by, ..., by being the lengths of the blocks of .

PROOF. Indeed, by using the same method as for ¢, we obtain:
PRV ik .. ik ‘ . iy .
/11‘N ®(q)Pdg =# { (jlll B -jplp) [tk - ipky] = [Jily - . Jplp]
The sets with repetitions on the right are best counted by introducing the correspond-

ing partitions m = ker (ilkl . .ipkp), and this gives the formula in the statement. U

In order to discuss now the real case, we have to slightly generalize the above result,
by computing all the half-moments of ®. The result here is best formulated as:
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ProPOSITION 9.27. We have the moment formula

2p N|
/TN ;% dg = gcpkm

with the coefficients being given by
Cp= Y ( P >
eyl bi,..., b
mEP(p),|w|=k
where by, ..., bix are the lengths of the blocks of .

Proor. This follows indeed exactly as Proposition 9.26, by replacing the exponent p
by the exponent p/2, and by splitting the resulting sum as in the statement. U

Finally, here is a random walk formulation of the problem:

THEOREM 9.28. The moments of ® have the following interpretation:

(1) First, the moments of the enveloping sum fzfﬂ’ count the loops of length 4p on
the standard lattice ZN C RY, based at the origin.

(2) [ ®P counts those loops which are “piecewise balanced”, in the sense that each of
the p consecutive 4-paths forming the loop satisfy i + k = j 4+ 1 modulo N.

PRrOOF. The first assertion follows from the formula in the proof of Proposition 9.26,
and the second assertion follows from the formula in Proposition 9.25. O

There are many interesting questions here. We refer to [13] for more on all this.
9e. Exercises
In relation with the Butson matrices, we have the following exercise:

EXERCISE 9.29. Work out the Turyn obstruction for the circulant Butson matrices at
the exponent values | = 6,7, 8.

To be more precise, we have seen in the above how to deal with such questions at the
exponent values [ = 2,3,4,5, and the problem now is that continuing that work.

EXERCISE 9.30. Work out formulae or estimates for the number of circulant complex
N x N complex Hadamard matrices, at small values of N € N, not prime.

This is something quite tricky, normally requiring some computer programming.
EXERCISE 9.31. Find a proof for the estimate ® > 16 at N = 4.

This question was already mentioned in the above, with the comment that there is no
obvious proof. The problem is that of finding a reasonably elementary proof.



CHAPTER 10

Bistochastic form

10a. Basic theory

In this chapter and in the next one we discuss some further analytic aspects of the
complex Hadamard matrices, which this time are brand new or almost, going back to the
mid 10s and onwards, and are very exciting too. The general idea is that any Hadamard
matrix, real or complex, can be put in bistochastic form over the complex numbers C,
and with this bistochastic form looking much better than the original form.

Thus, we have here a potentially far-reaching idea, consisting in reformulating ev-
erything that we know, including our favorite questions from the real case, the HC and
CHC, in complex bistochastic form. But, and here comes the second point, putting an
Hadamard matrix in bistochastic form is something non-trivial, in general done by a non-
explicit result of Idel-Wolf [52], based on some non-trivial symplectic geometry results of
Biran-Entov-Polterovich [23] and Cho [29], motivated by a deep conjecture of Arnold.

And isn’t this exciting. We have been commenting in the last chapter on open ques-
tions in mathematics, our point being that the closer you get to classical mechanics, the
better that is, for the fate of your open problem. And since in classical mechanics all
roads lead to Arnold, we are probably on the right track here. Perhaps for the first time,
since the beginning of this book. That is, plenty of reasons to be optimistic.

All this is however very new, and our presentation here will be quite modest. Lots of
further work are needed, and it is a pity that nothing much is going on here, so far. Young
reader, if I have an excellent question to recommend to you, this is the one, continuation
of what will be said here. Get to know and love classical mechanics, which is the mother
of everything, in mathematics and physics, than read some books of Arnold, starting with
[2], which are a must-read anyway, no matter what mathematics or physics you want to
do, and then start solving some Hadamard matrix questions, using this technology.

In order to get started now, we have already talked about bistochastic Hadamard
matrices, in the real case, on several occasions, in chapters 1-4. Our first purpose will be
that of carefully reviewing and extending that material, in the complex Hadamard matrix
case. Let us start our discussion with the following definition:

225
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DEFINITION 10.1. A complex Hadamard matric H € My(C) is called bistochastic
when the sums on all rows and all columns are equal,

D Hiyg=) Hiy=)\
( J
for a certain number A € C. We denote by
Xtis — {H c XN’ H= bistochastic}

the real algebraic manifold formed by such matrices.

The bistochastic Hadamard matrices are quite interesting objects, and include for
instance all the circulant Hadamard matrices, that we discussed in chapter 9. Indeed,
assuming that H;; = &;_; is circulant, all rows and columns sum up to A = ), &:

Zﬁj_i = Z»sj_i = Zé

We will be back to this, in a moment. Let us begin, however, with some considera-
tions regarding the real case. Our point here is that the real Hadamard matrices often
“look better” in complex bistochastic form, and that there is some potentially interesting
mathematics behind all this. As a first and trivial remark, the first Walsh matrix Wy = F5
looks better in complex bistochastic form, modulo the standard equivalence relation:

=1 4)~ ()~ ()

To be more precise, the matrix on the right, while having the slight disadvantage of
being complex instead of real, is something very nice, circulant and symmetric. Regarding
the second Walsh matrix W, = W5 ® W,, this looks as well better in bistochastic form,
because it becomes in this way equivalent to Ky, the most beautiful matrix ever:

1 1 1 1 1 1 1 1
1 -1 1 -1 1 1 -1 -1

Wo =11 1 1 21|™~|1 -1 1 41
1 -1 -1 1 1 -1 -1 1
1 -1 —1 -1 -1 1 1 1
1 -1 1 1 1 -1 1 1
1 1 -1 1 1 1 -1 1
1 1 1 -1 1 1 1 -1

As before, the matrix on the right looks better than the one on the left, because it
is circulant and symmetric. And all this is quite interesting, philosophically speaking.
Indeed, we have here a new idea, in connection with the various questions explained
in chapters 1-4, namely that of studying the real Hadamard matrices H € My(%1) by



10A. BASIC THEORY 227

putting them in complex bistochastic form, H' € My(T), and then studying these latter
matrices. Let us record here, as a partial conclusion, the following simple fact:

THEOREM 10.2. All Walsh matrices can be put in bistocastic form, as follows:
(1) The matrices Wy with N = 4" admit a real bistochastic form, namely:

-1 1 1 1\¥
1 -1 1 1
Wl 1 211
1 1 1 -1

(2) The matrices Wy with N = 2 x 4™ admit a complex bistochastic form, namely:
-1 1 1 1\¥

1 1 1 -1 1 1

Wy ~ <1 2) Tl o1 -1

1 1 1 -1

Proor. This follows indeed from the above discussion. O

Let us review now the material in chapter 9. According to the results there, and to
the above-mentioned fact that circulant implies bistochastic, we have:

THEOREM 10.3. The class of bistochastic Hadamard matrices is stable under permut-
ing rows and columns, and under taking tensor products. As examples, we have:

(1) The circulant and symmetric forms F) of the Fourier matrices Fy.
(2) The bistochastic and symmetric forms F{, of the Fourier matrices Fg.
(3) The circulant and symmetric Backelin matrices, having size M N with M|N .

PROOF. In this statement the claim regarding permutations of rows and columns is
clear. Assuming now that H, K are bistochastic, with sums A, u, we have:

S H@ Ky = > HijKa
= ) H;» Ku
SV

We have as well the following computation:

Z(H®K)ia,jb = ZHinab
b b
= ) H; Y Ku
j b
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Thus, the matrix H ® K is bistochastic as well. As for the assertions (1,2,3), we
already know all this, coming from our study from from chapter 9. U

In the above list of examples, those in (2), which are not necessarily circulant, are the
key ones. Indeed, while many interesting complex Hadamard matrices, such as the usual
Fourier ones Fly, can be put in circulant form, this is something quite exceptional, which
does not work any longer when looking for instance at the general Fourier matrices Fg.
To be more precise, consider a finite abelian group, written as follows:

GIZle...XZNk

We can then consider the following matrix, with F standing as before for the circulant
and symmetric form of the Fourier matrix Fy, which is equivalent to Fg:

Fo=Fy ®...QFy

Now since the tensor product of circulant matrices is bistochastic, but not necessarily
circulant, we can only say that this matrix F; is bistochastic, as stated in (2) above.

As a conclusion to all this, the bistochastic complex Hadamard matrices are interesting
objects, covering all the generalized Fourier matrices, up to equivalence, and which are
definitely worth some study. So, let us develop now some general theory, for such matrices.
As a first result, regarding the unitary bistochastic matrices in general, we have:

ProPOSITION 10.4. The real and complex bistochastic groups, which are the sets
BN - ON 3 CN C UN
consisting of matrices which are bistochastic, are isomorphic to On_1, Un_1.

PROOF. Let us pick a unitary matrix F' € Uy satisfying the following condition, where
€g, .. .,en—1 is the standard basis of CV, and where ¢ is the all-one vector:
L
VN
Observe that such matrices F' € Uy exist indeed, the basic example being the normal-
ized Fourier matrix Fy/ V/N. We have then, by using the above property of F:

F€0:

ué =§¢ <= uFeyg= Fe
<~ F*uFey = e
— F"uF =diag(l,w)
Thus we have isomorphisms as in the statement, given by:
wij = (F*uF);;
But this gives both the assertions. O

Now back to the Hadamard matrices, we first have the following elementary result:
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PROPOSITION 10.5. For a complex Hadamard matrix H € My(C), the following con-
ditions are equivalent:

(1) H 1is bistochastic, with sums X.
(2) H is row-stochastic, with sums X, and |[\|?> = N.

PROOF. Both the implications are elementary, as follows:

(1) = (2) If we denote by Hy,..., Hy € TV the rows of H, we have indeed:
N = ) <H,H>

7

= 2D Hyly

? J

— Y Hy; Y Hy
7 i
i

= AP

(2) = (1) Consider the all-one vector ¢ = (1); € CV. The fact that H is row-
stochastic with sums A reads:

ZHZ']‘ = )\,Vl <~ Zngj = )\&,Vl
J J

— H¢{= X
Also, the fact that H is column-stochastic with sums A reads:
Y Hy=AVj <= Y Hy&=)\,v)

J

= H'¢=X

We must prove that the first condition implies the second one, provided that the row
sum \ satisfies [\|> = N. But this follows from the following computation:

HE=) = H'HE=\H"¢

— N2 =)\H*¢
— N2 = \H'
— H'¢ =\
Thus, we have proved both the implications, and we are done. O

Here is another basic result, that we will need as well in what follows:
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PROPOSITION 10.6. For a complex Hadamard matric H € My(C), and a number
A € C satisfying |\|? = N, the following are equivalent:

(1) We have H ~ H', with H' being bistochastic, with sums .
(2) Kij = a;bjH;; is bistochastic with sums X, for some a,b € TV.
(3) The equation Hb = \a has solutions a,b € TV .

PROOF. Once again, this is an elementary result, the proof being as follows:

(1) <= (2) Since the permutations of the rows and columns preserve the bistochas-
ticity condition, the equivalence H ~ H' that we are looking for can be assumed to come
only from multiplying the rows and columns by numbers in T. Thus, we are looking for
scalars a;, b; € T such that the following matrix is bistochastic with sums A:

Kij = aiijij
Thus, we are led to the conclusion that (1) and (2) are equivalent, as claimed.

(2) <= (3) The row sums of the matrix K;; = a;b; H;; are given by:
Z Kij = Z aiijij = CL1<Hb)z
J J

Thus K is row-stochastic with sums A precisely when Hb = Aa, and by using the
equivalence in Proposition 10.5, we obtain the result. U

Finally, here is an extension of the excess inequality from chapter 2:

THEOREM 10.7. For a complex Hadamard matrizx H € My (C), the excess,

E(H)=) H;

satisfies |E(H)| < NN, with equality precisely when H is bistochastic.

PROOF. In terms of the all-one vector £ = (1); € CV, we have:
E(H) = > Hj
ij
= ZHijfjgi
ij
= Y (HO&

i

= <HEE>
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Now by using the Cauchy-Schwarz inequality, along with the fact that U = H/vV/ N is
unitary, and hence of norm 1, we obtain, as claimed:

|E(H)| < [|HE] -]
< [|H]|- |l
= NVN

Regarding now the equality case, this requires the vectors H¢, & to be proportional,
and so our matrix H to be row-stochastic. Now, let us assume:

HE = X¢
We have then |\|? = N, and by Proposition 10.5 we obtain the result. O

The above result was just an introduction to what can be said about the excess, and
we refer to Kharaghani-Seberry [58] for more on all this. In what concerns us, we will be
back to the excess in chapter 11 below, with some probabilistic computations.

Let us go back now to the fundamental question of putting an arbitrary Hadamard
matrix in bistochastic form. As already explained in the above, we are interested in
solving this question in general, and in particular in the real case, with potential complex
reformulations of the HC and CHC, and other real Hadamard questions, at stake. What
we know so far on this subject can be summarized as follows:

PROPOSITION 10.8. An Hadamard matric H € My(C) can be put in bistochastic form
when one of the following conditions is satisfied:
(1) The equations |Ha|; = /N, with i = 1,..., N, have solutions a € TV.
(2) The quantity |E| attains its mazimum NN over the equivalence class of H.

Proor. This follows indeed from Proposition 10.5 and Proposition 10.6, which alto-
gether gives the equivalence between the two conditions in the statement. U

Thus, we have two approaches to the problem, one algebraic, and one analytic.

10b. Idel-Wolf theorem

Let us first discuss the algebraic approach, coming from Proposition 10.8 (1). What
we have there is a certain system of N equations, having as unknowns N real variables,
namely the phases of ay,...,ay. This system is highly non-linear, but can be solved,
however, via a certain non-explicit method, as explained by Idel-Wolf in [52]. In order to
discuss this material, which is quite advanced, let us begin with some preliminaries. The
complex projective space appears by definition as follows:

P =Y —{0})/ <z =Xy >
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Inside this projective space, we have the Clifford torus, constructed as follows:
TN-1 = {(Zl,...,zN) e PNz = ... = |zNy}

With these conventions, we have the following result, from [52]:
PrOPOSITION 10.9. For a unitary matriz U € Uy, the following are equivalent:

(1) There exist L, R € Uy diagonal such that the following matriz is bistochastic:

U =LUR
(2) The standard torus TN C CV satisfies:
TN NUTY #£0
(3) The Clifford torus TN=' C PY~! satisfies:
TN-1 A TN £ )

PROOF. These equivalences are all elementary, as follows:

(1) = (2) Assuming that U’ = LUR is bistochastic, which in terms of the all-1
vector € means U'¢ = ¢, if we set f = RE € TV we have:

Uf=LURf=LU¢=LEcTV
Thus we have Uf € TN N UTY, which gives the conclusion.
(2) = (1) Given g € TN NUTY, we can define R, L as follows:

g1 (Ug)
R: s E:

gN (Ug)n
With these values for L, R, we have then the following formulae:
RE=g , LE=Uyg
Thus the matrix U’ = LUR is bistochastic, because:
Ut=LURS=LUg=¢

(2) = (3) This is clear, because TN=' C PY~! appears as the projective image of
TN c CV, and so TN"' N UTYN~! appears as the projective image of TV N UTY.

(3) = (2) We have indeed the following equivalence:
TV ITNUTV ' £ 0 <= IANA0NTVNUTY £0
But U € Uy implies |A| = 1, and this gives the result. d

The point now is that the condition (3) above is something familiar in symplectic
geometry, and known to hold for any U € Uy. Thus, following [52], we have:
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THEOREM 10.10. Any unitary matriz U € Uy can be put in bistochastic form,
U =LUR
with L, R € Uy being both diagonal, via a certain non-explicit method.

PROOF. As already mentioned, the condition TV=! N UTN~! # () in Proposition 10.9
(3) is something quite natural in symplectic geometry. To be more precise:

— The Clifford torus TV=! ¢ PY'~! is a Lagrangian submanifold.
— The map TV-! — UTV~! is a Hamiltonian isotopy.

— A non-trivial result of Biran-Entov-Polterovich [23] and Cho [29] states that TV !
cannot be displaced from itself via a Hamiltonian isotopy.

Thus, the results in [23], [29] tells us that TVN=! N UTN~! £ () holds indeed, for any
U € Uyn. We therefore obtain the result, via Proposition 10.9. See Idel-Wolf [52]. 4

In relation now with our Hadamard matrix questions, we have:

THEOREM 10.11. Any complex Hadamard matriz can be put in bistochastic form, up
to the standard equivalence relations for such matrices.

PROOF. This follows indeed from Theorem 10.10, because if H = v/NU is Hadamard
then so is H' = v/NU’, and with the remark that, in what regards the equivalence relation,
we just need the multiplication of the rows and columns by scalars in T. U

There are many further things that can be said here. As explained in [52], the various
technical results from [23], [29] show that in the generic, “transverse” situation, there
are at least 2V~1 ways of putting a unitary matrix U € Uy in bistochastic form, and this
modulo the obvious transformation U — zU, with |z| = 1.

Thus, the question of explicitely putting the Hadamard matrices H € My(C) in
bistochastic form remains open, and open as well is the question of finding a simpler
proof for the fact that this can be done indeed, without using [23], [29].

10c. Complex glow

Regarding the above questions, a possible approach comes from the excess result from
Theorem 10.7. Indeed, we know from there that the excess E(H) = }_,; H;; satisfies the
following inequality, with equality precisely when H is bistochastic:

[E(H)| < NVN

Thus, in order to put a complex Hadamard matrix H € My(T) in bistochastic form,
it is enough to show that the law of |F| over the equivalence class of H has NV N as
upper support bound. In order to comment on this, let us first formulate:
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DEFINITION 10.12. The glow of H € My(C) is the measure p € P(C) given by:

/@w(fﬂ)dﬂ(ﬂf) = /11'N><']1‘N @ (; aiijz’j) d(a,b)

That is, the glow is the law of the following quantity, called excess
E=) Hi
]
computed over the Hadamard equivalence class of H.

Here H can be any complex matrix, but the equivalence relation is the one for the
complex Hadamard matrices. To be more precise, let us call two complex matrices H, K €
My (C) Hadamard equivalent if one can pass from one to the other by permuting rows
and columns, or by multiplying the rows and columns by numbers in T. Now since
permuting rows and columns does not change the quantity £ = ), i Hij, we can restrict

attention from the full equivalence group G = (Sy x TV) x (Sy x TV) to the smaller
group G’ = TV x TV, and we obtain in this way the measure p in Definition 10.12.

As in the real case, the terminology comes from a picture of the following type, with
the stars * representing the entries of our matrix, and with the switches being supposed
now to be continuous, randomly changing the phases of the concerned entries:

L1 4l
* X K K
* X K X
* X K K
* % K X

TT T

In short, what we have here is a complex generalization of the Gale-Berlekamp game
[44], [76], and this is where a main motivation for studying the glow comes from.

As a first remark, simplifying our study, exactly as in the real case, we are in fact
interested in computing a real measure, due to the following simple fact:
ProrosiTioN 10.13. With E = Zij H;;, the laws p, it of the variables
E,|E|
over the torus TV x TN are related by the formula
p=exp*

where X is the multiplicative convolution, and € is the uniform measure on T.
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PROOF. By definition of the excess E, as being the total sum of the entries of the
matrix, we have the following equality, valid for any A € T:

E(\H) = \E(H)

We conclude from this that y = law(FE) is invariant under the action of T. Thus u
must decompose as follows, with u™ being a certain probability measure on [0, 00):

p=cxput
But, according to our definitions, this measure p* is precisely the measure in the
statement, that of variable |F|, and this gives the result. O

In particular, we can see from the above result that the glow is invariant under rota-
tions. With this observation made, we can formulate the following result:

THEOREM 10.14. The glow of any Hadamard matriz H € My(C), or more generally
of any H € VNUy, satisfies the following conditions, where D is the unit disk,

NVNT C supp(u) € NVND

with the inclusion on the right coming from Cauchy-Schwarz, and with the inclusion on
the left corresponding to the fact that H can be put in bistochastic form.

ProoOF. We have two inclusions to be proved, the idea being as follows:

(1) The inclusion on the right comes indeed from Cauchy-Schwarz, as explained in the
proof of Theorem 10.7, with the remark that the computation there only uses the fact
that the rescaled matrix U = H/ VN is unitary.

(2) Regarding now the inclusion on the left, we know from Theorem 10.10 that H can
be put in bistochastic form. According to Proposition 10.8, this tells us that we have:

NVN T N supp(p) # 0

Now by using the rotational invariance of the glow, and hence of its support, coming
from Proposition 10.13, we obtain from this:

NVNT C supp()

Thus, we are led to the conclusions in the statement. Il

The challenging question now is that of proving the above result, which comes from
heavy symplectic geometry, by using standard probabilistic techniques. Indeed, as ex-
plained in chapter 9, in the context of the questions investigated there, the support of a
real measure can be recaptured from the moments, by computing a limit. Thus, knowing
the moments of the glow well enough would solve the problem.

Regarding these moments, the general formula is as follows:
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PRrROPOSITION 10.15. For H € My(T) the even moments of |E| are given by

[ oppe Y Mt
TN xTN

Hy,, ... H
[i=lk =t e
where the sets between brackets are by definition sets with repetition.

Proor. We have indeed the following computation:

E|2p = / ‘ Hlalb
/TNxTN ‘ TN xTN ; e
. / ZHZ aibj g
TNXTN \ S Hy  apby
bj bJp

. ZHiljl“'Hipjp/ ail...aip/ ... 05
ikl Hk1l1 --'Hkplp TN Ak, ...akp ™ bl1 bl

P

2p

Now since the integrals at right equal respectively the Kronecker symbols dj;x and
d(j1,;» we are led to the formula in the statement.

With this formula in hand, the main result, regarding the fact that the complex
Hadamard matrices can be put in bistochastic form, reformulates as follows:

THEOREM 10.16. For a complex Hadamard matric H € My(T) we have

1/p
Z Hij ... Hy;
lim Wyttt T tpdp _ N3
P—00 li]=[k],[5)=[1] Hklll - Hkplp

coming from the fact that H can be put in bistochastic form.

PRrooF. This follows from the well-known fact that the maximum of a bounded func-
tion © : X — [0, 00) can be recaptured via following formula:

max(6) = lim ( /X G(x)pdx) "

We can use this estimate for the following function, over X = TV x TV:
0= |E|?

We conclude that the limit in the statement is the square of the upper bound of the
glow. But, according to Theorem 10.14, this upper bound is known to be < N? by
Cauchy-Schwarz, and the equality holds by the results in [52]. O
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To conclude now, the challenging question is that of finding a direct proof for Theorem
10.16. All this would provide an alternative aproach to the results in [52], which would be
of course still not explicit, but which would use at least some more familiar tools. We will
discuss such questions in chapter 11 below, with the remark however that the problems
at N € N fixed being quite difficult, we will do a N — oo study only.

10d. Fourier matrices

Getting away now from these difficult questions, we have nothing concrete so far,
besides the list of examples from Theorem 10.3, coming from the circulant matrix consid-
erations in chapter 9. So, our purpose will be that of extending that list. A first natural
question is that of looking at the Butson matrix case. To start with, we have:

PROPOSITION 10.17. Assuming that the Butson class Hy(l) contains a bistochastic
matriz, the equations

ap+ar+...4a-1 = N

|a0+a1w+...—|—al,1wl*1|2 = N

must have solutions, over the positive integers.

Proor. This is a reformulation of the following equality, from Proposition 10.5, re-
garding the row sums of a bistochastic Hadamard matrix:
AP =N
Indeed, if we set w = e2™/! and we denote by a; € N the number of w’ entries
appearing in the first row of our matrix, then the row sum of the matrix is given by:

A=ao+aw+...+a_jwt

Thus, we obtain the system of equations in the statement. O

The point now is that, in practice, we are led precisely to the Turyn obstructions from
chapter 9. At small values of [, the obstructions are as follows:

THEOREM 10.18. Assuming that Hy(l) contains a bistochastic matriz, the following
equations must have solutions, over the integers:

(1) 1 =2:4n®> = N.
(2) 1=3: 22+ 92+ 22 =2N, withx +y + 2z = 0.
(3) l=4:a®> +0*=N.

Proor. This follows indeed from the results that we have:

(1) This is something well-known, which follows from Proposition 10.17.



238 10. BISTOCHASTIC FORM

(2) This is best viewed by using Proposition 10.17, and the following formula, that we
already know, from chapter 5 above:

a+bw—|—cw2‘2 = %[(a—b)Z—l— (b—c)*+ (c—a)?

At the level of the concrete obstructions, we must have for instance 5 /N. Indeed, this
follows as in the proof of the de Launey obstruction for Hy(3) with 5|N.

(3) This follows again from Proposition 10.17, and from |a + ib|? = a® + b*. O

As a conclusion, nothing much interesting is going on in the Butson matrix case, with
various arithmetic obstructions, that we partly already met, appearing here. In order to
reach, however, to a number of positive results, beyond those in Theorem 10.3, we can
investigate various special classes of matrices, such as the Dita products. In order to
formulate our results, we will use the following notion:

DEFINITION 10.19. We say that a complex Hadamard matric H € My(C) is in “al-
most bistochastic form” when all the row sums belong to VN - T.

Observe that, assuming that this condition holds, the matrix H can be put in bis-
tochastic form, just by multiplying its rows by suitable numbers from T. We will be partic-
ularly interested here in the special situation where the affine deformations H? € My (C)
of a given complex Hadamard matrix H € My (C) can be put in almost bistochastic form,
independently of the value of the parameter q. For the simplest deformations, namely
those of Fy ® F5, this is indeed the case, as shown by the following result:

PROPOSITION 10.20. The deformations of Fy & Fy, with parameter matriz Q = (£ ),

P a4 P q
Reeh=|] 1 L 7

r —s —r s
can be put in almost bistochastic form, independently of the value of Q.

PrRoOF. By multiplying the columns of the matrix in the statement with 1,1, —1,1
respectively, we obtain the following matrix:

p q —p (g
" o p —q —p —q
F @ B2 = r s r —s

r —s r s
The row sums of this matrix are as follows:
2q,—2q,2r,2r € 2T

Thus, by multiplying by suitable scalars, namely the complex conjugates of these
numbers, we can put our matrix in bistochastic form, as desired. U
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We will see later that Fj ®/c/2 F5 is equivalent to a certain matrix Fy ®" F5, which is
part of a series Fiy ® Fy. Now back to the general case, we have:

THEOREM 10.21. A deformed tensor product H ®¢g K can be put in bistochastic form
when there exist numbers x' € T such that with

(K*ZL’Z)b
Qv

Gip =

we have |(H*G)y| = VMN, for any i,b.

PROOF. According to our tensor product conventions, the deformed tensor product
L = H ®q K is given by the following formula:

Liaj, = QuHi Ky
By multiplying the columns by scalars Ry, € T, this matrix becomes:

Lig i = RjpQiHijKap

K2

The row sums of this matrix are given by:
Sia = Z RjpQivnHijKap
b
= Z K Qi Z H;;Rj,
b J
= Z KaupQin(HR)y,
b
Consider now the following variables:
Czi = Qib(HR)ib
In terms of these variables, the rows sums are given by:
Sia = Z KaCy= (KC"),
b
- Thus H ®q K can be put in bistochastic form when we can find scalars Rj, € T and
x! € T such that, with C} = Q;,(H R)x, the following condition is satisfied:
(KCy = VMNzi | Via
But this condition is equivalent to the following condition:
KC'=vMNz' | Vi

Now by multiplying to the left by K*, we are led to the following condition:

VNC = VMK*2 | Vi
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Now by recalling that C} = Q,(H R), this condition is equivalent to:
VNQi(HR)y = VM(K*x"), , Vib
Consider now the variables in the statement, namely:
(K *[L’i)b
Qv
In terms of these variables, the above condition reads:

VN(HR)y, = VMG , Vib

Gip =

But this condition is equivalent to:
VNHR = VMG

Now by multiplying to the left by H*, we are led to the following condition:

VMNR = H*G
Thus, we have obtained the condition in the statement. Il

As an illustration for the above result, assume that H, K can be put in bistochastic
form, by using vectors y € TM, z € TV, and let us set:
1751 = Yiza
Then with the choice () = 1 for our parameter matrix, we have:
Gib = (K *$i)b
(K™ (yi2)]e
= yi(K"2)y
We therefore obtain the following formula:
(H*G)a = > _(H")uGp
J
= > (H)iy; (K*2),
J
= (H"y)i(K"2)
Thus the usual tensor product H ® K can be put in bistochastic form as well, which
is of course something that we already know, from the above. Now back to the general

case, that of the arbitrary Dita deformations in Theorem 10.21, the point is that in the
particular case H = F); the equations simplify, and we have the following result:
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PROPOSITION 10.22. A deformed tensor product Fiyy ®¢ K can be put in bistochastic
form when there exist numbers x'. € T such that with
(K*xz)b
Qiv
we have the following formulae, with | being taken modulo M :

> GyGjap=MNbo , Vb

J

G =

Moreover, the M x N matriz |Gy|? is row-stochastic with sums N2, and the l = 0 equations
state that this matriz must be column-stochastic, with sums MN .

PrOOF. With notations from Theorem 10.21, and with w = e*™/M  we have:
(H* G = Y w Gy,
J

The absolute value of this number can be computed as follows:

(H*G)a|* = sz(k G e em
= Zw GGt

: z S Gt
If we denote by v? the sum on the right, we obtain:

zb|2 szl b __ FMU )

Now if we denote by & the all-one vector in CM | the condition |(H*G)y| = vV MN for
any 7, b found in Theorem 10.21 reformulates as follows:

FMyb = MNE Vb
By multiplying to the left by F,;/M, this condition is equivalent to:
MN
v = NF;€ =
0
Let us examine the first equation, v} = M N. By definition of v?, we have:

=) GuGp=) |Gul
j j
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Now recall from Theorem 10.21 that we have, for certain numbers x{) eT:
(K*a2%),

Qjb
Since we have Qj € T and K*/v'N € Uy, we obtain:

DGR = DO IE )P
b b

= [IK2|l;
112
= Nll[l2
N2
Thus the M x N matrix |Gj|? is row-stochastic, with sums N?, and our equations
vy = MN for any b state that this matrix must be column-stochastic, with sums MN.

Regarding now the other equations that we found, namely v? = 0 for [ # 0, by definition
of v} and of the variables G, these state that we must have:

> GuGiaup=0 , VI#0,b

J

Gy =

Thus, we are led to the conditions in the statement. Il

As an illustration for this result, let us go back to the Q = 1 situation, explained after
Theorem 10.21. By using the formula Gy, = y;(K*2), there, we have:

Z GGy = Z Yi (K™ 2)p Y50 (K*2)s
- .

= &P A

; Yj+i
= M- Nép

Thus, if K can be put in bistochastic form, then so can be put Fy; ® K. As a second
illustration now, let us go back to the matrices F3 ®’Q F5 from the proof of Proposition
10.20. For these matrices, the vector of the row sums is as follows:

S = (2q,—2q,2r,2r)
Thus, with the above notations, we have the following formula:
T = (Q> —-q,T, T)
We therefore obtain the following formulae for the upper entries of G:

o A6 G),

QOb QOb
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As for the lower entries of GG, these are as follows:

o G0 ),

le le

Thus, in this case the matrix G is as follows, independently of Q:

o-(0)

In particular, we see that the conditions in Proposition 10.22 are satisfied. Now back
to the general case, as a main application of our results so far, we have:

THEOREM 10.23. The Dita deformations of tensor squares of Fourier matrices,
Fn ®qg Fn
can be put in almost bistochastic form, independently of the value of @ € My (T).

PROOF. We use Proposition 10.22, with M = N, and with K = Fy. Let w = e?m/N |
and consider the vectors z* € TV given by:

xi _ (w(i—l)a)a

Since K*K = N1y, and z° are the column vectors of K, shifted by 1, we have:

0 N 0
0 0 0
K20 =1 : . Krat=| c ., KNl =
0 0 N
N 0 0

We conclude that we have the following formula:
(K*l"i)b = N(Si—l,b
Thus the matrix G is given by the following formula:
Noi1p
Qv
With this formula in hand, the sums in Proposition 10.22 are given by:

- No;_ Ny
Z Gbej+l,b _ Z J—1b j+1—1,b
J J

Gy =

Qjb Qjtip

In the case [ # 0 we clearly get 0, because the products of Kronecker symbols are 0.
In the case [ = 0 the denominators are |@;,|*> = 1, and we obtain:

ZGjbéjb - N2 Z §j_17b == N2
J J
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Thus, the conditions in Proposition 10.21 are satisfied, and we obtain the result. [

In relation with the various questions raised above, regarding the Dita deformations
of the Fourier matrices, this is best result that we have, so far. Here is an equivalent
formulation of the above result, which is quite useful, in practice:

THEOREM 10.24. The matriz Fy ®¢ Fy, with Q € My(T), defined by

,wz’jJrab Qib

wbiti Qb+1,b

(Fn ®0 FN)iagp =

2mi /N

where w = e is almost bistochastic, and equivalent to Fiy ®¢g Fi.

PrROOF. Our claim is that this is the matrix constructed in the proof of Theorem
10.23. Indeed, let us first go back to the proof of Theorem 10.21. In the case M = N and
H = K = Fy, the Dita deformation L = H ®¢g K studied there is given by:

o _ . ij+ab
Lia,jb = Qininab = w7 "Qy

As explained in the proof of Theorem 10.23, if the conditions in the statement there

are satisfied, then the matrix Lj, ;, = RjyLia b is almost bistochastic, where:

VMN - -R=H'G

In our case now, M = N and H = K = Fy, we know from the proof of Proposition
10.22 that the choice of G which makes work Theorem 10.23 is as follows:

Noi_1p
Qiv

With this formula in hand, we can compute the matrix R, as follows:

G =

1 *
Ry, = N<H G b

= % Z w7 Gy,

— w” . ;
2 Qv

%
w— O+

Qbt1,p
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Thus, the modified version of Fiy ®¢g Fx which is almost bistochastic is given by:

iagp = BipLiagy
—(b+1)j
w ij+ab
= L it
Qvr1p '
,wz'j—l-ab Qib
Wt Quyrp
Thus we have obtained the formula in the statement, and we are done. Il
As an illustration, let us work out the case N = 2. Here the root of unity is w = —1.

Let us denote the deformation matrix as follows:

o~ 1)

With the notations v = p/r, v = s/q, we obtain the following matrix:

p q _b q
rq rq
P _a _p _g
— T T
Fy@q Fy = |
T q T q
ro_s T s
T g T q
u 1 —u 1
_ u —1 —u -1
o 1 w 1 —w
1 —v 1 v

In general, the question of putting the Dita deformations of the tensor products in
explicit bistochastic form remains open. Open as well is the question of putting the
arbitrary affine deformations of the Fourier matrices in explicit bistochastic form.

We would like to end this chapter by discussing a related interesting question, which
can serve as a very good motivation for all this, namely the question on whether the
real Hadamard matrices, H € My(=£1), can be put or not in bistochastic form, in an
explicit way. This is certainly true for the Walsh matrices, as explained before, but for
the other basic examples, such as the Paley or the Williamson matrices, no results seem
to be known so far. Having such a theory would be potentially very interesting, with a
complex reformulation of the HC and of the other real Hadamard questions at stake.

We already know that we are done with the case N < 8. The next problem regards
the Paley matrix at N = 12, which is the unique real Hadamard matrix there:

1 2
P12NP12NP12
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This matrix is as follows, with the 4+ signs standing for +1 entries:

+ 4+ + 4+ -+ ++ -+ 4+ +
+ -+ - 4+ -+ + + - 4+ +
+ 4+ - - 4+ + -+ + 4+ -+
+ - -+ + + + - + 4+ + -
-+ - - 4+ -+ + -+ 4+ -
PR e e S S
- - -+ 4+ +++ - - -+
+ 4+ 4+ - +++ - - - - -
-+ + 4+ 4+ -+ - + + -+
+ 4+ -+ + - - - - - 4+ +
+ -+ + + - -+ - 4+ - -
- -+ - ++ - - -+ 4+ +

This matrix cannot be put of course in real bistochastic form, its size being not of the
form N = 4n% Nor can it be put in bistochastic form over {41, +i}, because the Turyn
obstruction for matrices over {£1,+i} is N = a* + b?, and we have:

12 # a® + b?

However, the question of putting Pjs in bistochastic form over the 3-roots of unity
makes sense, because the Turyn obstruction here is:

r4+y+z2=0 , 22+y*+2>=2N
And, we do have solutions to these equations at N = 12, as follows:
424+ (=22 + (-2 =24

Another question is whether Pj5 can be put in bistochastic form over the 8-roots of
unity. In order to comment on this, let us first work out the Turyn obstruction, for the
bistochastic matrices having as entries the 8-roots of unity. The result is as follows:

ProproSITION 10.25. The Turyn obstruction for the bistochastic matrices having as
entries the 8-roots of unity is

P4+ 2+t =N, ay+yz+ ot =at
which must hold for certain numbers x,y,z,t € 7Z.
PROOF. The 8-roots of unity are as follows, with w = e™/*:
1, w,,mw,—1, —w, —i, —w
Thus, we are led to an equation as follows, with z,y, z,t € Z:

v +wy + iz + iwt]> = N
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We have the following computation:
|z +wy +iz +iwt]? = (x4 wy+ iz + iwt)(z — iwy — iz — wt)
= 22+ 2wl =0 (vy +yz + 2t — at)
= 2242+ 22+t —V2wy 4+ yz + 2t — at)
Thus, we are led to the conclusion in the statement. Il
In relation with the above, the point now is that the equations in Proposition 10.25
do have solutions at N = 12, namely:
r=0,y=2,2=—-2,t =42

Summarizing, the Paley matrix Py cannot be put in bistochastic form over the 4-
roots, but the question makes sense over the 3-roots, and over the 8-roots. However, the
computations here are not exactly trivial, and the answer is not known.

There are many interesting questions here, and as already mentioned above, the in-
terest in this subject comes from the fact that all this can potentially lead to a complex
reformulation of the HC and of the other real Hadamard matrix questions.

10e. Exercises

The material in the present chapter has often gone into research matters, and our
exercises here will be of the same type, more difficult than usual. First, we have:

EXERCISE 10.26. Learn more about the real and complex bistochastic groups By, Cy,
and write down a brief account of what you learned.

To be more precise, we have already seen in the above that By,Cy are isomorphic
respectively to Oyx_1,Un_1, via a Fourier transform type operation. However, there are
many other interesting things which can be said about By, Cy, which can be potentially
useful in connection with our Hadamard matrix problems, and it is up to you here to
check the literature, and learn what can be potentially good to know.

EXERCISE 10.27. Check the symplectic geometry literature, and write down a concise
proof for the Idel-Wolf theorem, based on that, by explaining the main ideas involved.

An even better question would be of course that of writing down a concise proof for the
Idel-Wolf theorem, in the rescaled complex Hadamard matrix case, that we are interested
in here. We do not know if this is really possible, in the sense that if the Hadamard
matrix assumption can really bring some simplifications. Bonus question.

EXERCISE 10.28. Find the best bound for the support of the glow of the complex
Hadamard matrices, by using the moment method, and combinatorics.

As with the previous exercise, this is rather a research question.
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EXERCISE 10.29. Study the deformations of the Fourier matriz Fg, with the aim of
putting them in bistochastic form, and write down what you found.

To be more precise here, we know from the above that the deformations of the tensor
products of type Fiy ® Fy can be put in bistochastic form, and in order to get beyond
this, the case of the matrices Fy ® Fy; with M # N, which numerically starts with the
case of the matrix Fg = Fy, ® F3 = F3 ® Fy, is the one to be investigated first.

EXERCISE 10.30. Study the Paley matriz Pyo, with the aim of putting it in bistochastic
form, over the complex numbers, and write down what you found.

And this is all we have. Only research exercises for this chapter. Sorry for this, and
enjoy. Working on difficult exercises can be more fun than working on easy ones, and in
any case, any type of work always leads to “things”, that can be written down.



CHAPTER 11

Glow computations

11a. Basic results

We discuss here the computation of the glow of the complex Hadamard matrices, as
a continuation of the material from chapter 2, where we discussed the basics of the glow
in the real case, and as a continuation as well of the material from chapter 10. As a first
motivation for all this, we have the Gale-Berlekamp game [44], [76]. Another motivation
comes from the questions regarding the bistochastic matrices, in relation with the Ideal-
Wolf theorem [52], explained in chapter 10. Finally, we have the question of connecting
the defect, and other invariants of the Hadamard matrices, to the glow.

Let us begin by reviewing the few theoretical things that we know about the glow,
from chapter 10. The main results there can be summarized as follows:

THEOREM 11.1. The glow of H € My (C), which is the law p € P(C) of the excess
ij

over the Hadamard equivalence class of H, has the following properties:
(1) p=e x pu*, where u* = law(|E]).
(2) p is invariant under rotations.
(3) H € V/NUy implies supp(p) € NVND.
(4) H € V/NUy implies as well Nv/N'T C supp(p).

Proor. We already know all this from chapter 10, the idea being as follows:
(1) This follows indeed by using H — zH with |z| = 1.

(2)
(3) This follows indeed from Cauchy-Schwarz.
4)

(

In what follows we will be mainly interested in the Hadamard matrix case, but since
the computations here are quite difficult, let us begin our study with other matrices. It
is convenient to normalize our matrices, as to make them a bit similar to the complex

This follows from (1), the convolution with € bringing the invariance.

This is something highly non-trivial, coming from [52]. OJ

249
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Hadamard ones. To be more precise, consider the 2-norm on the vector space of the
complex N x N matrices, which is given by the following formula:

1H|l2= ) [Hil?
\

We will assume in what follows, by multiplying our matrix H € Mx(C) by a suitable
scalar, that this norm takes the same value as for the Hadamard matrices, namely:

|Hlls =N

We know from chapter 2 that in the real case, the real glow is asymptotically Gaussian.
In the complex matrix case, we will reach to the conclusion that the glow is asymptotically
complex Gaussian, with the complex Gaussian distribution being as follows:

PROPOSITION 11.2. The complexr Gaussian distribution C is the law of the variable

1
2z =—(x +iy)

V2

with x,y being independent standard Gaussian variables. We have
E(|2[*) = p!
and this moment formula, along with rotational invariance, determines C.

Proor. This is standard probability theory, with the main result, namely the moment
formula in the statement, coming from some routine computations. For more on all this,
we refer to any standard probability book, such as Durrett [40]. O

Finally, we use in what follows the symbol ~ to denote an equality of distributions.
With these conventions, we have the following result, to start with:

PROPOSITION 11.3. We have the following computations:
(1) For the rescaled identity Iy = v NIy we have

E~vVN(g+...+qv)

with ¢ € TV random. With N — oo we have E/N ~ C.
(2) For the flat matriz Jy = (1);; we have

EN(GI++CLN)(b1++bN)
with (a,b) € TN x TN random. With N — oo we have E/N ~ C x C.

Proor. We use Theorem 11.1, and the moment method:
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(1) Here we have E = v/N Y, a;b;, with a,b € TV random. With ¢; = a;b; this gives
the first assertion. Let us estimate now the moments of |E|?. We have:

/ |E|”* = Np/ 1 + ... + qn|*Pdg
TN TN TN

= Np/ ——Ldq
TNiZijl"'ij
_ Np#{(i,j)e{l,...,N}px{l,...,N}p [il,...,@'p]:[jl,...,jp]}
~ NP.pIN(N—-1)...(N—p+1)

NP . pIN?

pIN%

12

Here, and in what follows, the sets between brackets are by defintion sets with repe-
tition, and the middle estimate comes from the fact that, with N — oo, only the multi-
indices ¢ = (i1, . ..,1%,) having distinct entries contribute. But this gives the result.

(2) Here we have the following formula, which gives the first assertion:
E-Yat =YY
ij i ]

Now since a,b € TV are independent, so are the quantities Doy ; b;, so we have:

2
/ |E|2p:</ |q1+"-+qN|2de) ~ (pIN?)?
TN xTN TN

Here we have used the estimate in the proof of (1), and this gives the result. d

As a conclusion, the glow is intimately related to the basic hypertoral law, namely the
law of the variable ¢; + ...+ gn, with ¢ € TV being random. Observe that at N = 1 this
hypertoral law is the Dirac mass d;, and that at N = 2 we obtain the following law:

law|l +q| = law/(1 4+ et)(1 + e~it)

= lawv2+ 2cost

t
= 2 cos —
lCL’LU ( COS 2)

In general, the law of > ¢; is known to be related to the Pélya random walk [73].
Also, as explained for instance in chapter 9, the moments of this law are:

D N!
lgu+ ..+ g [?Pdg = ()—
/. 2 )=
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As a second conclusion, even under the normalization ||H||s = N, the glow can behave
quite differently in the N — oo limit. So, let us restrict now the attention to the complex
Hadamard matrices. At N = 2 we only have F5 to be invesigated, the result being:

PROPOSITION 11.4. For the Fourier matriz Fs we have
|E|? = 4+ 2Re(a — B)
for certain variables o, 8 € T which are uniform, and independent.

PROOF. The matrix that we interested in, namely the Fourier matrix F5, altered by a
vertical switching vector (a,b) and an horizontal switching vector (¢, d), is:

~ ac ad
= (bc —bd)

With this notation, we have the following formula:

|E]? = |ac+ ad + bc — bd)?
_4+ad+bc_bd_ac
N bc ad ac bd
For proving that the variables o = “—f and § = a—c are independent, we can use the

moment method, as follows:

LV - fofefom

Opg0pqOp,—qOp,—q
= Opq0

Thus «, § are indeed independent, and we are done. Il

It is possible of course to derive from this some more concrete formulae, but let us
look instead at the case N = 3. Here the matrix that we are interested in is:

B ad ae af
Fy=1[bd wbe w?bf
cd w?ce wcf

Thus, we would like to compute the law of the following quantity:
|E| = |ad + ae + af + bd + wbe + w?bf + cd + wce + wef|

The problem is that when trying to compute |E|?, the terms won’t cancel much. More
precisely, we have a formula of the following type:

|E]? =9+ Co+ Ciw + Cow®



11A. BASIC RESULTS 253

Here the quantities Cy, C, Cy are as follows:

B ae af af bd be bf cd cd ce cf
Co = bd+ d+bd+cd+ d Gt et ety e
o ad ad ae af be be be cd cf cf cf
Go= gttt + +ad+af+cd+ f+ad+ ¢ " bd
ad ad af bf bf bf ce ce  ce
C, — ae o v
2 +cf+cf +cf+ +ae+cd+be+ +af

In short, all this obviously leads nowhere, and the exact study stops at Fy. In general
now, one idea is that of using Bernoulli-type variables coming from the row sums, a bit
as we did in chapter 2 in the real case, the result here being as follows:

THEOREM 11.5. The glow of H € My(C) is given by the formula

law(E) = /GTN B((Ha)y,...,(Ha)n)

where the quantities on the right are

B(ey, ... en) = law (Z )\icz’)

with X € TV being random.

ProoOF. This is clear indeed from the following formula:
EF=<a,Hb>

To be more precise, when the vector a € TV is assumed to be fixed, this variable E
follows the law B((Ha)i,...,(Ha)y) in the statement. d

Observe that, in what regards the laws appearing in Theorem 11.5, we can write a
formula for them of the following type, with x being a multiplicative convolution:

Bles,... on) = & x Blleil, . ex])

To be more precise, such a formula holds indeed, with the measure 5(ry,...,ry) €
P(R,) with r1,...,7x > 0 being given by the following formula:

Z)\ﬂ’i

Regarding now the explicit computation of 3, observe we have:

B(ry,...,ry) = law

B(ry,...,ry) = law
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Consider now the following variable, which is easily seen, for instance by using the
moment method, to be uniform over the projective torus TV=! = TV /T:

( (M
M, 2, - .o s UN) = )\27)\3a"'7)\1

Now since we have \;/\; = fiftiy1 - .. pt;, with the convention ;. ..pu; = ;... ; for
i > j, this gives the following formula, with x € TV~! random:

B(ry,...,rn) = law Zuimﬂ---ug"rﬂ’j
ij

It is possible to further study the laws § by using this formula. However, in practice,
it is more convenient to use the complex measures B from Theorem 11.5.

Let us end these preliminaries with a discussion of the “arithmetic” version of the
problem, which makes the link with the Gale-Berlekamp game [44], [76] and with the
work in the real case, from chapter 2. We have the following unifying formalism:

DEFINITION 11.6. Given H € My(C) and s € NU {oo}, we define a measure
ps € P(C)

by the following formula, valid for any continuous function p,

/(Ccp(w)dus(m) = /zgvngv @ (Z az'ijz‘j) d(a,b)

]
where Zs C T is the group of the s-roots of unity, with the convention Z., = T.
Observe that at s = oo we obtain the measure in Theorem 11.1. Also, at s = 2
and for a usual Hadamard matrix, H € My(£1), we obtain the measure from chapter 2.

Observe also that for H € My(+£1), knowing ps is the same as knowing the statistics of
the number of one entries, |1 € H|. This follows indeed from the following formula:

> H; = [leH|-|-1€H|
]

= 2|1 € H| - N?
More generally, at s = p prime, we have the following result:

THEOREM 11.7. When s is prime and H € My(Zs), the statistics of the number of
one entries, |1 € H|, can be recovered from that of the total sum, E =3, H;;.

PROOF. The problem here is of vectorial nature, so given V' € Z7, we would like to

compare the quantities |1 € V| and > V;. Let us write, up to permutations:

V=l... L w...w...... w L wth)

ag al as—1



11B. GLOW MOMENTS 255

We have then |1 € V| = ag, as well as:
ZVi =ap+aw+ ...+ as_qw!

We also know that ag+a; +...+as_1 = n. Now when s is prime, the only ambiguity
in recovering ay from ag + aqw + ... + as_;w*"! can come from:

l4w+...+wt=0

But since the sum of the numbers a; is fixed, ag + a1 + . .. + as_1 = n, this ambiguity
dissapears, and this gives the result. Il

11b. Glow moments

Let us investigate now the glow of the complex Hadamard matrices, by using the
moment method. We use the moment formula from chapter 10, namely:

PROPOSITION 11.8. For H € My(T) the even moments of |E| are given by

/ pr= Yy Mo
TN x TN Hklll e Hkplp

[i]=[k],[5]=1]

where the sets between brackets are by definition sets with repetition.

PROOF. As explained in chapter 10, with £/ = .. H;;a;b; we obtain:

p
/ EP = / s By ady
TN xTN TN xTN Hy  agb

ijkl
_ Zgiljl...gipjp / Qi - - - ) / bj, ... bj,
ikl kily - - - g, JTN (077 .akp TN bh . blp
The integrals on the right being dy;) x) and dj;,;;, we obtain the result. O

As a first application, let us investigate the tensor products. We have:

PROPOSITION 11.9. The even moments of the variable |E| for a tensor product

L=H®K
are given by the following formula,
/ |E|2p _ Z Hiljl P Hipjp ) Kalbl . e Kapbp
TNM  TNM Hklll . Hkplp KC1d1 c. chdp

[ia]=[k¢],[jb]=[ld]

where the sets between brackets are as usual sets with repetition.



256 11. GLOW COMPUTATIONS

Proor. With L = H ® K, the formula in Proposition 11.8 reads:

/ |E|2p _ 2 : Li1a17j1b1 ce Lipapdpbp
NM N M L PN L
T xT [za}:[kc],[jb]:[ld] kici,lidy kaCpdep

But this gives the formula in the statement, and we are done. U

Thus, we cannot reconstruct the glow of H ® K from that of H, K, because the indices
“get mixed”. We have as well a result regarding the deformations, as follows:

PROPOSITION 11.10. The even moments of |E| for a deformed tensor product

L=H®qK
are given by the following formula,
/ |E|2p _ Z Qilbl . Qipbp ) Hi1j1 e Hipjp ' Kalbl . Kapbp
TNM  TNM ledl . Qkpbp Hklll . Hkplp KC1d1 . chdp

[ia]=(kc],[jb]=[ld]
where the sets between brackets are as usual sets with repetition.
PROOF. As before, we use the formula in Proposition 11.8. We have:
Liajb = Qi Hij Kap

Thus, we obtain the following formula for the moments:

/ B — 5 L L
TNM « TNM

[ia]=lkc], [jb]=[ld] Livernar - Liyey oy

i1a1,j1b1 * ipap,Jpbp

B Z Qilbl . Qipbp Hi1j1 . Hipjp Ka1b1 . Kapbp
ud Qridy -+ Qryvy  Hiyty - Hipty Keyay -+ Kepa,

[ia]=[ke],[jb]=

Thus, we are led to the conclusion in the statement. Il

The above formulae might look quite complicated, but they have some practical use.
Let us go back indeed to a question that we had open since chapter 5, namely classifying
the 4 x 4 complex Hadamard matrices, up to equivalence. We can now formulate:

THEOREM 11.11. The complex Hadamard matrices at N = 4 are, up to equivalence,
the following matrices, with s = " with t € [0, 7/2],

1 1 1 1
1 -1 1 -1
1 s -1 —s
1 —s —1 s

Fj =

and these matrices are distinguished by the third moment of the glow. Alternatively, these
matrices are distinguished by the third order term of the glow.
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PROOF. We know from chapter 5 that the 4 x 4 complex Hadamard matrices are those
in the statement, with s € T, and we also know from there that we have equivalences as
follows, which in practice means that we can assume s = e with ¢ € [0, 7/2]:

Fy~F°~F; ~F[°

[t remains to prove that these matrices, namely Fj with s = ¢ with ¢ € [0,7/2], are
not equivalent. For this purpose, let us look at the moments of the glow:

(1) Regarding the first moment, this is not something useful, because we have the
following formula, coming from Proposition 11.8, valid for any H € My(T):

H.. H..
E? = Yo —Y = N?
/TNX’JTN| | Z Hy Z Hi;

i=k,j=l ij

(2) Regarding the second moment, this is something not useful either, because once
again by using Proposition 11.8, we obtain a formula as follows, for any H € My (T):

H"Hkl
E4 — tJ
/H“NX’H‘N‘ ‘ Z H

[ik]=[mp],[jl]=[nq) ~~ """ P

H;:Hy,

= P(N)+2 g —

(V) + 4~ H;Hy;
ik, j#l

= QN)+2> | < HyHy> |
ik
= Q(N)+2N°

To be more precise, here P is a certain polynomial, not depending on H, collecting
the contributions from the “trivial” solutions of [ik] = [mp], [jl] = [ng], and then @ is
another polynomial, again not depending on H, obtained from P via a summing trick.

(3) However, when getting to the third moment, or higher, things become interesting.
Indeed, the equivalences Fj ~ F;® ~ Fj ~ F;° tell us that the p-th moment of |E|? is
a degree p even, symmetric Laurent polynomial in s € T, and a direct computation at
p = 3, based on the formula in Proposition 11.10, shows that the parameter s € T can be
recaptured, up to identifying {s, —s, 5, =5}, from the knowledge of this polynomial.

(4) Alternatively, we can say that the parameter s € T can be recaptured, again up
to identifying {s, —s, §, —5}, from the knowledge of the third order term of the glow, with
this meaning by definition the N=2 factor in the N~! expansion of the law of |E|/N. O

Summarizing, some interesting things going on here, which will actually need some
time to be fully understood. So, let us develop now some systematic moment machinery
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for the glow, along the above lines. Let P(p) be the set of partitions of {1,...,p}, with
its standard order relation <, which is such that, for any © € P(p):

M. <r<|]...]]

We denote by (7, o) the associated Mobius function, given by:

1 fr=0c
:u(ﬂ-7 O_) = - Z’TTS’T<O’ /’L<7T7 T) lf T<o
0 ifr Lo

To be more precise, the Mobius function is defined by recurrence, by using this formula.
The main interest in the Mobius function comes from the Mobius inversion formula, which
states that the following happens, at the level of the functions on P(p):

flo)y =Y g(m) = glo)=>_ um o)f(n)

<o <o

For m € P(p) we use the following notation, where b1, ..., b, are the block lenghts:

P\ _ p _ P
™ bl...bw bll...bw!

Finally, we use the following notation, where Hy,..., Hy € TV are the rows of H:
(o) = QTT A
Ber rep

With these notations, we have the following result:

THEOREM 11.12. The glow moments of a matriz H € My(T) are given by

EPP =
/JINX’JI‘N| | Z

TEP(p

K(m)N™1(x)
)

where the coefficients are given by

K= 3 uino)(?)

c€P(p)

and where the contributions are given by
1 . .
Iw%:m;g:<ﬂﬂmﬂﬂﬁ>

by using the above notations and conventions.
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PrOOF. We know from Proposition 11.8 that the moments are given by:
TN xTN j H;

Hjyy, - -
[l =l el =ly) =710 e

With ¢ = kerz,p = kery, we deduce that the moments of |E|?> decompose over
partitions, according to a formula as follows:

[, eer= [ % cln
TN xTN

o,pEP(p)
To be more precise, the contributions are as follows:

za:-- prp ai...aip
C(o,p) = Z %mz = . 'wl 0

ker z=o,ker y=p ﬁyl o JpYp N

We have C(o,p) = 0 unless 0 ~ p, in the sense that o, p must have the same block
structure. The point now is that the sums of type >, __ can be computed by using the
Moébius inversion formula. We obtain a formula as follows:

0.p) = Oomp Z p(m, o) H Clg|(a)

<o Bem

Here the functions on the right are by definition given by:

.. Q;, ...Q;

1130 zx i1 iy

Crla) = ZZ S
- ]1$..

jrw Qg - .. A5G,

:Z<m.Mﬁnﬂywl

Cle...aj

r

Now since there are (5 ) partitions having the same block structure as o, we obtain:

- [, X (EXweo) Mo

o~p p<o Bem

- Y | Z wma(?)) [ Mt

weP(p) \c€P(p) Bem

But this gives the formula in the statement, and we are done. O

Let us discuss now the asymptotic behavior of the glow. For this purpose, we first
study the coefficients K (7) in Theorem 11.12. We have here the following result:
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PROPOSITION 11.13. The coeffients appearing in the above, namely

p
K =
) =S utro) ()
<o
have the following properties:
(1) The function K (r) = £ is multiplicative, in the sense that:
p!

K(nm') = K(m)K (7"
(2) On the one-block partitions, we have:
K(m...n) = —1)l Y (Jo = 1)1 (P
mm = 3 1 ol - i
oc€P(p)

(3) We have as well the following fomula,

p

K(mM...m)=>Y (1) (r=1)IC,

r=1

where the coefficients on the right are given by:

2
Cpr - Z (al, p ,Clr>

p=ai+...+ar

Proo¥F. This follows from some standard computations, as follows:

(1) We can use here the following formula, which is a well-known property of the
Mobius function, which can be proved by recurrence:

prr' 00") = p(m, o)p(’, o)

Now if by,...,bs and ¢y, ..., ¢ are the block lengths of 0,0, we obtain, as claimed:
~ 1 1
K(rn') = ', o0’) - .
(rm) Wgo,“( VTl
1 1
/ /
= mo)u(r, o) - .
WS;@,“( o) T Al el

= K(n)K(')

(2) We can use here the following formula, which once again is well-known, and can
be proved by recurrence on |o|:

W(m...M,o) = (=1)71(|o] - 1))
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We therefore obtain, as claimed:
p ol— p
K(m...m= Y u(m...m,@(g) = ) (-p- 1(]U|—1)!<0>
oc€P(p) c€P(p)

(3) By using the formula in (2), and summing over r = ||, we obtain:

K(m...n) = i(_w—l(r —ryD (i)

r=1 ‘g’l:r

Now if we denote by aq,...,a, with a; > 1 the block lengths of o, then:

()= ")

On the other hand, given aq, ..., a, > 1 with a;+...4a, = p, the number of partitions
o having these numbers as block lengths is:

Thus, we are led to the conclusion in the statement. Il

Now let us take a closer look at the integrals I(m) from Theorem 11.12, namely:

I() Nlﬂ Z < H( (7)) >

=[J]
We have here the following result:

PROPOSITION 11.14. Consider the one-block partition IT1...M € P(p).
(1) L1 .n) = ##{d, 5 € {1,.... N}"|[i] = [5]}-

(2) I(M...M) = [on | Do, a,|2pda

(3) I(rm...M) = Zaep )(p)uvL\'aw-

(4) I(rm...m) =>"F” e o where Cor =30y 0, (b1 ! br)z'

77777

PROOF. Once again, these formulae follow from some standard combinatorics:
(1) This follows indeed from the following computation:
1
I(m...n) = Z ~ < Hi o Hi Hy o H >= Z 1
[i1=[4]
(2) This follows from the following computation:

LS| - [ Steten s (ol -u)
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(3) If we let o = keri in the above formula of I(IT7...M), we obtain:
(m..m=3% #{i,j)kem':a, =171}
g€P(p)

Now since there are (N]_V—|'a|), choices for the multi-index ¢, and then (ﬁ ) choices for the
multi-index 7, this gives the result.

(4) If we set r = |o|, the formula in (3) becomes:

I(I‘Iﬂ...l‘l)zg(NL_!r)' > <§>

r=1 " g€P(p) Jol=r

Now since there are exactly (b1 r ) permutations ¢ € P(p) having by, ..., b, as block

lengths, the sum on the right is given by:
p p 2
2 (a) > (bl,...,br)
c€P(p),lo|=r p=b1+...4+by
Thus, we are led to the conclusion in the statement. Il
In general, the integrals I(m) can be estimated as follows:

PROPOSITION 11.15. Let H € My (T), having its rows pairwise orthogonal.
(1) 1] ... 1) = N,
(2) I(]|...| m) = N*I(m), for any m € P(p — a).
(3) ()| < pINP, for any m € P(p).

PROOF. This is something elementary, as follows:

(1) Since the rows of H are pairwise orthogonal, we have:

[l = > 16w

(2) This follows by the same computation as the above one for (1).
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(3) We have indeed the following estimate:

m < S

[i]=[j] Bem
= !
[i1=j]
= #{ige ... M=}
~ p!NP
Thus we have obtained the formula in the statement, and we are done. U

We have now all needed ingredients for a universality result:
THEOREM 11.16. The glow of a compler Hadamard matric H € My(T) is given by:

2
L BTy N4+ O(N72)
p! TN «TN 2

N

In particular, E/N becomes complex Gaussian in the N — oo limit.
PrROOF. We use the moment formula in Theorem 11.12, namely:

/TN LB = Y KN

TEP(p)

By using Proposition 11.15 (3), we conclude that only the p-block and (p — 1)-block
partitions contribute at order 2, so:

/TN qu|E|2p = K(||...)NPI(||...])

n (S)K(H\...|)Np_1f(ﬂ!---\)
+ O(N%72)

Now by dividing by N2 and then by using the various formulae in Proposition 11.13,
Proposition 11.14 and Proposition 11.15, we obtain, as claimed:

E|? p\p 2N —1
—| =p - — - O(N~2
/TNW N P (2) ;e TOWT)
Finally, since the law of F is invariant under centered rotations in the complex plane,
this moment formula gives as well the last assertion. U

Summarizing, the complex glow of the complex Hadamard matrices appears to have
similar properties to the real glow of the real Hadamard matrices.
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11c. Fourier matrices

Let us study now the glow of the Fourier matrices, F' = F;. We use the following
standard formulae, which all come from definitions:

Exﬂy = E,w+y ) sz = E,f:r ) Z Ez = N(SzO

We first have the following result:
PROPOSITION 11.17. For a Fourier matrix Fg we have

[l] - [.]]72% = Z]mvﬁ € W}

rep rep

I(m) = #{i,j

with all the indices, and with the sums at right, taken inside G.
PROOF. The basic components of the integrals I(m) are given by:
! F; F _ 2 F F
N H rs H r - N < Zreﬁ i) Zreﬁ 7""‘>

reg rep

627"6{3 iT’ZTEB Jr

But this gives the formula in the statement, and we are done. U
We have the following interpretation of the above integrals:
PROPOSITION 11.18. For any partition m we have the formula

I(m) = /TN 11 (% Z |Hij!2w) da

ber
where H = FAF*, with F = Fg and A = diag(ao, . ..,an_1).

PrRoOOF. We have the following computation:

EF,Fi. a
H=FAF = |H,|’=) 2.2
%:Fijy a;
N ’H ‘Qp_ZFjlx"'Fjpw_Fily"'Epy.a’il"‘a’ip
Ty -
Py Elm”'Fipm -Fj1y"'-Fjpy Qg ...ajp
2 A, ...044
= Y |H,|" =) |<H,.. Hy, H . H > ‘"=
- - aj ...a;,
But this gives the formula in the statement, and we are done. O

We must estimate now the quantities /(7). We first have the following result:
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ProproOSITION 11.19. For I we have the estimate
I(m) = byl b IN? + O(NP)
where the numbers by, ..., bz with by + ... + by = p are the block lengths of .
Proor. With o = ker¢ we obtain:
Z #{z j)kem—a ZZT ZjT,VBEW}
c€P(p) reg rep

The number of choices for i satisfying keri = o is:
N!
(N = |o])!

Then, the number of choices for j satisfying [i] = [j] is:

()-oo

We conclude that the main contribution comes from the following partition:

~ Nl

o=1]...|

Thus, we have the following formula:

-y

ZZT er,VB € 77} + O(NP™h

rep ref

Now keri = ||...| tells us that ¢ must have distinct entries, and there are w AL o = VP
choices for such multi-indices i. Regarding the indices j, the main contrlbutlon comes
from those obtained from i by permuting the entries over the blocks of 7, and there are

bi!... by ! choices here. Thus, we are led to the conclusion in the statement. Il

At the second order now, the estimate is as follows:

PROPOSITION 11.20. For Fg we have the formula

i - (T2 () -3 (5)) v oy

where by, ..., bs being the block lengths of m € P(p).

PROOF. Let us define the “non-arithmetic” part of I(m) as follows:

1°(v) = # {3 |lisIr € 8] = [joIr € B),¥B € 7}
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We then have the following formula:
1o(m) =TT {is € 1)1 = 11} = [T 18)
Bem pem

Also, Proposition 11.19 shows that we have the following estimate:
I(m) =I°(m) + O(N"71)

Our claim now is that we have the following formula:

e = 22 (1) (M) roury

1<j ¢>2

Indeed, according to Proposition 11.19, we have a formula of the following type:
I(7) = I°(m) + I'(7) + O(NP~?)

More precisely, this formula holds indeed, with I'(7) coming from iy, ..., i, distinct,
[i] = [j], and with one constraint of type:

Zir:er ) [iATEﬁ] %[]rhﬂeﬁ}

rep JjEB

Now observe that for a two-block partition m = (a, b) this constraint is implemented,
up to permutations which leave invariant the blocks of 7, as follows:

iveeie KioKace Greede e loce
Jieede ki koo dreiie e loe
—— Y—— —— ———

c a—c c b—c

Let us compute now I'(a,b). We cannot have ¢ = 0,1, and once ¢ > 2 is given,
we have (‘Z), (ﬁ) choices for the positions of the 7,7 variables in the upper row, then
NP~1 + O(NP=2) choices for the variables in the upper row, and then finally we have a!b!
permutations which can produce the lower row. We therefore obtain:

I'a,b) = alb! Y (Z) (i) NP+ O(NP2)

c>2

In the general case now, a similar discussion applies. Indeed, the constraint of type
Y ovesir = D yepdr With [ix|r € B] # [ji[r € B] cannot affect < 1 blocks, because we are
not in the non-arithmetic case, and cannot affect either > 3 blocks, because affecting > 3
blocks would require > 2 constraints. Thus this condition affects exactly 2 blocks, and if
we let ¢ < j be the indices in {1,..., s} corresponding to these 2 blocks, we obtain:

I'(7) va:Z;()( )Np1+0(Np ?)
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But this proves the above claim. Let us estimate now I(IT1...M). We have:

I(rm...n)

N! P\ p! N! 9
= P — = . - P
p‘(N—p)!+(2)2 N_prm OV

o (i) (e

= p!NP (1 — %(g) N1+ O(N‘2)>

Now recall that we have:

r°(m)=111()

BeET
We therefore obtain:

I°(m) = by! ... by!NP (1 — %Z (Z) N7+ O(N2)>
By plugging this quantity into the above estimate, we obtain the result. U
In order to estimate glow, we will need the explicit formula of I(MM):
PROPOSITION 11.21. For Fg with G = Zn, X ... X Zn, we have the formula
I(MM) = N(4N? — 11N +2° +7)
where e € {0,1,...,k} is the number of even numbers among Ny, ..., Ny.
PROOF. The conditions defining the quantities I(7) are as follows:

D in=Y

rep ref

We use the fact that, when dealing with these conditions, one can always erase some
of the variables i,, j,, as to reduce to the “purely arithmetic” case, namely:

{islre By {jlre B} =0
We deduce from this that we have:
I(MM) = 1°(mm) 4 I1°7(mr)
Let us compute now I7*(1r1). There are 3 contributions to this quantity, namely:

(1) Case (3%), with ¢ # j, 2i = 2j. Since 2(iy,...,%) = 2(j1,-..,Jk) corresponds

to the collection of conditions 2i, = 2j,., inside Zy,, which each have 1 or 2 solutions,
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depending on whether N, is odd or even, the contribution here is:
o) = #{i # j12i = 25}
#{4, 7120 = 25} — #{i, jli = j}

— ¥N-N
= (2°-1)N
(2) Case (;ﬂz), with 4, j, k distinct, 2i = 7 + k. The contribution here is:

() = 44{i, j, k distinct|2i = j + k}
= A £ 2 - £}
= af{i # jJ2i # 2j)
A0l £ 5} — #i £ 712 = 27})
= 4(N(N —-1)—(2°=1)N)
AN (N —2°)
(3) Case (?lfjl), with 4, j, k, [ distinct, i + j = k 4+ [. The contribution here is:

I57(N) = 44+{i, 4, k, 1 distinct|i + j = k + [}
= 44{i,j, k distinct|i + j — k # 4,5, k}
= 44{i, j, k distinct]i + j — k # k}
441, j, k distinct|i # 2k — j}
We can split this quantity over two cases, 27 # 2k and 25 = 2k, and we obtain:
LMY = 4(#{4, 5, k distinct|2j # 2k, i # 2k — 5}
+4#{14, j, k distinct|2j = 2k, i # 2k — j})

The point now is that in the first case, 2j # 2k, the numbers j, k, 2k — j are distinct,
while in the second case, 25 = 2k, we simply have 2k — j = j. Thus, we obtain:

4 ( o #{iliA gk 2k =Y+ > #ili#7 k})
J#k,25#2k J#k,2j=2k

= 4(N(N —=2°(N —-3)+N(2°—1)(N —2))

= 4AN(N(N —3) —2°(N —3) +2%(N —2) — (N —2))

= 4N(N? —4N +2° +2)
We can now compute the arithmetic part. This is given by:

1) = (2° = 1)N +4N(N —2°) + 4N(N? — 4N +2° 4 2)
N(2¢ — 1+ 4(N —2°) + 4(N? — 4N +2° + 2))
= N(4N? — 12N +2°+7)

L5 ()
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Thus the integral to be computed is given by:
I(M) = N?*2N — 1)+ N(4N? — 12N +2°+7)
N(@4N? —4N? + N +4N? — 12N +2° +7)
N(4N? — 11N +2°+7)
Thus we have reached to the formula in the statement, and we are done. Il
11d. Universality
We have the following asymptotic result:

THEOREM 11.22. The glow of Fg, with |G| = N, is given by

1 E|*
ol 5| =1- KiNT' 4+ KoN~2 — KsN2 4+ O(N™)
* JTN TN

with the coefficients being as follows:

3p2 +p—8 34 dp?+p—18
Klz(p) 7 KQZ(p)anp | K3:(p)p+p+p

2 2 12 3 8
Thus, the rescaled complex glow is asymptotically complex Gaussian,
E
Z~C
N

and we have in fact universality at least up to order 3.

PrROOF. We use the following quantities:

I?(W):K]E;T) T =

These are subject to the following formulae:
K(r|...)=K(r) , I(x|...|)=1(r)

Consider as well the following quantities:

In terms of these quantities, we have:
1

p! TN xTN

B[ = J0)

(J(rm) + J (1))
ST + J(M) + J(Mr))
)

+ + + +
===
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270
We have the following formulae:
Ko =1
["(’.1 - 1
~ 1 1
K _ - — —_ ——
279 2
~ 1 3 2
Ky=—-—=-42=-
T6 27773
~ 1 4 3 12 1

Regarding now the numbers C), in Proposition 11.19, these are given by:

Cplzl

1/2p
Cp2:§(p) —1

pl(p
o= 5(3)

Cpp = D!

We deduce that we have the following formulae:
I([) =N

I(M)=N(@2N -1)
I(IT1) = N(6N? — 9N + 4)
I(ITT1) = N(24N® — 72N? + 82N — 33)

By using Proposition 11.20 and Proposition 11.21, we obtain the following formula:

1 1 2
- EP = 1-=(P)en"1- N2+ 2(P)(6N2 - on?)
p' TN XTN 2 2 3 3
p ) p -3 p -3
N~ — N —4 N

15 @ N34+ O(N™%
But this gives the formulae of K, K5, K3 in the statement, and we are done.

It is possible to compute the next term as well, the result being as follows:
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THEOREM 11.23. Let G = Zy, X ... X Zn, be a finite abelian group, and set:

N = N;...N;
Then the glow of the associated Fourier matriz Fg is given by
1 E*
— —| =1-K\N '+ KoN? - KsN7? + K4N* +O(N7?)
p! Jovwrn | N

where the quantities K, Ko, K3, K4 are given by

k- (2)

3p? -8
k- ()2

12
3 2 _
Ky — p\p’ +4p°+p— 18
3 8
8 (p 3 2°N (p P 2915 (p p p
K, = - - (121 + — 416 — 40 105
v ()i (e ) () )5 () 0 ) - o)
where e € {0,1,...,k} is the number of even numbers among Ny, ..., Ny.

ProoF. This is something that we already know, up to order 3, and the next coefficient
K4 can be computed in a similar way, based on results that we already have. U

The passage to Theorem 11.23 is quite interesting, because it shows that the glow of
the Fourier matrices Fg is not polynomial in N = |G|. When restricting the attention
to the usual Fourier matrices Fy, the glow up to order 4 is polynomial both in N odd,
and in N even, but it is not clear what happens at higher order. An interesting question
here is that of computing the complex glow of the Walsh matrices. Indeed, for the Walsh
matrices the integrals I(7), and hence the glow itself, might be polynomial in N.

1le. Exercises

There had been a lot of advanced combinatorics and probability in this chapter, and
our exercises here will be the most about this, advanced combinatorics and probability.
Let us start however with a very standard exercise, as follows:

EXERCISE 11.24. Establish the Mobius inversion formula, namely

flo)=) g(x) = glo)=) ulmo0)f(r)

<o <o

for the functions on P(p).
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The idea here is that the formula on the left should normally allow the computation
of g in terms of f, by some kind of recurrence. And the point is that when working out
the coefficients, we are normally led to the recurrence formula for the Mobius function.
As a bonus exercise, try to find as well some basic applications of this.

EXERCISE 11.25. Prove that the inverse of the adjacency matriz of P(k), given by
1 fn<o

A =
«(m,0) {0 ifrLo
is the Mébius matriz of P, given by My(w, o) = p(mr, o).

This exercise is indeed equivalent to the first exercice, and with this equivalence being
an instructive preliminary exercise. As for the proof, the idea here is that the matrix Ay
is upper triangular, with respect to a suitably chosen order on the partitions, that you
will have to find, and so when inverting, we are led into the above recurrence for .

EXERCISE 11.26. Prove that given independent normal variables x,y, by setting

1
z=—(x +1y)

V2

the even moments of the variable |z| are given by the formula E(|z|*") = p!.

This is something well-known, that we have been heavily using in the above. As for
the proof of this fact, this depends on your knowledge of calculus.

EXERCISE 11.27. Establish the following formulae,
EzEy = E,x+y ) sz = E,fa: ) Z Ew = N(SzO

valid for any generalized Fourier matrix, F' = Fg.

As before with the previous exercise, this is something well-known, that we have been
heavily using in the above. As for the proof, this should not be difficult.

EXERCISE 11.28. Compute the glow of the Walsh matrices
Wy = Fgn
with N = 2", and check if this glow is polynomial or not in N.

There are some interesting computations here, and as before with previous research-
level exercises, doing them at least partly, or even very partly, can be source of joy.



CHAPTER 12

Local estimates

12a. Norm maximizers

We discuss here some further analytic questions, regarding the complex Hadamard
matrices, following [12], in analogy with the considerations from chapter 3. We will be
interested in the complex analogue of the notion of almost Hadamard matrix. This looks
more as a routine topic, and for a long time it was believed that there is no hurry in
developing all this, since complex Hadamard matrices exist anyway at any N € N, and
so there is no really need for almost Hadamard matrices, in the complex setting.

However, some work on this subject was eventually done in [12], and surprise, it
turned out that, at least conjecturally, there are no almost Hadamard matrices, in the
complex sense. Which is very good news, because this shows, again conjecturally, that
for a matrix H € v/ NUy, the property of being complex Hadamard is “local”. Which
itself is a surprising and potentially far-reaching statement, suggesting reformulating all
the Hadamard matrix problematics, including the HC and CHC, in local terms.

We will explain this exciting material in this chapter. To start with, we have the

following basic estimate, that we already know, from chapter 11:

PROPOSITION 12.1. Given v : [0,00) — R, the following function over Uy,
FU) =) _v(Uyl)
]

satisfies the following inequality, when 1 is convex/concave,
1 1
F(U)> N> = F(U)< N* (=
zn(g) [ o<z ()

and assuming that 1 is strictly convex/concave, the equality case appears precisely for the
rescaled Hadamard matrices, U = H/v N with H € My(T) Hadamard.

ProoOF. This follows indeed from the Jensen inequality applied to the function in the
statement, exactly as in the real case, as explained in chapter 2. Il

Of particular interest for us are the power functions (x) = 2?/2, which are concave
at p € [1,2), and convex at p € (2,00). These lead to the following statement:

273
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THEOREM 12.2. Let U € Uy, and set H = /NU.
(1) For p € [1,2) we have ||U]|, < N?/P=1/2,
(2) For p € (2,00] we have ||U||, > N?P~1/2,

In both cases, the equality situation happens precisely when H is Hadamard.

PrOOF. Consider indeed the p-norm on Uy, which at p € [1,00) is given by:

1/p
U, = (E |Uz‘j|p>
i

By the above discussion, involving the functions ¢(x) = x?/2, Proposition 12.1 applies
and gives the results at p € [1,00), the precise estimates being as follows:
< NP=1/2 if p < 2
Ulp: = N2 if p=2
> N2/P=1/2 i p > 2
As for the case p = oo, this follows with p — oo, or directly via Cauchy-Schwarz. [

For future reference, let us record as well the particular cases p = 1,4, co of the above
result, that we already met before, and which are of particular interest:
THEOREM 12.3. For any matrix U € Uy we have the estimates
1
L e R
which in terms of the rescaled matriz H = VNU read
|H[ < N? , |[H|ls > VN, [[H[le>1
and in each case, the equality case holds when H is Hadamard.

PROOF. These results follow from Theorem 12.2 at p = 1,4, oo, with the remark that
for each of these particular exponents, we do not really need the Holder inequality, with
a basic application of the Cauchy-Schwarz inequality doing the job. U

The above results suggest the following definition:

DEFINITION 12.4. Given U € Uy, the matrizc H = /NU is called:

(1) Almost Hadamard, if U locally maximizes the 1-norm on Uy.

(2) p-almost Hadamard, with p < 2, if U locally mazimizes the p-norm on Uy.
(3) p-almost Hadamard, with p > 2, if U locally minimizes the p-norm on Uy.
(4) Absolute almost Hadamard, if it is p-almost Hadamard at any p # 2.

We have as well real versions of these notions, with Uy replaced by Oy .
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All this might seem a bit complicated, but this is the best way of presenting things.
We are mainly interested in (1), but as explained in chapter 9, the exponent p = 4 from
(3) is interesting as well, and once we have (3) we must formulate (2) as well, and finally
(4) is a useful thing too, because the absolute case is sometimes easier to study. As for the
“doubling” of all these notions, via the last sentence, this is necessary too, because given
a function F': Uy — R, an element U € Oy can be a local extremum of the restriction
Foy : Oy — R, but not of the function F itself, and we will see examples of this.

Let us first study the critical points. Things are quite tricky here, and complete results
are available so far only at p = 1. Following [12], we first have the following result:

THEOREM 12.5. If U € Uy locally maximizes the 1-norm, then
Uij 7é 0
must hold for any 1, 7.

PROOF. We use the same method as in the real case, namely a rotation trick. Let us
denote by Uy, ..., Uy the rows of U, and let us perform a rotation of Uy, Us:

Uil lcost- Uy —sint - U,
Ul |sint- Uy + cost - Uy

In order to compute the 1-norm, let us permute the columns of U, in such a way that
the first two rows look as follows, with X, Y, A, B having nonzero entries:

Uil |0 0 Y A
U] |0 X 0 B
The rotated matrix will look then as follows:

Uil |0 —sint-X cost-Y cost-A—sint-B
Ul 7|10 cost-X sint-y sint-A+cost- B

Our claim is that X, Y must be empty. Indeed, if A and B are not empty, let us fix a
column index k for both A, B, and set a« = Ay, 5 = Bi. We have then:

(UDk] + |(UDk| = |cost-a—sint- B+ |sint-a+ cost- [
= \/COS2t- |2 + sin® ¢ - |B]2 — sint cost(aB + fa)

+ \/sin2t -|a? + cos?t - |B]2 + sint cos t(aB + fa)
Since «, B # 0, the above function is differentiable at ¢ = 0, and we obtain:
d([(UDk] + [UDkl)  _ sin 2¢(|8]* — |a|?) — cos2t(a + fa)
dt a 24/cos2t - |a|? + sin’t - | 3|2 — sint cost(af + fa)
sin 2t(|a|? — | 3]?) + cos 2t(aB + Ba)
2¢/sin’t - |a|? + cos?t - |B|* + sint cost(aff + Ba)
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Thus at ¢t = 0, we obtain the following formula:
AWl + 103D ) _ B + 5 (-2
dt 2 18l lal
Now since our matrix U locally maximizes the 1-norm, both directional derivatives of
[|U||; must be negative in the limit ¢ — 0. On the other hand, if we denote by C' the

contribution coming from the right, which might be zero in the case where A and B are
empty, i.e. the sum over k of the above quantities, we have:

awl,
dt ‘t:0+ dt ‘t:0+
= (—sint+cost)‘t

(lcost| + [sint|)([[X]|l + [[Y]h) +C

X + 1Y) + ¢

=0

= [[XIh +IVh+C

As for the derivative at left, this is given by the following formula:
d||U*]]x d

dt |t:0* dt ’t:O*

= (—sint - COSt)‘t:O(HXHI +[Ylh)+C

(Icost[ + [sint[)(J| X[l + [[Y][1) + C

= —[IX|[h =YL +C
We therefore obtain the following inequalities, where C' is as above:
X[+ Y[ +C < 0
=X = Y[ +C < 0
Consider now the matrix obtained from U by interchanging U;, Us. Since this matrix

must be as well a local maximizer of the 1-norm, and since the above formula shows that
C changes its sign when interchanging Uy, Uy, we obtain:
IX[h+I¥[h-C < 0
—[ X[ =[Y[h=C < 0

The four inequalities that we have give altogether the following conclusion:
X[+ Y] =C=0

Now from [|X||; + ||Y|]1 = 0 we obtain that both the vectors X,Y must be empty, as
claimed. As a conclusion, up to a permutation of the columns, the first two rows of our
matrix U must be of the following form, with A, B having only nonzero entries:

-1 2

By permuting the rows of U, the same must hold for any two rows U;, U;. Now since U
cannot have a zero column, we conclude that U cannot have zero entries, as claimed. [J
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Let us compute now the critical points. Following [12], we have:

THEOREM 12.6. Let ¢ : [0,00) — R be a differentiable function. A unitary matriz
with nonzero entries U € Uy, is a critical point of the quantity

- 2l

precisely when WU* is self-adjoint, where W;; = sgn(Us; )¢’ (|Us5)).

PROOF. Again, this follows like in the real case, by performing modifications where
needed. We regard Uy as a real algebraic manifold, with coordinates U;;, U;;. This
manifold consists by definition of the zeroes of the following polynomials:

A’Lj = Z Uik[_]jk - 6”
k

A given matrix U € Uy is then a critical point of F' precisely when dF € span(dA;;).
Regarding the space span(dA;;), this consists of the following quantities:

> MydAi; = ) Miy(UidUs + UpdUsy,)

ijk
= Y (M'U)jdUs, + > (MU)dUs
jk ik

ij ij
In order to compute dF', observe first that, with S;; = sgn(U;;), we have:

d|Us| = dy/U;;Us
U;;dUs; + UydUy;
2|U3;]
= L (SydUy + 5dU,)

In terms of W;; = sgn(U;;)¢'(|Us5]), as in the statement, we obtain:

dF = Zd (1U31))
= ZSD |Us;1)d|Us|

1 _ _

ij
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We conclude that U € Uy is a critical point of F' if and only if there exists a matrix
M € My(C) such that the following two conditions are satisfied:
W =2M'U , W =2MU
But this means WU* = UW™*, and so that WU* must be self-adjoint, as claimed. [

12b. Balanced matrices

In order to process the above result, we proceed exactly as in chapter 3, by adding
some complex conjugates where needed. We can use the following notion:

DEFINITION 12.7. Given U € Uy, we consider its “color decomposition”
U=> rU,
r>0
with U, € Mn(T U{0}) containing the phase components at r > 0, and we call U:
(1) Semi-balanced, if U, U* and U*U,, with r > 0, are all self-adjoint.
(2) Balanced, if U.U? and UfUs, with r,s > 0, are all self-adjoint.

These conditions are quite natural, because for a unitary matrix U € Uy, the relations
UU* = U*U = 1 translate as follows, in terms of the color decomposition:

N U => U, =1

>0 r>0
g rsUU; = E rsU;Us =1
r,s>0 r,5>0

Thus, our balancing conditions express the fact that the various components of the
above sums all self-adjoint. Now back to our critical point questions, we have:

THEOREM 12.8. For a matriz U € Uy, the following are equivalent:
(1) U is a critical point of F(U) = 3_,; o(|Uyl), for any ¢ : [0,00) — R.
(2) U is a critical point of all the p-norms, with p € [1,00).
(3) U is semi-balanced, in the above sense.

Proor. We use Theorem 12.6. The matrix constructed there is given by:
WUy = > sen(Uan)¢ ([Un) Uj
k

= D ) Y sen(Ua)Us

r>0 k,|Usk|=r
= D &) (Ul
r>0 k

= ) _JUU);

r>0
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We conclude that we have the following formula for this matrix:
WU =Y (r)U,U"
r>0
Now when ¢ : [0,00) — R varies, as a differentiable function, or as a power function

o(x) = 2P with p € [1,00), the individual components must be self-adjoint, as desired. [

In practice now, most of the known examples of semi-balanced matrices are actually
balanced. We have the following collection of simple facts, regarding such matrices:

PROPOSITION 12.9. The class of balanced matrices is as follows:

(1) It contains the matrices U = H/\/N, with H € My(C) Hadamard.

(2) It is stable under transposition, complex conjugation, and taking adjoints.
(3) It is stable under taking tensor products.

(4) It is stable under the Hadamard equivalence relation.

(5) It contains the matriz Vy = +(2Iy — N1y), where Iy is the all-1 matriz.

Proor. All these results are elementary, the proof being as follows:

(1) Here U € Uy follows from the Hadamard condition, and since there is only one
color component, namely U, VN = H, the balancing condition is satisfied as well.

(2) Assuming that U = ) _ U, is a color decomposition of a given matrix U € Uy,
the following are color decompositions too, and this gives the assertions:

vt=>"rUl , U=)r0, , U'=> 1U;
r>0 r>0 r>0
(3) Assuming that U = > _ rU, and V = )" _, sV are the color decompositions of

two given unitary matrices U, V', we have the following formula:

UV = er'UT@)VS

= > p) UV

p>0  p=rs
Thus the color components of W = U ® V are the following matrices:

W,=> U.aV,

p=rs
It follows that if U,V are both balanced, then sois W =U ® V.

(4) We recall that the Hadamard equivalence consists in permuting rows and columns,
and switching signs on rows and columns. Since all these operations correspond to certain
conjugations at the level of the matrices U, U}, UUs, we obtain the result.
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(5) The matrix in the statement, which goes back to [15], is as follows:

2—N 2 - 2
1 2 2—N ... 2
W=yl o
2 2 ... 2—N
Observe that this matrix is indeed unitary, its rows being of norm one, and pairwise
orthogonal. The color components of this matrix are:

Vonoa=1y , Voyn=In—1y
It follows that this matrix is balanced as well, as claimed. U

Let us look now more in detail at Vi, and at the matrices having similar properties.
Following [15], let us call (a,b, ¢) pattern any matrix M € My(0,1), with N = a+2b+c,
such that any two rows look as follows, up to a permutation of the columns:

0...0 0...0 1...1 1...1
0...0 1.1.).1 O.I.J.O 1...1

As explained in [15], there are many interesting examples of (a, b, ¢) patterns, coming
from the balanced incomplete block designs (BIBD), and all these examples can produce
two-entry unitary matrices, by replacing the 0, 1 entries with suitable numbers z,y. Now
back to the matrix Viy from Proposition 12.9 (5), observe that this matrix comes from a
(0,1, N — 2) pattern, in the above sense. And also, independently of this, this matrix has
the remarkable property of being at the same time circulant and self-adjoint. We have in
fact the following result, generalizing Proposition 12.9 (5):

THEOREM 12.10. The following matrices are balanced:
(1) The orthogonal matrices coming from (a, b, c) patterns.
(2) The unitary matrices which are circulant and self-adjoint.

PROOF. These observations basically go back to [15], the proofs being as follows:

(1) If we denote by P,Q € My(0,1) the matrices describing the positions of the 0,1
entries inside the pattern, then we have the following formulae:

PP'=P'P = aly +bly
QR'=Q'Q = cly+bly
PQ'=PQ=QP'=Q'P = bly—bly
Since all these matrices are symmetric, U is balanced, as claimed.

(2) Assume that U € Uy is circulant, U;; = v;_;, and in addition self-adjoint, which
means v; = v_,;. Consider the following sets, which must satisfy D, = —D,.

Dr:{k:”yr’ :k}
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In terms of these sets, we have the following formula:

(UrUs*)ij = Z(Ur)ik(Us)jk
k
= Z 6|'Yk—i|7r Sgn(vk—i) : 5\'yk_j\,s Sgn('7k—j)
k

_ Z sgn(ve—i) sgn(Va—j)

ke(Dyr+i)N(Ds+j)
With k =14+ j — m we obtain, by using D, = —D,., and then 7; = v_;:
(U:Ug)i; = > sgN(Yj—m) 580 (Yi—m)

mMe(—Dyp+5)N(—Ds+i)

=Y sen(yom)sen(Fim)

me(Dr+i)N(Dr+j5)
— > sen(Fms) sen(Ym—i)
me(Dr+i)N(Dr+j5)
Now by interchanging ¢ <> j, and with m — k, this formula becomes:
(UU7)ji = Z sgn (i) sgn(Vk—j)
ke(Dy+i)N(Dy+5)
We recognize here the complex conjugate of (U,U);;, as previously computed above,
and we therefore deduce that U, U} is self-adjoint. The proof for UUs is similar. g

12c. Hessian computations

Let us compute now derivatives. As in Theorem 12.6, it is convenient to do the
computations in a more general framework, where we have a function as follows:

FU) =Y ¢(Uys/*)
]
In order to study the local extrema of these quantities, consider the following function:

f(t) = F(Ue) = Z Y(|(Ue);%)

Here U € Uy is a unitary matrix, and A € My(C) is assumed to be anti-hermitian,
A* = — A, as for having e € Uy. Let us first compute the derivative of f. We have:

ProprosiTiON 12.11. We have the following formula,
Fi(t)=2> W (|(Ue);]*) Re (UA@tA)ij(UetA)ij]
tj
valid for any U € Uy, and any A € My(C) anti-hermitian.
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PROOF. The matrices U, e being both unitary, we have:
(Ue)[? = (Ue)i;(Ueth);

= (Ue);(Ue) )i

(UetA)m( tA*U*)JZ

(UetA)w( 7tAU*)JZ

We can now differentiate our function f, and by using once again the unitarity of the
matrices U, e, along with the formula A* = —A, we obtain:

Z@/) (1(Ue)yl?) [(UA) (e AU")ji = (Ue )y (e AU™) 1]

- Db (e )i3?) [(UA) (e ATy = (Ue){(e AT
- Z¢ (Ue),) |(UA) T, + (Ue),[TAT), |

But this gives the formula in the statement, and we are done. U
Before computing the second derivative, let us evaluate f/(0). We have:
PROPOSITION 12.12. We have the following formula,

=2 1/ (r*)Re [Tr(U;UA)]

r>0
where the matrices U, € Mn(T U{0}) are the color components of U.

PRrROOF. We use the formula in Proposition 12.11. At ¢ = 0, we obtain:
F1(0) =2 W/ ([Uy*) Re [(UA);;TU 5]
]
Consider now the color decomposition of U. We have the following formulae:

Uj=Y _r(U)y = |Usf°= ZT2|(Ur)ij|

r>0 r>0
= ¢ |Uw| Z Y'(r
r>0
Now by getting back to the above formula of f’(0), we obtain:
0) =2 /(")) Re [(UA),T (U, )]
r>0 i

Our claim now is that we have the following formula:

Uij|(Ur)ij| = T(Ur)z‘j
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Indeed, in the case |Uj;| # r this formula reads U,;-0 =r-0, which is true, and in the
case |U;;| = r this formula reads r5;; - 1 = r - S;;, which is once again true. Thus:

f/(()) =2 Z T@/J’(’I“Q) Z Re [(UA)%J(UT)W]

r>0

But this gives the formula in the statement, and we are done. U

Let us compute now the second derivative. The result here is as follows:

ProprosIiTION 12.13. We have the following formula,
= 12
f”(O) = 4 Z ¢II(|Uz‘j|2)R€ [(UA)ijUij]
ij

+2 > ¥/(|Uyl?) Re [(UA%),T 5]

ij

+2 Z V([0 (UA)i5*

valid for any U € Uy, and any A € My(C) anti-hermitian.
PrRoOOF. We use the formula in Proposition 12.11, namely:
7)) =23 WU ) Re [(U A (T
tj

Since the real part on the right, or rather its double, appears as the derivative of the
quantity |(Ue™);;]|?, when differentiating a second time, we obtain:

() = 4Z¢"(|(U6t’4)ij|2)36 [(UAetA)z‘j(UetA)ij]Q

+2 ) ¢'(|(Ue);]*) Re [(UAetA)ij(UetA)ij} /

]
In order to compute now the missing derivative, observe that we have:
E— P -
(UA) (UetA)z‘j] = (UA%);;(Ueth);; + (UAe™);; (U Aet)
= (UA%);;(Ueth);; + (U A )7
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Summing up, we have obtained the following formula:
42
) = 4 WUy Re |(UA)Te )]
]
+2) " (|(Ue)y|*) Re [(UAQ@tA)ij(UetA)ij]
]

+2) (U )| (U A
But at ¢ = 0 this gives the formula in the statement, and we are done. U
By using the function ¢(x) = /z, corresponding to F(U) = ||U||1, we obtain:
PROPOSITION 12.14. Let U € Uj;. For the function F(U) = ||U||; we have the formula

7(0) = Re [Tr(sTU4%)] + 30 2 [(@fjgﬂ

tj
valid for any anti-hermitian matriz A, where U;; = S;;|Ui;|.
PrRoOOF. We use the formula in Proposition 12.13, with the following data:
1
_ / _ " _
W) =vE W) Vi) =~
We obtain the following formula:
(UA),T,]°

" o Re [(U ij ‘ UA 13‘2
Fo) = ‘Z i *Z [ D i

ij
= — Z UA ” ” + ZRe UAQ zj_z] Z | UA z]
Ui Ui

— Re [(UA)Z]S”] 2
Ui

1
AVE

(UA),;
= Re|[Tr(S*UA*)] + Z WA,
ij
But this gives the formula in the statement, and we are done. O

We are therefore led to the following result, regarding the 1-norm:

THEOREM 12.15. A matriz U € Uy locally mazximizes the one-norm on Uy precisely
when S*U is self-adjoint, where S;; = sgn(U;;), and when
- 12
1 UA);;Si;
rr(soan + 30 o )|” L <
ij

ij

holds, for any anti-hermitian matric A € My (C).



12C. HESSIAN COMPUTATIONS 285

PRrROOF. According to Theorem 12.6 and Proposition 12.14, the local maximizer con-
dition requires X = S*U to be self-adjoint, and the following inequality to be satisfied:

Im [(UA);S,]"
|Us]

Re [Tr(STUA*)] +) <0
tj
Now observe that since both X and A? are self-adjoint, we have:

Re [Tr(XA%)] = %[Tr(XAQ)JrTr(A?X)}

= Tr(XA?)
Thus we can remove the real part, and we obtain the inequality in the statement. [J
As a comment here, the above computations can be of course interpreted by using
more advanced differential geometric language. The unitary group Uy is a Lie group, and
its tangent space at U € Uy is isomorphic to the corresponding Lie algebra, which consists

of the anti-hermitian matrices A € Mx(C). With this picture in hand, our formulae for
1'(0) translate into the fact that the gradient of the 1-norm is given by:

1
VI[Ully = 5(§ =US™U)

Regarding now the second derivative, f”(0), our computations here provide us with a
formula for the Hessian of the 1-norm. Indeed, with the change of variables A = ¢B on
the tangent space, the Hessian H of the 1-norm is given by the following formula, where
®(U,1A) is the quantity appearing in Theorem 12.15:

< B,H(B) >= —®(U, B)

Getting back to Theorem 12.15 as stated, the story is of course not over there. In
order to further improve this result, we will need the following standard fact:

PROPOSITION 12.16. For a self-adjoint X € My (C), the following are equivalent:

(1) Tr(X A?) <0, for any anti-hermitian matriz A € My(C).
(2) Tr(XB?) >0, for any hermitian matriz B € My(C).

(3) Tr(XC) >0, for any positive matriz C € My (C).

(4) X >0.

PROOF. These equivalences are well-known, the proof being as follows:

(1) = (2) follows by taking B = i A.

(2) = (3) follows by taking C' = B

(3) = (4) follows by diagonalizing X, and then taking C' to be diagonal.
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(4) = (1) is clear as well, because with Y = /X we have:
Tr(XA?) = Tr(Y?A?)
= Tr(YA?Y)
= —Tr(YA)(YA))
< 0
Thus, the above four conditions are indeed equivalent. O

Following [12], we can now formulate a final result on the subject, as follows:
THEOREM 12.17. Given U € Uy, set S;; = sgn(U;;), and let:
X =5U
Then U locally mazximizes the 1-norm on Uy precisely when X > 0, and when
Re [(UB);;S;]"
Ui

O(U,B) =Tr(XB*) -
(]
is positive, for any hermitian matric B € My (C).

PrOOF. This follows from Theorem 12.15, by setting A = ¢B, and by using Proposi-
tion 12.16, which shows that we must have indeed X > 0. U

12d. The conjecture

In relation with the above, quite surprisingly, the basic real almost Hadamard matrix
Ky is not an almost Hadamard matrix in the complex sense. That is, while Ky/ VN
locally maximizes the 1-norm on Oy, it does not do so over Uy. Moreover, as we will
see in a moment, the same happens for the other basic real almost Hadamard matrices
discussed in chapter 3, such as the circulant ones, and the 2-entry ones studied there.
Thus, the situation in the complex case is drastically different from the one in the real
case, and we are led in this way to the following remarkable statement:

CONJECTURE 12.18 (Almost Hadamard conjecture (AHC)). Any local mazimizer of
the 1-norm on Uy,
U1 = |Uy]
ij

must be a global maximizer, i.e. must be a rescaled Hadamard matrix.

In other words, our conjecture is that, in the complex setting, almost Hadamard
implies Hadamard. This would be something very useful, because we would have here a
new approach to the complex Hadamard matrices, which is analytic and local. Which
new approach, importantly, could potentially shed some new light on all the Hadamard
matrix problems, be them real or complex, including the HC and CHC.
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In order to explain all this, and the evidence that we have for the above conjecture,
let us study more in detail the quantity ®(U, B) from Theorem 12.17, namely:

Re [(UB);;S;;]’

O(U,B) =Tr(XB*) -y i

ij

As a first observation here, we have the following result:
ProPOSITION 12.19. With S;; = sgn(U;;) and X = S*U as above, we have
®(U,B)=®(U,B+ D)
for any D € My(R) diagonal.
PROOF. The matrices X, B, D being all self-adjoint, we have:
(XBD)" = DBX
Thus when computing ®(U, B + D), the trace term decomposes as follows:

Tr(X(B+ D)*) = Tr(XB?) +Tr(XBD)+Tr(XDB)+Tr(XD?
= Tr(XB*) +Tr(XBD)+ Tr(DBX)+ Tr(XD?
Tr(XB?) +2Re[Tr(XBD)] + Tr(X D?)

Regarding now the second term, in order to compute it, observe that with the notation
D = diag(\y, ..., An), with \; € R, we have the following formula:

(UD)i;Si; = UyA;Si; = XUy
Thus the second term decomposes as follows:

S Re [(UB +UD);;S,]"
Ui

ij

¥ Re [(UB);;8i; + N|Uy]”
Uyl

]

B [Re [(UB);;Sy] + )\j|Uin2
- Z Ui

]

Re |(UB zgz ? —
> [ |U?|] J +23 N Re [(UB)yS;] + Y X2|Uy|
J

ij ij

ij



288 12. LOCAL ESTIMATES

Now observe that the middle term in this expression is given by:

2 Z )\]Re [(UB)Ug’LJ} = 2Re Z )\](UB)UEZ]
L ij

ij

= 2Re Z(S*)ji(UB)iijj]

— 2Re[Tr(XBD)]

As for the term on the right in the above expression, this is given by:
S XU = > NE,U
ij ij
= Z §ij(UD2)ij
]
= Tr(XD?
Thus when doing the substraction we obtain ®(U, B + D) = ®(U, B), as claimed. [

Observe that with B = 0 we obtain ®(U, D) = 0, for any D € My (R) diagonal, so the
inequality is Theorem 12.17 is an equality, when B is diagonal. Getting now to the real
thing, we have the following result, providing the first piece of evidence for the AHC:

THEOREM 12.20. Consider the matriz U = (2Iy — N1y)/N. Assuming that a matriz
B € My (R) is symmetric and satisfies UB = A\B, we have

. N4 oo AN )
O(U,B) =\ —— Tr(B)+m2i:Bm.

and in particular, Kn = V/NU is not complex AHM at N # 4, because:
(1) For B =1y we have the formula

N2(N — 1)(N — 4)

o(U. B) = 2(N —2)

and this quantity is negative at N = 3.
(2) For B € My(R) nonzero, symmetric, with Bly = 0, diag(B) = 0 we have

(U, B) = (2 - g) Tr(B2)

and this quantity is negative at N > 5.
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Proor. With U € Oy, B € My(R), the formula in Theorem 12.17 reads:
(UB)};
Uil

O(U,B) =Tr(S'UB*) — )
Asusming now U = +(2Iy — N1y) and UB = AB, this formula becomes:

Tr(S'B )\NZ |2_

Now observe that in our case, we have the followmg formula:

N )N
InB = E(U—f—lN)B: %

Thus the trace term is given by the following formula:

TT(Sth) = Tr [(I[N — 21N)BZ:|

(w — 2> Tr(B?)

Regarding now the sum on the right, this can be computed as follows:

Z|2— Nl ZB( ( W3- %>5>
Eall A

1 N -4
= -Tr(B®) - —> B2
2 r( ) 2(]\[_2)2 (43

®(U, B) = A

ml

B

We obtain the following formula, which gives the one in the statement:

((A TON A_N) Tr(BY + AN(N_—2;L) ;Bz

(U, B) = A
(U, B) 2 2 2(N

We can now prove our various results, as follows:

(1) For B = I we have A = 1, and we obtain, as claimed:

N —4 N? N2(N —4)(N - 1)
®U,B) = —— |N? =
U.B) = — { +N—2] 2(N —2)
(2) For B € My(R) nonzero, symmetric, and satisfying Bly = 0 and diag(B) = 0,
we have A = —1, and we obtain, as claimed:

(U, B) = (2 - g) Tr(B)
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It remains to prove that matrices B as in the statement exist, at any NV > 5. As a first
remark, such matrices cannot exist at N = 2,3. At N = 4, however, we have solutions,
which are as follows, with x 4+ y + 2z = 0, not all zero:

0 =z y =z
B::cOzy
y z 0 x
z y x 0

At N > 5 now, we can simply use this matrix, completed with 0 entries, and we are
led to the conclusion in the statement. Il

Let us go back now to the inequality in Theorem 12.17. When U is a rescaled complex
Hadamard matrix we have of course equality, and in addition, the following happens:

PROPOSITION 12.21. For a rescaled complex Hadamard matriz, a stronger version of
the inequality in Theorem 12.17, namely ®(U, B) > 0 with

2

Re [(UB);;S4]
Uij

®(U,B) =Tr(XB*) -
tj
holds, with the real part replaced by the absolute value.
PROOF. Indeed, for a rescaled Hadamard matrix U = H/v/N we have:
S=H=+VNU
Thus X = VN1 ~- We therefore obtain the following estimate:

®U,B) = VN |Tr(B>)-> Re [(UB)Z-]-E]-]Z]
> /N |Tr(B?) — Z |(UB)ij§ij|2]

= VN |Tr(B%) - Z [(UB);I”

= VN [Tr(B?) — Tr(UB*U*)]
= 0

But this proves our claim, and we are done. U

In relation with the Tadej-Zyczkowski notion of defect [84], we have:
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THEOREM 12.22. For a rescaled complex Hadamard matriz, the space

Ey = {B € My(C)

B = B',0(U B) =0}

is 1somorphic, via B — [(UB);;Ujlij, to the following space:

Dy = {A € MN(R)‘ Z UriUkj(Agi — Agj) = O;WJ}
k

In particular the two “defects” dimg Ey and dimg Dy coincide.

PROOF. Since a self-adjoint matrix B € My(C) belongs to Ey precisely when the
only inequality in the proof of Proposition 12.21 is saturated, we have:

Ey={Be MN(C)(B — B Im [(UB),T5] = 0,¥i, j}

The condition on the right tells us that the matrix A = (U B)ijUij must be real. Now
since the construction B — A is injective, we obtain an isomorphism, as follows:

Ey ~ {A e MN(]R{)‘Aij — (UB),;U; = B= B*}
Our claim is that the space on the right is Dy. Indeed, let us pick A € My (R). The
condition A;; = (UB);;U;; is then equivalent to:
(UB)i; = NUi; Ay
Thus in terms of the matrix C;; = U;;A;; we have (UB);; = NC;;, and so:
UB=NC

Thus we have B = NU*C', and we can now perform the study of the self-adjointness
condition B = B*, as follows:

B=B" < U'C=0C"U
<~ ZUMCM = Zészkj7vz7J
k k

— Z UyiUsj Arj = Z UriAgiUyj, Vi, j
k k

Thus we have reached to the condition defining Dy, and we are done. U

Regarding now the known verifications of the AHC, these basically concern the nat-
ural “candidates” coming from Theorem 12.10, as well as some straightforward complex
generalizations of these candidates. All this is quite technical, and generally speaking, we
refer here to [12]. As a first illustration, however, which is of theoretical importance, in
the circulant orthogonal case, we have the following result, from [12]:
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ProposITION 12.23. If U € Oy is circulant, U;; = vj_;, we have
O(U,Iy) = Nu(Ns — uw)

where u, s,w are the row sums of U, S and W;; = lUlz-jl' Thus ®(U,1y) < 0 when

E(sgn(y:)) <E(y)E (wi!)

where the symbol E stands as usual for “average”.
Proor. We have Ully = uly, which gives the following formula:
Tr(S'UT%) = NuTr(S'ly) = N?us
Similarly, once again from Ul = uly, we obtain the following formula:
(Uly)? )i

20, ZWZJ = Nutw

ij

By substracting, we obtain the formula in the statement, which gives the result. [
Here is another exclusion criterion, also from [12], which is useful as well:

ProposITION 12.24. If U € Uy is circulant, U;; = vi—j, and self-adjoint, we have

®U,U)=N <—ﬁ — Z m)

and so ®(U,U) < 0 when Y, |v| < 1/|v0l-

PROOF. Since U is circulant and self-adjoint, we have U = Fdiag(f)F*, for some
vector B € {£1}". The first term in the expression of ®(U, U) reads:

r[STU - U?) = Z\Uul - NZI%

For the second term in the formula of <I>, we have the following formula:

Sii = sgn(yo) = sgn (Z @-) € {1}

We therefore obtain the following formula'
Re[(U?);
zl-j: ’Uw| Z "YO %
But this leads to the conclusion in the statement. U

Still following [12], here is now a more advanced result, also in the circulant self-adjoint
case, making this time use of a random derivative method:
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THEOREM 12.25. If U € Uy is circulant, U;; = vj_;, and self-adjoint, we have

BB =N -3 (m o] Zm)

where e = 0,1 is the parity of N and E denotes the expectation with respect to the uniform
measure on the set of circulant self-adjoint unitary matrices B.

PROOF. Since B is circulant, this matrix is Fourier-diagonal. That is, we can diago-
nalize it with the help of the normalized Fourier matrix F' = Fy /v N, as follows:

B = Fdiag(a;)F*

The requirement that B is unitary and self-adjoint amounts then to o; = £1. The
expectation is taken in the probability space where the random variables «; are i.i.d., with
symmetric Bernoulli distributions (6_; + 01)/2. In particular, we have:

Eloia;] = 04

By using B? = 1y, the first term in the expression of ®(U, B) reads:

Tr(S*UB?) = Tr(S*U Z U;| = NZ B
For the second term in the formula of ®, observe first that we have:

Rel(UB)5,1 = (B} + TUB),,% + 2UB),UB), |

ij g ij%1j
We have the following computation, by using the formula E[a;a;] = d;5:
E[(UB);] = E|[(Fdiag(q)diag(ca)F*)7]

)

1 .
= ﬁzw(kﬂ)(l J>QleE<akal>
1
1 L
— mE:w(’“rl)(Z J)qkql(gkl
Kl

1 2k (i—j)
= 2w
k
We therefore obtain the following formula, for the above quantity:

E[UB)}] = {% if 2(i — j) = 0 (mod N)

0 otherwise
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Similarly, we have the following formula, for the last term:

- 1 o
E [(UB)ij(UB)i]} ) Z w0 g B ()
1
- N2 Z |ax?
K

1
N

Since in both the cases i = j and i = j + N/2, when N is even, we have S;; € {£1},
the above two formulae are all that we need, and we obtain the following formula:

— 1 25@ 2(1 _€>5i,‘ N 2
E [Re[(UB);S;*] = 1 NJ + N SN2 N

Now by summing over 7,7, and taking into account as well the first term in the
expression of ®(U, B), computed above, we obtain the formula in the statement. O

In the orthogonal case now, we have a similar result, also from [12], as follows:

THEOREM 12.26. If U € Oy 1is circulant, U;; = vy,;—;, and symmetric, we have

)

where e = 0,1 is the parity of N and E denotes the expectation with respect to the uniform
measure on the set of circulant symmetric orthogonal matrices B.

B(@(U.B) = N Y il - <i+ Iy

1
vl el il

v

PROOF. As before, in the proof of Theorem 12.25, the expectation is taken with
respect to the distribution of the eigenvalues ay,...,any_1 = £1 of the matrix B, which
are now, in the present real case, subject to the following extra condition:

Q; =

The first term in the expression of ®(U, B) is then equal to N ), |7;|. For the second
term in @, we need the following covariance term, in the present real case:

1 ifk+li=0
0 otherwise

E(akal) = {
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Since all quantities are real in this case, we have the following formula:

1 L
E[UB)] = N2 Z w0 g g B (agay)
Kl

| »
- N2 Z w* D) gy g1 (8 + Gr—t — Go10)

1 i
k k

1
= W[N(Sgi,Qjﬁ—N—Q—i‘e]

We have then the following formula:

1 1—e
N_1|Ui'|_162i2': |’Yk|_152k;0=—+—
NI oy = Dl = (0 0

On the other hand, we have as well the following formula:

N—-2+e 1
E : —2 -1 __ E :
iJ )

il
Now by putting everything together, gives the formula in the statement. U

As an illustration for the above methods, we can now go back to the matrices in
Theorem 12.20, and find a better proof for the fact that these matrices are not complex
AHM. Indeed, we have the following result, which basically solves the problem:

PROPOSITION 12.27. With U = +(2Iy — N1y) we have the formula

E(®(U, B)) = # (N - ;tZ)

where e = 0,1 is the parity of N, and where B varies over the space of orthogonal circulant

: : : : 3 _ 18 _
symmetric matrices. This quantity equals —2,0,0,—5,—+,... at N =3,4,5,6,7...

Proor. This follows indeed from the general formula in Theorem 12.26. U

We can therefore recover Theorem 12.20, modulo a bit of extra work still needed at
N = 5. Regarding the case N = 5, here the above expectation vanishes, but by using
Proposition 12.23 or Proposition 12.24, we conclude that the vanishing of the expectation
must come from both positive and negative contributions, and we are done.

In fact, the above results can be used for excluding all the explicit examples of circulant
AHM found in [15]. All these verifications suggest the following conjecture:
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CONJECTURE 12.28. For any U € Oy which is circulant and symmetric we have
E(®(U,B)) <0

where B varies over the space of orthogonal circulant symmetric matrices. In addition, a
simalar result should hold in the unitary, circulant and self-adjoint case.

This looks like a subtle Fourier analysis question. In fact, the main idea that emerges
from the computations in [12], including the block design ones, is that of using a random
derivative, pointing towards a suitable homogeneous space coset. However, no one really
knows how to do that. And so we will have it as an exercise for you, reader.

12e. Exercises

The material in the present chapter has been quite research-oriented, and our exercises
here will be of the same type, rather difficult. First, we have:

EXERCISE 12.29. Establish the rotation trick, stating that we must have
for the local mazima/minima of the p-norms on Uy, at values p # 1.

The cases p < 2 and p > 2 are of quite different nature, at least when using a
straightforward approach to the problem, in the spirit of the one that we used in the
above, at p = 1. The first problem is that of deciding which case is the one to go with.

EXERCISE 12.30. Establish the Hessian formula for the second derivative of the 1-norm
by using advanced differential geometry techniques.

To be more precise here, the formula for the second derivative that we obtained in
the above was based on some straightforward computations, which are quite long. The
problem is that of replacing these computations by something more conceptual, based on
advanced knowledge of differential geometry, or of calculus in several variables.

EXERCISE 12.31. Verify the AHC' for the various examples of almost Hadamard ma-
trices, in the real sense, from chapter 3, coming from block designs.

There are many things that can be done here, and as a bottom line, your computations
should generalize those that we have for Ky, explained in the above.

EXERCISE 12.32. Reformulate the verifications of the AHC for circulant matrices pre-
sented in the above in a more conceptual way, by using a random derivative method,
pointing towards a suitable homogeneous space coset.

To be more precise here, the homogeneous space coset in question should appear by
applying a discrete Fourier transform to the circulant matrices.



Part IV

Quantum algebra



Many things about tomorrow
I don’t seem to understand
But I know who holds tomorrow
And I know who holds my hand



CHAPTER 13

Quantum groups

13a. Operator algebras

Welcome to this fourth and last part of the present book. We discuss here yet another
idea in order to deal with the Hadamard matrices, be them real or complex, this time
in relation with quantum groups. What we will be doing here will be deeply related
to all sorts of advanced algebraic considerations regarding the Hadamard matrices, from
chapters 1-12 above, and also to a quite good deal of deep considerations from operator
algebras, following Haagerup [46], Jones [56], Popa [74] and others. So, we will be
here working at a foundational level in mathematical physics. In fact, all the potential
applications of the complex Hadamard matrices to questions in physics, be them from
general quantum mechanics, quantum information, statistical mechanics, and many more,
are expected to come via the link with the quantum groups.

The idea is extremely simple, namely that associated to any complex Hadamard matrix
H € My(C) is a certain quantum permutation group G C Sj;, which describes the
“symmetries” of the matrix. As a basic illustration, for a Fourier matrix H = Fg we
obtain the group G itself, acting on itself, G C Sg. In general, however, we obtain
non-classical quantum groups, whose computation is a key problem.

In order to discuss this, we will need many preliminaries, namely operator theory,
operator algebras and quantum spaces, compact quantum groups, quantum permutation
groups, and finally matrix models for such quantum groups, which produce the above
correspondence. Before getting started, some references. For functional analysis, operator
theory and operator algebras you have Lax [62], and also Connes [31], if you want to learn
more. For quantum groups you have the papers of Woronowicz [99], [100] or my book
[5], but we will explain the needed material here. For tools for dealing with such quantum
groups, these will often come from Jones [54], [55], [56] and Voiculescu [90].

Also, importantly, there are no quantum groups or quantum mechanics without quan-
tum mechanics. In order to appreciate what will follow, get to learn some, standard
places being Feynman [43], Griffiths [45], Weinberg [95]. In case you would rather enjoy
a rigorous text written by a mathematician, you can go with my book [6]. Although that
is not an inch more clever, or even rigorous, than what physicists are doing.

299
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Getting started now, we first have the following standard result:

THEOREM 13.1. Given a complex Hilbert space H, the linear operators T : H — H
which are bounded, in the sense that the quantity

Tl = sup ||Tz|

[l <1
is finite, form a complex algebra with unit, denoted B(H ), having the following properties:
(1) B(H) is complete with respect to ||.||, so we have a Banach algebra.
(2) B(H) has an involution T — T*, given by < Tx,y >=< x,T*y >.
In addition, the norm and involution are related by the formula ||TT*|| = ||T|[?.
PRrROOF. The fact that we have indeed an algebra follows from:
IS+ T < S+ TI - [T = AT ST < AISI]- 17
Regarding now (1), if {T,,} € B(H) is Cauchy then {7z} is Cauchy for any = € H,
so we can define the limit 7" = lim,,_,, 7}, simply by setting:
Tx = lim T,x

n—o0

As for (2), here the existence of T* comes from the fact that p(z) =< Tz,y > being
a linear map H — C, we must have, for a certain vector T*y € H:

o(x) =<z,T"y >
Moreover, since this vector is unique, 7™ is unique too, and we have as well:
(S+T)y=8"+T* , (\D)*=\T* , (ST)"'=T*S* , (T =T
Observe also that we have indeed T* € B(H), because:

|T|| = sup sup <Tx,y>
[l]|=1 [lyl|=1

= sup sup <ux, Ty >
llyll=1[|||=1

= |17
Regarding now the last assertion, observe first that we have:
|77\ < |7 - [|T*]) = |7
On the other hand, we have as well the following estimate:

IT|]? = stg\ <Tz,Tx > |

= sup | <x,TTx > |

< |[7"7]
By replacing T — T* we obtain from this ||T'||* < ||TT*||, and we are done. O
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We will be interested in the algebras of operators, rather than in the operators them-
selves. The basic axioms here, inspired from Theorem 13.1, are as follows:
DEFINITION 13.2. A C*-algebra is a complex algebra with unit A, having:
(1) A norm a — ||al|, making it a Banach algebra (the Cauchy sequences converge).

(2) An involution a — a*, which satisfies ||aa*|| = ||a||?, for any a € A.

According to Theorem 13.1, the operator algebra B(H) itself is a C*-algebra. More
generally, we have as examples all the closed *-subalgebras A C B(H). We will see
later on (the “GNS theorem”) that any C*-algebra appears in fact in this way. However,
even before knowing that, in view of the examples that we have, we can think of the
elements a € A of an arbitrary C*-algebra as being some kind of “generalized beounded
operators”, on some Hilbert space which is not necessarily present. By using this idea,
one can emulate spectral theory in this setting, and we have the following result:

THEOREM 13.3. Given a € A, define its spectrum as being the set
d@:{xecp—ng*}

and its spectral radius p(a) as the radius of the smallest centered disk containing o(a).

(1) The spectrum of a norm one element is in the unit disk.

(2) The spectrum of a unitary element (a* = a=') is on the unit circle.

(3) The spectrum of a self-adjoint element (a = a*) consists of real numbers.
(4) The spectral radius of a normal element (aa* = a*a) is equal to its norm.

PROOF. Our first claim is that for any polynomial f € C[X], and more generally for
any rational function f € C(X) having poles outside o(a), we have:

o(f(a)) = f(o(a))

This indeed something well-known for the usual matrices. In the general case, assume
first that we have a polynomial, f € C[X]. If we pick an arbitrary number A\ € C, and
write f(X) = A=¢(X —r1)...(X —rg), we have then, as desired:

Ago(f(a)) = fla)-reA
<~ cla—ry)...(a—ry) €A}
= a—ry,...,a—1p €A
= r,...,1p ¢ 0(a)
— A& [f(o(a))

Assume now that we are in the general case, f € C(X). We pick A € C, we write
f = P/Q, and we consider the following polynomial:

F=P-)Q
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By using the above finding, for this polynomial F', we obtain, as desired:
Aeo(f(a) <= Fla)¢g A
<~ 0€o(F(a))
< 0€ F(o(a))
< dueco(a),F(p) =0
= € f(o(a))
Regarding now the assertions in the statement, these basically follow from this:

(1) This comes from the following formula, valid when ||a|| < 1:

=1l4+a+d>+...

l1—a

1 we have the following norm computations:

lall = v/llaa*]] = V1 =1
la™H] =la*[| = [lal| = 1

If we denote by D the unit disk, we obtain from this, by using (1):

(2) Assuming a* = a~

lla|| =1 = o(a) C D
jla™'||=1 = o(a')C D
On the other hand, by using the rational function f(z) = 27!, we have:
ola’yc D = o(a) c D!
Now by putting everything together we obtain, as desired:
olayc DND =T
(3) This follows by using (2), and the following rational function, with ¢ € R:

z -+l
fz) = z—1t

Indeed, for ¢t >> 0 the element f(a) is well-defined, and we have:
a+it\” _a—it (a4t -
a—it) a+it \a—it
Thus f(a) is a unitary, and by (2) its spectrum is contained in T. We conclude that

we have f(o(a)) = o(f(a)) C T, and so a(a) C f~1(T) = R, as desired.
(4) We have p(a) < ||a|| from (1). Conversely, given p > p(a), we have:

2" =
/ dz = E (/ z”_k_ldz) a¥ =a"!
|2|=p 2 — @ = \Jlzl=p
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By applying the norm and taking n-th roots we obtain:

p > lim [la"]|""
n—oo
In the case a = a* we have ||a™|| = ||a||™ for any exponent of the form n = 2%, and by
taking n-th roots we get p > ||a||. This gives the missing inequality, namely:
pla) = [all

*

In the general case aa* = a*a we have a™(a™)* = (aa*)", and we get:
p(a)? = plaa’)

Now since aa* is self-adjoint, we get p(aa*) = ||a||?, and we are done. O

With these preliminaries in hand, we can now formulate some theorems. The basic
facts about the C*-algebras, that we will need here, can be summarized as:

THEOREM 13.4. The C*-algebras have the following properties:

(1) The commutative ones are those of the form C(X), with X compact space.
(2) Any such algebra A embeds as A C B(H), for some Hilbert space H.
(3) In finite dimensions, these are the direct sums of matriz algebras.

Proor. All this is standard, the idea being as follows:

(1) Given a compact space X, the algebra C'(X) of continuous functions f : X — C
is indeed a C*-algebra, with norm and involution as follows:

£l =suplf @], f() = f(z)

Observe that this algebra is indeed commutative, because:

f(x)g(x) = g(x) f(x)

Conversely, if A is commutative, we can define X = Spec(A) to be the space of all
characters y : A — C, with the topology making continuous all the evaluation maps
ev, : X — x(a). We have then a morphism of algebras, as follows:

ev: A= CX) , a— ey,

Theorem 13.3 (3) shows that ev is a *-morphism, Theorem 13.3 (4) shows that ev is
isometric, and finally the Stone-Weierstrass theorem shows that ev is surjective.

(2) This is standard for A = C'(X), where we can pick a probability measure on X,
and set H = L?(X), and use the following embedding:

ACB(H) , f—=(9—f9)

In the general case, where A is no longer commutative, the proof is quite similar, by
emulating basic measure theory in the abstract C*-algebra setting.
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(3) Assuming that A is finite dimensional, we can first decompose its unit as follows,
with p; € A being central minimal projections:

L=pi4...+p

Each of the linear spaces A; = p;Ap; is then a non-unital x-subalgebra of A, and we
have a non-unital x-algebra sum decomposition, as follows:

A=A41F...® A

On the other hand, since each central projection p; was assumed minimal, we have
unital *-algebra isomorphisms as follows, with r; = rank(p;):

Thus, we obtain an isomorphism A ~ M, (C) & ... & M,, (C), as desired. O

All the above was of course quite brief, but full details on this can be found in any book
on functional analysis, as for instance Lax [62]. In what concerns us, we will be mainly
interested in Theorem 13.4 (1), called Gelfand theorem, which suggests formulating:

DEFINITION 13.5. Given a C*-algebra A, not necessarily commutative, we write
A=C(X)
and call the abstract object X a compact quantum space.

In other words, we define the category of the compact quantum spaces X to be the
category of the C*-algebras A, with the arrows reversed. Due to the Gelfand theorem, 13.4
(1) above, the category of the usual compact spaces embeds covariantly into the category
of the compact quantum spaces, and the image of this embedding consists precisely of
the compact quantum spaces X which are “classical”, in the sense that the corresponding
C*-algebra A = C'(X) is commutative. Thus, what we have done here is to extend the
category of the usual compact spaces, and this justifies Definition 13.5.

In practice now, the general compact quantum spaces X do not have points, but we
can perfectly study them via the associated algebras A = C(X), a bit in the same way as
we study a compact Lie group via its associated Lie algebra, or an algebraic manifold via
the ideal of polynomials vanishing on it, and so on. In short, nothing that much abstract
going on here, just another instance of the old idea “we will use algebras, no need for
points”, with the remark that for us, the use of points will be actually forbidden.

13b. Quantum groups

We will be interested in what follows in the case where the compact quantum space
X is a “compact quantum group”. The axioms for the corresponding C*-algebras, found
by Woronowicz in [99], are, in a soft form, as follows:
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DEFINITION 13.6. A Woronowicz algebra is a C*-algebra A, given with a unitary
matriz u € My(A) whose coefficients generate A, such that the formulae

Aluiy) = Z Uik & Uk
k

e(uij) = bi
S(uy) = uj;
define morphisms of C*-algebras A: A+ AR A, e : A—-C, S: A— AP,
The morphisms A, e, S are called comultiplication, counit and antipode. We say that
A is cocommutative when YA = A, where ¥(a ® b) = b ® a is the flip. We have the
following result, which justifies the terminology and axioms:
ProPoOSITION 13.7. The following are Woronowicz algebras:
(1) C(G), with G C Uy compact Lie group. Here the structural maps are:
Alp) = (g,h) = ¢(gh)
ep) = (1)
Slp) = g—=wlg™)
(2) C*(I"), with Fy — T finitely generated group. Here the structural maps are:

Alg) = g®g
elg) = 1
Slg) = g7

Moreover, we obtain in this way all the commutative/cocommutative algebras.

ProoOF. This is something very standard, the idea being as follows:

(1) Given G C Uy, we can set A = C(G), which is a Woronowicz algebra, together
with the matrix v = (u;;) formed by coordinates of G, given by:

ui(g) .. wn(9)
9= : :
uni(g) .. unn(9)

Conversely, if (A,u) is a commutative Woronowicz algebra, by using the Gelfand
theorem we can write A = C(X), with X being a certain compact space. The coordinates
u;; give then an embedding X C My(C), and since the matrix u = (u;;) is unitary we
actually obtain an embedding X C Uy, and finally by using the maps A, ¢,.S we conclude
that our compact subspace X C Uy is in fact a compact Lie group, as desired.

(2) Consider a finitely generated group Fy — I'. We can set A = C*(I'), which is
by definition the completion of the complex group algebra C[I'], with involution given by
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g* =g !, for any g € I, with respect to the biggest C*-norm, and we obtain a Woronowicz
algebra, together with the diagonal matrix formed by the generators of I':

g1 0
0 gn
Conversely, if (A, u) is a cocommutative Woronowicz algebra, the Peter-Weyl theory

of Woronowicz, to be explained below, shows that the irreducible corepresentations of A
are all 1-dimensional, and form a group I', and so we have A = C*(I"), as desired. Il

In relation with the above, we should mention that there are actually some analytic
subtleties here, coming from amenability, and so our quantum spaces and groups must be
divided by a certain equivalence relation, for everything to work fine. To be more precise,
in the context of Definition 13.6, we write (A,u) = (B,v) when there is a *-algebra
isomorphism as follows, mapping standard coordinates to standard coordinates:

< Uy >2< V5 >, Uiy — Vg5
In general now, the structural maps A, e, S have the following properties:

PROPOSITION 13.8. Let (A, u) be a Woronowicz algebra.
(1) A e satisfy the usual axioms for a comultiplication and a counit, namely:

(A®id)A = (id® A)A
(e@id)A = (id®e)A=1id
(2) S satisfies the antipode axiom, on the x-subalgebra generated by entries of u:
m(S ®id)A = m(id ® S)A =¢(.)1
(3) In addition, the square of the antipode is the identity, S* = id.

PrROOF. The two comultiplication axioms follow from:

(A@id)Alu;) = (id® A)A(uy) =Y i @ up @ w,
kl
As for the antipode formulae, the verification here is similar. O

Summarizing, the Woronowicz algebras appear to have nice properties. In view of
Proposition 13.7 and Proposition 13.8, we can formulate the following definition:

DEFINITION 13.9. Given a Woronowicz algebra A, we formally write
A=C(G)=C*I)

and call G compact quantum group, and I' discrete quantum group.
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When A is both commutative and cocommutative, G' is a compact abelian group, I'
is a discrete abelian group, and these groups are dual to each other, G = I',' = G. In
general, we still agree to write, but in a formal sense:

~

G= , T=G

With this in mind, let us call now corepresentation of A any unitary matrix v € M,,(A)
satisfying the same conditions as those satisfied by u, namely:

A(vyj) szk vk, e(vy) =05 , Slvy) =0}
These corepresentations can be thought of as corresponding representations of the
underlying compact quantum group G. Following Woronowicz [99], we have:

THEOREM 13.10. Any Woronowicz algebra has a unique Haar integration functional,

(A@@A:(M®A>A:LQ1

which can be constructed by starting with any faithful positive form ¢ € A*, and setting

/—,}520”2%0

where ¢ x 1) = (¢ @ Y)A. Moreover, for any corepresentation v € M, (C) ® A we have

(id@L)v:P

where P is the orthogonal projection onto Fix(v) = {£ € C"|v§ = &£}
Proor. Following [99], this can be done in 3 steps, as follows:

(1) Given ¢ € A*, our claim is that the following limit converges, for any a € A:

Aa—égﬁnzw

Indeed, by linearity we can assume that a is the coefficient of corepresentation, a =
(T ® id)v. But in this case, an elementary computation shows that we have the following
formula, where P, is the orthogonal projection onto the 1-eigenspace of (id ® ¢)v:

(id@/so)v:P(p

(2) Since v€ = ¢ implies [(id ® ¢)v]¢ = &, we have P, > P, where P is the orthogonal
projection onto the space Fiz(v) = { € C"|v€ = £}. The point now is that when ¢ € A*
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is faithful, by using a positivity trick, one can prove that we have P, = P. Thus our
linear form f(p is independent of ¢, and is given on coefficients a = (7 ® id)v by:

(¢d®[0)v:p

(3) With the above formula in hand, the left and right invariance of fG = fw is clear
on coefficients, and so in general, and this gives all the assertions. See [99]. O

Consider the dense x-subalgebra 4 C A generated by the coefficients of the funda-
mental corepresentation u, and endow it with the following scalar product:

<a,b >:/ab*
G

We have then the following result, also due to Woronowicz [99]:

THEOREM 13.11. We have the following Peter-Weyl type results:

(1) Any corepresentation decomposes as a sum of irreducible corepresentations.
(2) Each irreducible corepresentation appears inside a certain u®r.

(3) A= D, crrr(a) Maim(w)(C), the summands being pairwise orthogonal.

(4) The characters of irreducible corepresentations form an orthonormal system.

PRrOOF. All these results are from [99], the idea being as follows:

(1) Given v € M, (A), its intertwiner algebra End(v) = {T € M, (C)|Tv = vT} is a
finite dimensional C*-algebra, and so decomposes as End(v) = M,,(C) & ... ® M,, (C).
But this gives a decomposition of type v = v; + ... + v,, as desired.

(2) Consider indeed the Peter-Weyl corepresentations, u®* with k colored integer,
defined by u® = 1, u® = u, u® = @ and multiplicativity. The coefficients of these
corepresentations span the dense algebra A, and by using (1), this gives the result.

(3) Here the direct sum decomposition, which is technically a x-coalgebra isomorphism,
follows from (2). As for the second assertion, this follows from the fact that (id ® [,)v is
the orthogonal projection P, onto the space Fiz(v), for any corepresentation v.

(4) Let us define indeed the character of v € M,,(A) to be the matrix trace, x, = Tr(v).
Since this character is a coefficient of v, the orthogonality assertion follows from (3). As
for the norm 1 claim, this follows once again from (id ® [,)v = P, u

Observe that in the cocommutative case, we obtain from (4) that the irreducible
corepresentations must be all 1-dimensional, and so that we must have A = C*(I") for
some discrete group I', as mentioned in Proposition 13.7.
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13c. Quantum permutations

We will be interested here in the quantum permutation groups, and their relation with
the Hadamard matrices. The following key definition is due to Wang [92]:

DEFINITION 13.12. A magic unitary matrix is a square matrix over a C*-algebra,
u € MN(A)
whose entries are projections, summing up to 1 on each row and each column.

The basic examples of such matrices come from the usual permutation groups, G C Sy.
Indeed, given such subgroup, the following matrix is magic:

Uij = X (0 € G’J(j) = z)

The interest in these matrices comes from the following functional analytic description
of the usual symmetric group, from [92]:

PROPOSITION 13.13. Consider the symmetric group Sy .
(1) The standard coordinates v;; € C(Sn), coming from the embedding Sy C On
giwen by the permutation matrices, are given by v; = x(o|o(j) = 1).
(2) The matriz v = (v;;) is magic, in the sense that its entries are orthogonal pro-
jections, summing up to 1 on each row and each column.
(3) The algebra C(Sy) is isomorphic to the universal commutative C*-algebra gen-
erated by the entries of a N X N magic matrix.

PROOF. These results are all elementary, as follows:

(1) The canonical embedding Sy C Oy, coming from the standard permutation ma-
trices, is given by o(e;) = €,(;j). Thus, we have 0 = 3, €,(;);, so the standard coordinates
on Sy C Oy are given by v;;(0) = 0; 4(;). Thus, we must have, as claimed:

Vij = X (a‘a(j) = z)

(2) Any characteristic function x € {0,1} being a projection in the operator algebra
sense (x%2 = x* = x), we have indeed a matrix of projections. As for the sum 1 condition
on rows and columns, this is clear from the formula of the elements v;;.

(3) Consider the universal algebra in the statement, namely:
A=Clum <(wij>i,j:1 ..... N‘w = magic)

We have a quotient map A — C(Sy), given by w;; — v;;. On the other hand, by
using the Gelfand theorem we can write A = C(X), with X being a compact space, and
by using the coordinates w;; we have X C Op, and then X C Sy. Thus we have as well
a quotient map C'(Sn) — A given by v;; — w;;, and this gives (3). See Wang [92]. O
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We are led in this way to the following result:

THEOREM 13.14. The following is a Woronowicz algebra,
c(sy) =c" ((Uij)i,jzl,...,N

and the underlying compact quantum group Sy is called quantum permutation group.

U= magic)

PROOF. As a first remark, the algebra C'(Sy) is indeed well-defined, because the magic
condition forces ||u;;|| < 1, for any C*-norm. Our claim now is that we can define maps
A e, S as in Definition 13.6. Consider indeed the following matrix:

Uy = E Uik & Uk
k

As a first observation, we have U;; = Uj. In fact the entries Uj; are orthogonal
projections, because we have as well:

2
Ui = g Uik Uip @ UpjUpj = E Ui, @ up; = U
el %

In order to prove now that the matrix U = (U;;) is magic, it remains to verify that
the sums on the rows and columns are 1. For the rows, this can be checked as follows:

D Uiy=) un®uy =) ux®l=181
J jk k
For the columns the computation is similar, as follows:

ZUij:Zuik@)ukj:Zl@ukj:l@l
% ik k

Thus the matrix U = (U;;) is magic indeed, as claimed above, and so we can define a
comultiplication map, simply by setting:

A(ui) = Uy
By using a similar reasoning, and similar elementary computations, we can define as

well a counit map by e(u;;) = d;;, and an antipode by S(u;;) = uj;. Thus the Woronowicz
algebra axioms from Definition 13.6 are satisfied, and this finishes the proof. U

The terminology comes from the following result, also from Wang [92]:

PROPOSITION 13.15. The quantum group S¥ acts on the set X = {1,...,N}, the
corresponding coaction map ® : C(X) — C(X) ® C(S};) being given by:

CI)((SZ) = Z(S] ® Uji
J

In fact, S5, is the biggest compact quantum group acting on X, by leaving the counting
measure invariant, in the sense that (tr ® id)® = tr(.)1, where tr(5;) = +, Vi.
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PROOF. Our claim is that given a compact quantum group G, the formula ®(d;) =
> i d; ® uj;; defines a morphism of algebras, which is a coaction map, leaving the trace
invariant, precisely when the matrix u = (u;;) is a magic corepresentation of C(G).
Indeed, let us first determine when ® is multiplicative. We have:

D(6;)P(dr) = Z 0;0; ® ujiug, = Z 0 ® wjiuk
gl J

On the other hand, we have as well:

(6:05) = 6D (6;) = O 25 ® ;s

We conclude that the multiplicativity of ® is equlvalent to the following conditions:
UjiUje = 5ikuji . Vi, gk

Regarding now the unitality of ®, we have the following formula:

SDITED SOEIES SOEY o)
i ij j i
Thus @ is unital when the following conditions are satisfied:
Z Uj; = 1 y Vi

Finally, the fact that ® is a *-morphism translates into:
i Vi
Summing up, in order for ®(d;) = >, d; ® uy; to be a morphism of C*-algebras, the

elements u;; must be projections, summing up to 1 on each row of u. Regarding now the
preservation of the trace condition, observe that we have:

(t?" @ Zd Z Uyjj

Thus the trace is preserved precisely when the elements u;; sum up to 1 on each of
the columns of u. We conclude from this that ®(d;) = >, J; ® uy; is a morphism of C*-
algebras preserving the trace precisely when u is magic, and since the coaction conditions
on ® are equivalent to the fact that u must be a corepresentation, this finishes the proof
of our claim. But this claim proves all the assertions in the statement. U

Wij = Uy

As a quite surprising result now, also from Wang [92], we have:

THEOREM 13.16. We have an embedding Sy C S, given at the algebra level by:
Uij —> X (a‘a(j) = z)

This is an isomorphism at N < 3, but not at N > 4, where S5, is not classical, nor finite.
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PROOF. The fact that we have indeed an embedding as above is clear. Regarding now
the second assertion, we can prove this in four steps, as follows:

Case N = 2. The fact that S5 is indeed classical, and hence collapses to Sy, is trivial,
because the 2 x 2 magic matrices are as follows, with p being a projection:

-(2,'7)
I-p »p
Case N = 3. It is enough to check that uqy, uss commute. But this follows from:

Unitoe = UniUga(Uir + o + wg3)
U11U22U11 + U1 U22UL3
= unUgourr + Ui (1 — U1 — Ugs)uys
= Up1U22U11

Indeed, by applying the involution to this formula, we obtain from this that we have
UgoU1] = Up1lUgotyy as well, and so we get uq1uge = ugouyy, as desired.

Case N = 4. Consider the following matrix, with p, ¢ being projections:

P 1—p O 0
_|l=-p 0 0

U= 0 0 g 1—gq
0 0 1—gq q

This matrix is then magic, and if we choose p,q as for the algebra < p,q > to be
infinite dimensional, we conclude that C'(S}) is infinite dimensional as well.

Case N > 5. Here we can use the standard embedding S} C S}, obtained at the level
of the corresponding magic matrices in the following way:

u — u 0
0 In—4

Indeed, with this in hand, the fact that S is a non-classical, infinite compact quantum
group implies that Sj; with N > 5 has these two properties as well. See [92]. O

The above results are quite surprising, and you may wonder, okay with all this math-
ematics, but in practice, how to intuitively accept the fact that {1,2,3,4} has an infinity
of quantum permutations. Good point, and in answer, get to learn some quantum me-
chanics, say from Feynman [43] or Griffiths [45] or Weinberg [95]. You will learn many
interesting things from there, and above everything, become a modest person.



13D. PARTITIONS, EASINESS 313

13d. Partitions, easiness

In order to study the quantum permutation group Sj;, we use representation theory.
Things here are quite long and advanced, and for full details on what follows, you can
check my book [5]. We will need the following version of Tannakian duality:

THEOREM 13.17. The following operations are inverse to each other:

(1) The construction A — C, which associates to any Woronowicz algebra A the
tensor category formed by the intertwiner spaces Cyy = Hom(u®*, u®).

(2) The construction C'— A, which associates to a tensor category C' the Woronowicz
algebra A presented by the relations T € Hom(u®*, u®'), with T € Cy.

PROOF. This is something quite deep, going back to Woronowicz’s paper [100] in a
slightly different form, with the idea being as follows:

(1) We have indeed a construction A — C' as above, whose output is a tensor C*-
subcategory with duals of the tensor C*-category of Hilbert spaces.

(2) We have as well a construction C' — A as above, simply by dividing the free
x-algebra on N? variables by the relations in the statement.

Regarding now the bijection claim, some elementary algebra shows that C' = Cj4,
implies A = A¢,, and also that C' C C}, is automatic. Thus we are left with proving
Cy4. C C. But this latter inclusion can be proved indeed, by doing some algebra, and
using von Neumann’s bicommutant theorem, in finite dimensions. See [5]. O

We will need as well, following the classical work of Weyl, Brauer and many others,
the notion of “easiness”. Let us start with the following definition:

DEFINITION 13.18. Let P(k,l) be the set of partitions between an upper row of k
points, and a lower row of l points. A set D = ||, , D(k,l) with D(k,l) C P(k,l) is called
a category of partitions when it has the following properties:

(1) Stability under the horizontal concatenation, (w,0) — [no].
(2) Stability under the vertical concatenation, (mw,0) — [2].
(3) Stability under the upside-down turning, ™ — 7*.
(4) Each set P(k,k) contains the identity partition ||...||.
(5) The set P(0,2) contains the semicircle partition N.

As a basic example, we have the category of all partitions P itself. Other basic
examples include the category of pairings Ps, or the categories NC, NC5 of noncrossing
partitions, and pairings. There are many other examples, and we will be back to this.

The relation with the Tannakian categories and duality comes from:



314 13. QUANTUM GROUPS

PROPOSITION 13.19. Each 7 € P(k,l) produces a linear map Ty : (CN)®F — (CV)®!,

Tﬂ(ei1®"'®6ik): Zdw(l-l Z.}C>€j1®...®€jl

Juo-o

with the Kronecker type symbols 6, € {0,1} depending on whether the indices fit or not.
The assignement m — T}, s categorical, in the sense that we have
T @Ty =T , Tuly=NTTo | TF =T,

™

where c¢(m,0) are certain integers, coming from the erased components in the middle.

PROOF. The concatenation axiom follows from the following computation:

(T, @T,)(€;, ®...Q€, ey, ®...Rex,)

= E Eéﬁ(;i ;'p>6"(lll l)6j1®---®€jq®€zl®--~®€ls
oo Jg oo

j1~--jq l1...ls
J1--Jq l1..ls q s

= T[wa](eil & ... ®€ip ®6k1 &R ... ®€kr)
The composition axiom follows from the following computation:

Tng(eil ®...Q eip)

B iy [T
- Zé"(jl ].q> Z&r(kzl kr)em@...@ekr

jl---jq kl...k'r
Y Nees T
2] k L €k, €k,
ky..ky Lo i

= NC(”"’)T[g}(eil ®...®e¢,)
Finally, the involution axiom follows from the following computation:
Ti(ej, ®...®ej,)
= Z <Tr(e;; ®...Q¢€j,),6, D...Q0¢€, >¢€,Q...0e¢,

i1..ip

_ Zéfr(;i ;p>eil®...®eip

q

i1...0p
== Tﬂ-*<€j1 ®X...Q ejq)
Summarizing, our correspondence is indeed categorical. U

In relation with the quantum groups, we have the following notion:
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DEFINITION 13.20. A compact quantum matriz group G is called easy when

Hom(u®* u®") = span <T,r

Te D(k,l))

for any colored integers k,l, for certain sets of partitions D(k,l) C P(k,l), where

Tﬂ(ei1®"'®eik): Zéw(h Z.Ig)ejl@...@ejl

Juo-o

with the Kronecker type symbols 0, € {0,1} depending on whether the indices fit or not.

This is something very classical, coming from old results of Brauer, which state that
the groups Oy, Uy are easy, coming respectively from the categories P, Py of pairings,
and of matching pairings. We refer to [5] for the story, and details. In what follows we
will only need such Brauer theorems for Sy, S¥, the statements here being as follows:

THEOREM 13.21. We have the following results:

(1) Sy s easy, coming from the category of all partitions P.
(2) S¥ is easy, coming from the category of all noncrossing partitions NC.

Proor. This is something quite fundamental, with the proof, using the above Tan-
nakian results and subsequent easiness theory, being as follows:

(1) Sy. We know that this quantum group comes from the magic condition. In order
to interpret this magic condition, consider the fork partition:

Y e P(2,1)
The linear map associated to this fork partition Y is then given by:
Ty (e; ® ;) = djje;
Thus, in usual matrix notation, this linear map is given by:
Ty = (Oiji)i ik
Now given a corepresentation u, we have the following formula:

(Tyu®)ign = D (T )im (U )it = ijtiin

Im

On the other hand, we have as well the following formula:
<UTY>i,jk = Zuil(TY)l,jk = 5jkuij
!

We conclude that we have the following equivalence:

Ty € Hom(u®? u) < wjjug = 5w, Vi, j, k
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The condition on the right being equivalent to the magic condition, we obtain that
S5 is indeed easy, the corresponding category of partitions being, as desired:

D=<Y >= NC

(2) Sy. Here there is no need for new computations, because we have:

Sy =S4 N0y
At the categorical level means that Sy is easy, coming from:
< NC,\>=P
Alternatively, if you prefer, we can rewrite the above proof for Sy, by adding at each
step the basic crossing Y next to the fork partition Y. O

Let us discuss now the computation of the law of the main character. This computation
is the main problem regarding any compact quantum group, as shown by the following
result, which summarizes the various motivations for doing this computation:

THEOREM 13.22. Given a Woronowicz algebra (A, u), the law of the main character

N
X = Z (7
i=1

with respect to the Haar integration has the following properties:

(1) The moments of x are the numbers M, = dim(Fiz(u®¥)).

) My, counts as well the lenght p loops at 1, on the Cayley graph of A.

) law(x) is the Kesten measure of the assocmted discrete quantum group.
) When u ~ 4 the law of x is a usual measure, supported on [—N, N].

) The algebra A is amenable precisely when N € supp(law(Re(x)))-

) Any morphism f : (A,u) — (B,v) must increase the numbers Mj,.

) Such a morphism f is an isomorphism when law(x,) = law(x.).

(2
(3
(4
(5
(6
(7

Proor. All this is quite advanced, the idea being as follows:

(1) This comes from the Peter-Weyl type theory in [99], which tells us the number of
fixed points of v = u®* can be recovered by integrating the character y, = x*.

(2) This is something true, and well-known, for A = C*(T"), with ' =< ¢y, ..., g9n >
being a discrete group. In general, the proof is quite similar.

(3) This is actually the definition of the Kesten measure, in the case A = C*(I"), with
I'=<g,...,gn > being a discrete group. In general, this follows from (2).

(4) The equivalence u ~ u translates into x,, = x;, and this gives the first assertion.
As for the support claim, this follows from uvu* =1 = ||u|| < 1, for any i.

(5) This is the Kesten amenability criterion, which can be established as in the classical
case, A = C*(I"), with I =< ¢y, ..., gn > being a discrete group.
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(6) This is something elementary, which follows from (1) above, and from the fact that
the morphisms of Woronowicz algebras increase the spaces of fixed points.

(7) This follows by using (6), and the Peter-Weyl type theory from [99], the idea being
that if f is not injective, then it must strictly increase one of the spaces Fiz(u®*). U

In the case of the symmetric group Sy, the character result is as follows:
THEOREM 13.23. For the symmetric group Sy the main character counts fized points,
(o) =#{iefl... ,N}‘a(i) —i}
and its law becomes Poisson (1), in the N — oo limit.

PRrooF. This is something very classical, which can be done in 3 steps, as follows:

(1) The trace of the permutation matrices ¢ € Sy C O being the number of 1 entries,
which correspond to fixed points, we have:

Tr(o) = # {z eql,... ,N}‘a(z’) - z}

If we denote by F; C Sy the set of permutations satisfying o(i) = ¢, the number of
permutations ¢ € Sy having no fixed point at all, called derangements, is:

Fy = |Sy|= ) _IF[+> |FENF|—...... + (=D N...NFy|
i i<j
N N
= N!—N-(N—l)!+(2>(N—2)!— ...... +(—1)N(N)1!
N! N! NI N!
= Nl — — 4 ———+...... .
TR T R
(2) Thus, when dividing by N!, and letting N — oo, we obtain:
1
P(x=0)~-
(x=0) =7
(3) In fact, the same method gives the following formula, valid for any k € N:
1
Plx=Fk) ~ —
o=k =75
But this shows that y becomes Poisson (1) with N — oo, as claimed. O

Summarizing, we have here some interesting results regarding the classical permutation
group Sy. In what follows we will present some similar results regarding the quantum
permutation group Sy, and we will discuss the relation between the classical results and
the free results, which will complement the easiness theory developed above. In order to
include as well S}, in our discussion, we will need the following result, with * being the
classical convolution, and H being Voiculescu’s free convolution operation [90]:
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THEOREM 13.24. The following Poisson type limits converge, for any t > 0,

n—00 n n
1 1 Hn
Ty = lim ((1 — —> (5(] + —515)
n—00 n n

the limiting measures being the Poisson law py, and the Marchenko-Pastur law m,

1ty
Pr=at 2.7
k=0
4t — (z —1—1)?
ﬂt:max(l—t,0)50+\/ (= ) dx

2rx
whose moments are given by the following formulae:

M, (p,) = Z i My(m) = Z #lml
weP (k) TeNC(k)

The Marchenko-Pastur measure m; is also called free Poisson law.

ProoF. This is something quite advanced, related to probability theory, free proba-

bility theory, and random matrices, the idea being as follows:

(1) The first step is that of finding suitable functional transforms, which linearize the
convolution operations in the statement. In the classical case this is the logarithm of the

Fourier transform log I, and in the free case this is Voiculescu’s R-transform.

(2) With these tools in hand, the above limiting theorems can be proved in a standard
way, a bit as when proving the Central Limit Theorem. The computations give the
moment formulae in the statement, and the density computations are standard as well.

(3) Finally, in order for the discussion to be complete, what still remains to be ex-
plained is the precise nature of the “liberation” operation p; — 7, as well as the random
matrix occurrence of m;. This is more technical, and we refer here to [22], [63], [90].

Getting back now to quantum permutations, the results here are as follows:

THEOREM 13.25. The law of the main character, given by
X = Z WUij

for SN/S]J(, becomes py /w1 with N — oo. As for the truncated character
[tN]

Xt = Z Ug;
i=1

for S /S%, with t € (0,1], this becomes p;/m; with N — o0o.
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Proor. This is again something quite technical, the idea being as follows:

(1) In the classical case this is well-known, and follows by using the inclusion-exclusion
principle, and then letting N — oo, as in the proof of Theorem 13.23, at ¢t = 1.

(2) In the free case there is no such simple argument, and we must use what we know
about S, namely its easiness property. We know from easiness that we have:

Fiz(u®*) = span(NC(k))

On the other hand, a direct computation shows that the partitions in P(k), and in
particular those in NC(k), implemented as linear maps via the operation 7 — T} from
Proposition 13.19, become linearly independent with N > k. Thus, we have:

/sjg ' = dim (Fiz(u®))

= dim <sp0m (T,T
INC(F)]

_ Ejlw

TeNC(k

wéNC%D)

12

In the general case now, where our parameter is an arbitrary number ¢t € (0, 1], the
above computation does not apply, but we can still get away with Peter-Weyl theory.
Indeed, we know from Theorem 13.10 above how to compute the Haar integration of Sy,
out of the knowledge of the fixed point spaces Fiz(u®*), and in practice, by using easiness,
this leads to the following formula, called Weingarten integration formula:

/S+ Uig Uiy = Y 0x(0)0,(j)Win(, 0)

N m,0eNC (k)

Here the § symbols are Kronecker type symbols, checking whether the indices fit or not
with the partitions, and Wiy = Gy, with Gyn(7,0) = NI™l where |.| is the number
of blocks. Now by using this formula for computing the moments of x;, we obtain:

[LN]  [tN]
k
/+ Xt = Z Z /u1111 oo Wiy
SN i1=1 ip=1
[tN
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The point now is that with N — oo the Gram matrix Gy, and so the Weingarten
matrix Wy too, becomes asymptotically diagonal. We therefore obtain:

kE ||
X: =2 t
/SM 3

TeNC(k)
Thus, we are led to the conclusion in the statement. For details, see [5]. 4

As a conclusion to all this, the usual symmetric group Sy has a free analogue Sy,
which is infinite at N > 4. The best way to understand the liberation operation Sy — S]J(f
is via Brauer theorems and easiness. An even better way, which is more advanced, is via
probability theory, for the asymptotic law of the main character. All this might seem
quite heavy, but hey, we are probably into some kind of quantum mechanics here.

13e. Exercises

There has been a lot of theory in this chapter, and as a best exercise, we can only
recommend spending some time with functional analysis, operator theory, operator alge-
bras, Hopf algebras, quantum groups, and of course quantum permutation groups. Here
is however an exercise, which would certainly help in relation with all this:

EXERCISE 13.26. Find an alternative, more conceptual proof for the equality
S =53
by considering the following morphism, called universal coaction map,

O C 5 CRC(S) . e— Y e ®uy
J

then by applying the Fourier transform over the group Zs on the C® part, and then ob-
serving that the coefficients of u, in Fourier transform, must clearly commute.

This might seem a bit twisted, but the exercise hides many conceptual things, to be
discovered when working hard for solving it, and once all this done, the whole thing is
guaranteed to look and feel quite conceptual. In addition, there is a nice relation here
with the Hadamard matrices, and more specifically with the Fourier matrix F3.
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Hadamard models

14a. The correspondence

We discuss here the construction of the quantum permutation group G C Sy associ-
ated to a complex Hadamard matrix H € My (C). Although the construction H — G is
something very simple, by modern standards, there is a long story with it, as follows:

(1) Everything goes back to an 1983 paper by Popa [74], who made the key remark
that the pairs of maximal abelian subalgebras (MASA) in the simplest von Neumann
algebra, namely the matrix algebra My (C), are up to conjugation the algebra of diagonal
matrices A C My(C) and its conjugate HAH* by an Hadamard matrix H € My(C).

(2) This remark of Popa suggests spending some time in understanding the complex
Hadamard matrices H, and among the people involved was notably Jones [55], [56], with
the far more refined statement, building on Popa’s remark, that associated to H is some
sort of abstract “spin model”, whose partition function must be computed.

(3) The Jones finding can be further refined by using quantum groups, somehow in
the spirit of the Yang-Baxter equation, with the result that, as announced above, there is
a construction H — G, with the quantum group G describing the symmetries of the spin
model, and with the representation theory of G' computing the partition function.

(4) These latter things go back to work of mine from the late 90s, but took some time
to be axiomatized, mainly due to various hesitations in the choice of the formalism, and
including a recurrent mistake at N = 4 too. All this axiomatization work was done in the
00s, and with several other people, like Bichon, Nicoara, Schlenker involved too.

(5) So, this was for the story, and as a conclusion, we have nowadays a bright, simple
construction of type H — G, that we will explain below, and then all sorts of other more
technical things that can be explained afterwards, in relation with the work of Jones,
Popa and others, and that we will briefly explain too, in what follows.

Getting started now, as a first observation, the complex Hadamard matrices are related
to the quantum permutation groups, via the following simple fact:

321
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ProrosITION 14.1. If H € My (C) is Hadamard, the rank one projections

H;
Py = Proj (F)
J

where Hy, ..., Hy € TV are the rows of H, form a magic unitary.

Proor. This is clear, the verification for the rows being as follows:

H; H; Hy  Hpy
<Fj7 Fl<:> - Hy H;
o Hu
H
= Nij
As for the verification for the columns, this is similar, as follows:
H; Hp\ Hy Hj
<E FJ> - Hy Hy
B ; Hy
= Ny
Thus, we have indeed a magic unitary, as claimed. Il

The above result suggests the following definition:

DEFINITION 14.2. Associated to H € My(C) is the representation

m:C(SY) = My(C) w;; — Proj <%>

J
where Hy,...,Hy € TN are the rows of H.

The representation 7 constructed above is a “matrix model” for the algebra C'(S}),
in the sense that the standard generators u;; € C(S};), and more generally any element
a € C(Sy), gets modelled in this way by an explicit matrix 7(a) € My(C). And the
point now is that, given such a model, we have the following notions:

DEFINITION 14.3. Let G be a compact quantum group, and let w: C(G) — My(C) be
a matriz model for the associated Woronowicz algebra.

(1) The Hopf image of m is the smallest quotient Woronowicz algebra C(G) — C(H)
producing a factorization of type m: C(G) — C(H) — My (C).

(2) When the inclusion H C G is an isomorphism, i.e. when there is no non-trivial
factorization as above, we say that w is inner faithful.
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As a first observation, in the case where the model is faithful, in the sense that we
have an inclusion 7 : C(G) C My(C), the Hopf image is the algebra C(G) itself, and the
model is inner faithful as well. However, this situation will not appear often in practice,
because the existence of an embedding C(G) C My (C) forces the algebra C(G) to be
finite dimensional, and so G to be a finite quantum group, which is something that we
cannot expect, in general. At the level of non-trivial examples now, we have:

(1) In the case where G = Tisa group dual, the model is as follows:
m:C(G)=C*(T) = My(C)

Thus, this model must come from a unitary group representation p : I' — Uy, and
the minimal factorization of 7 is then the one obtained by taking the image:

p:F—)ACUN

Also, the model 7 is inner faithful when I' C Uy. This is the main example for
Definition 14.3, which provides intuition, and justifies the terminology as well.

(2) Dually, in the case where G is a classical compact group, we have a standard con-
struction of a matrix model for C'(G), obtained by taking an arbitrary family of elements
g1,---,9n € G, and then constructing the following representation:

f(g1)
7:C(G)— My(C) , f—

fgn)

The minimal factorization of 7 is then via the algebra C'(H), with:

H=<gq,...,gn>CG

Also, 7 is inner faithful precisely when G = H, and so when:

G=<g1,...,9N >

This is the second main example for the construction in Definition 14.3, which provides
some further intuition, and once again justifies the terminology as well.

In general, the existence and uniqueness of the Hopf image follow by dividing C'(G)
by a suitable ideal. We refer to [5], [7] for more details regarding this construction. In
relation now with the complex Hadamard matrices, we can simply combine Definition
14.2 and Definition 14.3, and we are led in this way into the following notion:
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DEFINITION 14.4. To any Hadamard matric H € My(C) we associate the quantum
permutation group G C S} given by the following Hopf image factorization,

C(Sy) - My(C)
C(@)
where w(u;;) = Proj(H;/H;), with Hy,...,Hy € TV being the rows of H.

This was for the general theory. Our claim now is that the construction H — G is
something really useful, with G' encoding the combinatorics of H, a bit in the same way
as Zy encodes the combinatorics of Fly. There are several results supporting this, and we
will discuss this gradually, in what follows. As a first such result, we have:

THEOREM 14.5. The construction H — G has the following properties:
(1) For H = Fx we obtain the group G = Zy, acting on itself.
(2) More generally, for H = Fg we obtain the group G itself, acting on itself.
(3) For a tensor product H = H' ® H" we obtain a product, G = G' x G".

Proor. All this is standard, and elementary, as follows:

(1) The rows of the Fourier matrix H = Fy are given by H; = p’, where p =

(1,w,w?, ..., wN™1), with w = €™V, Thus, we have the following formula:
H; i
= =

It follows that the corresponding rank 1 projections P;; = Proj(H;/H;) form a cir-
culant matrix, all whose entries commute. Since the entries commute, the corresponding
quantum group must satisfy G C Sy. Now by taking into account the circulant property
of P = (P,;) as well, we are led to the conclusion that we have G = Zy.

(2) In the general case now, where H = Fg, with G being an arbitrary finite abelian
group, the result can be proved either by extending the above proof, of by decomposing
G =7Zn, X ... X Zy, and using (3) below, whose proof is independent from (1,2).

(3) Assume that we have a tensor product H = H' @ H”, and let G,G’,G” be the
associated quantum permutation groups. We have then a diagram as follows:

C(S{) ® C(Syn) —= C(G") ® C(G") — My/(C) @ My»(C)

C(Sy) (@) My(C)
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Here all the maps are the canonical ones, with those on the left and on the right
coming from N = N'N”. At the level of standard generators, the diagram is as follows:

/ n / " / /!
Uy & Ugy Wi; @ Wey Pij ® Py,

Uiq,jb Wia, jb Piq jb

Now observe that this diagram commutes. We conclude that the representation asso-
ciated to H factorizes indeed through C(G') ® C'(G”), and this gives the result. O

Generally speaking, going beyond Theorem 14.5 is a quite difficult question. There
are several computations available here, for the most regarding the deformations of the
Fourier matrices, and we will be back to this later, in chapter 16 below. At a more
abstract level now, one interesting question is that of abstractly characterizing the magic
matrices coming from the complex Hadamard matrices, and we have here:

PROPOSITION 14.6. Given an Hadamard matric H € My(C), the vectors

on which the magic unitary entries P;; project, have the following properties:

(1) &; = & is the all-one vector.
(2) £Z]€jk - gik) fOT any iaj? k.
(3) éijgkl - gilékji fOT any Z')ja k? L.

PROOF. All these assertions are trivial, by using the formula &;; = H;/H;. O

Let us call now magic basis of a given Hilbert space H any square array of vectors
¢ € My(H), all whose rows and columns are orthogonal bases of H. With this convention,
the above observations lead to the following result, at the magic basis level:

THEOREM 14.7. The magic bases £ € MN(ngl) coming from the complex Hadamard
matrices are those having the following properties:

(1) We have &; € TV, after a suitable rescaling.
(2) The conditions in Proposition 14.6 are satisfied.

PROOF. By using the multiplicativity conditions (1,2,3) in Proposition 14.6, we con-
clude that, up to a rescaling, we must have §;; = &;/&;, where &, ..., &y is the first row
of the magic basis. Together with our assumption &;; € TV, this gives the result. U
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14b. General theory

Let us keep discussing what happens at the general level. We will need the following
result, valid in the general context of the Hopf image construction:

THEOREM 14.8. Given a matriz model 7 : C(G) — My(C), the fundamental corepre-
sentation v of its Hopf image is subject to the Tannakian conditions
Hom(v®* v®) = Hom(U®* U®")
where U;; = m(u;;), and where the spaces on the right are taken in a formal sense.

ProoF. This is something which follows directly from the definition of the Hopf image,
without computations needed, the idea being as follows:

(1) Since the morphisms increase the intertwining spaces, when defined either in a
representation theory sense, or just formally, we have inclusions as follows:

Hom(u®* u®) ¢ Hom(U®*, U®")

More generally, we have such inclusions when replacing (G, u) with any pair producing
a factorization of 7. Thus, by Tannakian duality [100], the Hopf image must be given by
the fact that the intertwining spaces must be the biggest, subject to these inclusions.

(2) On the other hand, since u is biunitary, so is U, and it follows that the spaces on
the right form a Tannakian category. Thus, we have a quantum group (H,v) given by:

Hom(v®* v®) = Hom(U®* U®")
By the above discussion, C'(H) follows to be the Hopf image of 7, as claimed. O

With the above result in hand, we can now compute the Tannakian category of the
Hopf image, in the context of our Hadamard matrix construction. We are led in this way
to the following technical statement, going back to Jones [56] in an equivalent form, and
which reminds a bit the transfer matrices in statistical mechanics:

THEOREM 14.9. The Tannakian category of the quantum group G C S associated to
a complex Hadamard matric H € My(C) is given by

T € Hom(u®" u®) <= T°G*? = G'?1°
where the objects on the right are constructed as follows:
(1) T°=id T ® id.
(2) Gy = > Hig Hj Hop Hoy,.
(3) Gfl...z‘k,jl...jk = GZ’;Z::E L GEL

PRrROOF. With the notations in Theorem 14.8, we have the following formula:

Hom/(u®*, u®) = Hom(U®*, U®")
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Here, according to our conventions, the vector space on the right consists by definition
of the complex N! x N* matrices T, satisfying the following relation:

TU®" = U®'T
If we denote this equality by L = R, the left term L is given by:

Ly = (TU®M),

= > Taly

a
= E TiaUa1J1 s Uakjk
a

As for the right term R, this is given by the following formula:
Ry = (U®'T)y
= ) Uyl

b
- E Uilbl e UilblTbj
b

Consider now the vectors &;; = H;/H;. Since these vectors span the ambient Hilbert
space, the equality L = R is equivalent to the following equality:

< Lz‘jqu,frs >=< Rijgpqagrs >

We use now the following well-known formula, expressing a product of rank one pro-
jections Py, ..., P in terms of the corresponding image vectors &y, ..., &:

<P ...Pxy>=<2,& >< & &1 > < &,6 >< &,y >

This gives the following formula for L:

< Lijgpm frs > = Z Ea < Pa1j1 s Pakjkgpqa grs >
a
== ZTia < quagakjk > ... < £a1j17£rs >
a
pag — agag—1 azai — air
_ k+2
- Z Tmep,qu
a

= (T°G"*)ripsjq

— E TmGthk GPkik=1 (201 (s
a
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As for the right term R, this is given by:

< Rijgpqagrs > = Z < P’ilbl cee Pilblépqyérs > Tbj
= Z < &pgs Gty > -+ < &irys &rs > Ty
b

Py Tyl —-1 2211 17

_ E: 142 ,
- Gm’p,squbJ

b
- (GZHTO)MP,SJ@

— Z qul Gblbl 1 ) szbl GblsT
b

Thus, we obtain the formula in the statement. See [8]. O

Let us discuss now the computation of the Haar functional for the quantum per-
mutation group G C S}, associated to a complex Hadamard matrix H € My(C). In
the general random matrix model context, we have the following formula for the Haar
integration functional of the Hopf image, coming from the work of Wang in [93]:

THEOREM 14.10. Given an inner faithful model © : C(G) — My (C(T)), we have

/ Jim - Z/

with the truncated integrals on the right being given by the formula

| =teomr

where ¢ =tr ® fT 18 the random matrix trace on the target algebra.

PROOF. As a first observation, there is an obvious similarity here with the Woronowicz
construction of the Haar measure, explained in chapter 13. In fact, the above result holds
for any model 7 : C(G) — B, with ¢ € B* being a faithful trace, and with this picture in
hand, the Woronowicz construction corresponds to the case m = id, and the result itself
is therefore a generalization of Woronowicz’s existence result for the Haar measure. In
order to prove now the result, we can proceed as in chapter 13. If we denote by |[ é the
limit in the statement, we must prove that this limit converges, and that we have:

Iy
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It is enough to check this on the coefficients of corepresentations, and if we let v = u®*

be one of the Peter-Weyl corepresentations, we must prove that we have:

(iae [ )o=(iae [ )o

We know from chapter 1 that the matrix on the right is the orthogonal projection onto
Fiz(v). Regarding now the matrix on the left, this is the orthogonal projection onto the
1-eigenspace of (id ® pm)v. Now observe that, if we set V;; = m(v;;), we have:

(id @ pm)v = (id @ p)V

Thus, as in chapter 13, we conclude that the 1-eigenspace that we are interested in
equals Fiz(V'). But, according to Theorem 14.8, we have:

Fix(V) = Fiz(v)
Thus, we have proved that we have fé = fG, as desired. O

In practice now, we are led to the computation of the truncated integrals f g, appearing
in the above result, and the formula of these truncated integrals is as follows:

PROPOSITION 14.11. The truncated integrals in Theorem 14.10, namely

| =tomr

are given by the following formula, in the orthogonal case, where u = u,

r
_ T
/ ua1b1 e uapbp - (Tp)al,..ap,bl..,bp
G

with the matriz on the right being given by the formula

(Ty)iiipijrdy = (tr ® /T) (Uisgy - Usy,)

where U;; = m(u;;) are the images of the standard coordinates in the model.

Proor. This is something straightforward, which comes from the definition of the
truncated integrals. Indeed, we have the following computation:

(s
/ Uarby - - Uayp, = (©OT) " (Uasby - - - Uayp,)

G
= (pom)® A (ugyp, .. Uayp,)
= (T;>a1...ap,b1...bp

In addition to this, let us mention as well that in the general compact quantum group
case, where the condition © = @ does not necessarily hold, an analogue of the above result
holds, by adding exponents e, ..., e, € {1,*} everywhere. See [7]. O
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Regarding now the main character, the result here is as follows:

THEOREM 14.12. In the context of Theorem 14.10, let pu" be the law of the main
character x = Tr(u) with respect to the truncated integration:

| =teom

(1) The law of the main character is given by the following formula:
1
p=lim i
(2) The moments of the truncated measure u" are the following numbers:
c, =Tr(T},)
PROOF. These results are both elementary, the proof being as follows:
(1) This follows from the general limiting formula in Theorem 14.10.

(2) This follows from the formula in Proposition 14.11, by summing the integrals
computed there over pairs of equal indices, a; = b;. O

In connection with the Hadamard matrices, we can use the above technology in order
to compute the law of the main character, and also discuss the behavior of the construction
H — G with respect to the various operations on the Hadamard matrices, such as the
transposition H — H'. Following [7], we have the following result, at the general level:

THEOREM 14.13. Consider an inner faithful model, as follows:
7:C(G) = My(C) , uj — Uy
(1) We set (Uy,)ij = (Uij)i, and we define a model as follows:
p:CUYN) = My(C) v — Uy
(2) We perform the Hopf image construction, as to get a model as follows:
p:C(G") — My(C)

The operation A — A’ is then a duality, in the sense that we have A” = A, and in the
Hadamard matriz case, this duality comes from the operation H — H.

PRrooF. This is something quite technical, the idea being as follows:

(1) First, regarding the statement, the quantum group Uy is Wang’s quantum unitary
group, whose standard coordinates are subject to the condition v* = v, u’ = !

(2) Observe that U’ is given by U’ = XU, where ¥ is the flip. Thus this matrix is
indeed biunitary, and produces a representation p as above.
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(3) In what regards now the proof, the fact that A — A’ is a duality is clear, and the
Hadamard matrix assertion can be proved via algebraic methods. See [7]. O

We denote by D the dilation operation for probability measures, or for general *-
distributions, given by the formula D, (law(X)) = law(rX). Following [7], we have:

THEOREM 14.14. Consider the rescaled measure 1" = Dy /n(1").
(1) The moments ~y, = ¢, /NP of n" satisfy the following formula:
%(G) =7(C)
(2) 0" has the same moments as the following matrix:
=T,(G)
(3) In the orthogonal case, where u = u, we have:
= law(T))
Proor. All the results follow from Theorem 14.12, as follows:

(1) We have the following computation:

p(A) = Z(Tp)i}...z’;ﬁ...i; ------ (Tp>i{...i£,i%...i},
= Z tr(Uspz . .. Uz};i%) ...... tr(Usrit Ulri;)
= Z Z Ditig - st - Wiga s -+ Uiy g

In terms of the matrix (Ukl)ij = (Uij )k, then by permuting the terms in the product
on the right, and ﬁnally with the changes % <+ ¢, j2 <+ j&, we obtain:

C;(A) - NT Z Z Ull 1 i UJ/;J%)ZII?%% """ (U;fjg)zil% <UJ/pJ1) ipip

= NrZZ(U]’-U;)@@---(Uj‘;j;)i;i} ------ Uitz - - Wl iy

= NZZ ity -+ Unga)igat - Uity - Upja izaz

On the other hand, if we use again the above formula of ¢ (A), but this time for the
matrix U’, and with the changes r <> p and i <> j, we obtain:

1
~ Np Z Z(Ua{%ﬁ)iiié o Uiy - (U;fj%)ifié’ e (Ug,?j,l)i’ﬁi{’
i
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Now by comparing this with the previous formula, we obtain:
N'c)(A) = NPP(A)
Thus we have the following equalities, which give the result:
A (A

Ne N7
(2) By using (1) and the formula in Theorem 14.12, we obtain:
GA) _e(A) _ Tr((T))
NP N7 N7
But this gives the equality of moments in the statement.

= tr((T7)")

(3) This follows from the moment equality in (2), and from the standard fact that for
self-adjoint variables, the moments uniquely determine the distribution. O

14c. Von Neumann algebras

Let us discuss now some applications of the construction H — G, to questions from
mathematical physics. We will need some basic von Neumann algebra theory, coming as
a complement to the basic C*-algebra theory from chapter 13, as follows:

THEOREM 14.15. The von Neumann algebras, which are the x-algebras of operators
AC B(H)
closed under the weak operator topology, making each T — Tx continuous, are as follows:

(1) They are exactly the x-algebras of operators A C B(H) which are equal to their
bicommutant, A = A”.

(2) In the commutative case, these are the algebras A = L*>°(X), with X measured
space, represented on H = L*(X), up to a multiplicity.

(3) If we write the center as Z(A) = L>(X), then we have a decomposition of type
A= fX A, dx, with the fibers A, having trivial center, Z(A,) = C.

(4) The factors, Z(A) = C, can be fully classified in terms of 11y factors, which are
those satisfying dim A = oo, and having a faithful trace tr : A — C.

(5) TheIl; factors enjoy the “continuous dimension geometry” property, in the sense
that the traces of their projections can take any values in [0, 1].

(6) Among the 11y factors, the most important one is the Murray-von Neumann hy-
perfinite factor R, obtained as an inductive limit of matriz algebras.

ProOF. This is something quite heavy, the idea being as follows:

(1) This is von Neumann’s bicommutant theorem, which is well-known in finite di-
mensions, and whose proof in general is not that complicated, either.

(2) Tt is clear, via basic measure theory, that L>°(X) is indeed a von Neumann algebra
on H = L*(X). The converse can be proved as well, by using spectral theory.
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(3) This is von Neumann’s reduction theory main result, whose statement is already
quite hard to understand, and whose proof uses advanced functional analysis.

(4) This is something heavy, due to Murray-von Neumann and Connes, the idea being
that the other factors can be basically obtained via crossed product constructions.

(5) This is a gem of functional analysis, with the rational traces being relatively easy
to obtain, and with the irrational ones coming from limiting arguments.

(6) Once again, heavy results, by Murray-von Neumann and Connes, the idea being
that any finite dimensional construction always leads to the same factor, called R. O

In relation now with our questions, variations of von Neumann’s reduction theory idea,
basically using the abelian subalgebra Z(A) C A, include the use of maximal abelian
subalgebras B C A, called MASA. In the finite von Neumann algebra case, where we
have a trace, the use of orthogonal MASA is a standard method as well, and we have:

DEFINITION 14.16. A pair of orthogonal MASA inside a von Neumann algebra A with
a trace, tr : A — C, is a pair of maximal abelian subalgebras

B,CCA
which are orthogonal with respect to the trace, in the sense that we have
(BeCl) L (CsecCl)
with the scalar product being by definition given by < b, ¢ >= tr(bc*).

Observe that, by taking into account the multiples of the identity, the orthogonality
condition appearing above reformulates as follows:

tr(bc) = tr(b)tr(c)

The above notion is potentially useful in the infinite dimensional context, in relation
with various structure and classification problems for the II; factors. However, as a toy
example, we can try and see what happens for the simplest factor that we know, namely
the matrix algebra My (C), with its usual trace. In this context, we have the following
surprising observation of Popa [74], making the link with the Hadamard matrices:

THEOREM 14.17. Up to a conjugation by a unitary, the pairs of orthogonal MASA in
the simplest factor, namely the matriz algebra My(C), are as follows,

A=A |, B=HAH"
with A C My (C) being the diagonal matrices, and with H € My(C) being Hadamard.

PrOOF. Any MASA in My(C) being conjugated to the diagonal algebra A, we can
assume, up to conjugation by a unitary, that we have, for a certain U € Uy:

A=A , B=UAU*
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Now observe that given two diagonal matrices D, E € A, we have:

* 1 *
tr(D-UEU") = ;(DUEU )i
1 _
= ¥ > DulyEyUs
]
1
= N %: D Ej5|U|?
Thus, the orthogonality condition A | B reformulates as follows:
1 1
N Z DiiEjj|Uij’2 ~ N2 Z D;;Ej;
1) )

But this tells us precisely that the entries |U;;| must have the same absolute value:

1
Uyl = —
U] VN
Thus the rescaled matrix H = v/ NU must be Hadamard, as desired. U

Along the same lines, but at a more advanced level, we have the following result:

THEOREM 14.18. Given a complex Hadamard matriz H € My(C), the diagram formed
by the associated pair of orthogonal MASA, namely

A My(C)
C HAH*

s a commuting square in the sense of subfactor theory, in the sense that the expectations
onto A, HAH* commute, and their product is the expectation onto C.

PRroOOF. It follows from definitions that the expectation Ean : My(C) — A is the
operation which consists in keeping the diagonal, and erasing the rest:

M — Ma
Consider now the other expectation, namely:
Eyapg-: My(C) - HAH®
It is better to identify this with the following expectation, with U = H/v/N:
Eyavs : Mn(C) — UAU®
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This latter expectation must be given by a formula of type M — UXAU*, with X
satisfying the following condition:

<M, UDU* >=< UXAU*,UDU* > , VDeA
The scalar products being given by < a,b >= tr(ab*), this condition reads:
tr(MUD*U*) =tr(XaD*) , VDeA
Thus X = U*MU, and the formulae of our two expectations are as follows:
EA(M) = Mx
Eyav«(M) = UU*MU)AU*
With these formulae in hand, we have the following computation:
(EaEuav-M)i; = 05(UUMU)AU")i;
= 0 Z U (U*MU) Uy
k
= 0 l-(U*]WU)M€
—~ N
3;tr(UMU)
= J;tr(M)
= (EcM);
As for the other composition, the computation here is similar, as follows:
(Bvav-EaM)i; = (U(UMaAU)aU")y;
= Z Use(U*MAU )i Uji,
k

= ZUikUllelUlkUjk
Kl

1 _
= N > Ui MuUs
kl
= 51]75T(M)
= (EcM);
Thus, we have indeed a commuting square, as claimed. O

As a conclusion, all this leads us into commuting squares and subfactor theory. So,
let us explain now the basic theory here. As a first object, which will be central in what
follows, we have the Temperley-Lieb algebra [87], constructed as follows:
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DEFINITION 14.19. The Temperley-Lieb algebra of index N € [1,00) is defined as
TLn(k) = span(NCy(k, k))
with product given by vertical concatenation, with the rule
O=N
for the closed circles that might appear when concatenating.

In other words, the algebra T'Ly(k), depending on parameters k € N and N € [1,00),
is the formal linear span of the noncrossing pairings m € NCs(k, k). The product operation
is obtained by linearity, for the pairings which span T'Ly (k) this being the usual vertical
concatenation, with the conventions that things go “from top to bottom”, and that each
circle that might appear when concatenating is replaced by a scalar factor, equal to N.
Observe that there is a connection here with S}, and more specifically with the category
of noncrossing partitions NC producing Sj;, due to the following fact:

PRroPOSITION 14.20. We have bijections
NC(k) ~ NCy(2k) ~ NCy(k, k)

constructed by fattening/shrinking and rotating/flattening, as follows:

(1) The application NC(k) — NC5(2k) is the “fattening” one, obtained by doubling
all the legs, and doubling all the strings as well.

(2) Its inverse NCy(2k) — NC(k) is the “shrinking” application, obtained by col-
lapsing pairs of consecutive neighbors.

(3) The bijection NCo(2k) ~ NCs(k,k) is obtained by rotating and flattening the
noncrossing pairings, in the obvious way.

ProOF. The fact that the two operations in (1,2) are indeed inverse to each other
is clear, by computing the corresponding two compositions, with the remark that the
construction of the fattening operation requires indeed the partitions to be noncrossing.
Thus, we are led to the conclusions in the statement. U

Getting back now to von Neumann algebras, following Jones [54], consider an inclusion
of II; factors, which is actually something quite natural in quantum physics:

Ao - Al
We can consider the orthogonal projection e; : A; — Ag, and set:
Ay =< Al, e >

This procedure, discovered by Jones and called “basic construction”, can be iterated,
and we obtain in this way a whole tower of II; factors, as follows:

Ag Cey A1 Cey Ay Cey A3 C et
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The basic construction is something quite subtle, making deep connections with ad-
vanced mathematics and physics. All this was discovered by Jones in the early 80s, and
his main result from [54], which came as a big surprise at that time, along with some
supplementary fundamental work, done later, in [55], can be summarized as follows:

THEOREM 14.21. Let Ay C Ay be an inclusion of 11 factors.

(1) The sequence of Jones projections ey, e, es, ... € B(H) produces a Hilbert space
representation of the Temperley-Lieb algebra

TLy C B(H)

with the parameter being the index of the subfactor, N = [A;, Ao].
(2) The collection P = (Py) formed by the linear spaces

Pk:AéﬂAk

which contains the image of T'Ly, has a planar algebra structure.
(3) The index N = [Ay, Ao], which is by definition a Murray-von Neumann continu-
ous quantity N € [1, 00|, must satisfy the following condition:

N € {4(3082 (Z) ’n € N} U [4, o0
n
That is, in the small index range, the index of subfactors is quantized.

Proor. This is something quite heavy, the idea being as follows:

(1) The idea here is that the functional analytic study of the basic construction leads to

the conclusion that the sequence of projections ey, es, €3, ... € B(H) behaves algebrically
exactly as the rescaled sequence of diagrams e1,¢5,¢3,... € T Ly given by:

e = ¢

g2 = |

es =I5

But these diagrams generate T'Ly, and so we have an embedding T'Ly C B(H), where
H is the Hilbert space where our subfactor Aqg C A; lives, as claimed.

(2) Since the orthogonal projection e; : A} — Ay commutes with Ay we have:
e; € Py
By translation we obtain ey, ..., e;_1 € P, for any k, and so we have:
TLy CP

The point now is that the planar algebra structure of T'Ly, obtained by composing
diagrams, can be shown to extend into an abstract planar algebra structure of P.



338 14. HADAMARD MODELS

(3) This is something quite surprising, which follows from (1), via some clever positivity
considerations, involving the Perron-Frobenius theorem. In order to best comment on
what happens, let us record the first few values of the numbers in the statement:

4 cos? (g) =1 , 4cos’ (g) =2

4 cos? <Z) = 34 V5 . 4dcos? <E> =3
5 2 6

In order to prove now the result, the first observation is that, when performing a basic
construction, we obtain, by trace manipulations on ey:

N ¢ (1,2)

With a double basic construction, we obtain, by trace manipulations on < ey, ey >:
3 5
N ¢ (2’ +/5 )
2
With a triple basic construction, we obtain, by trace manipulations on < ey, es, €3 >:
34+VH
N ¢ ( 2\/_, 3)

Thus, we are led to the conclusion in the statement, by a kind of recurrence, involving
certain orthogonal polynomials. In practice now, the most elegant way of proving the
result is by using the fundamental fact, from (1), that that sequence of Jones projections
e1, e, €3,... C B(H) generate a copy of the Temperley-Lieb algebra of index N:

TLy C B(H)

With this result in hand, we must prove that such a representation cannot exist in
index N < 4, unless we are in the following special situation:

N = 4cos® (Z)

n

But this can be proved by using some suitable trace and positivity manipulations on

T Ly, as above. Let us mention too that, at a more advanced level, the subfactors having

index N € [1,4] can be classified by ADE diagrams, and the obstruction N = 4 cos?(Z)

itself comes from the fact that N must be the squared norm of such a graph. O

As before with other advanced operator algebra topics, our explanations here were
quite brief. For more on all this, we recommend Jones’ original paper [54], then his
statistical mechanics paper [55] too, and then his planar algebra paper [56].
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14d. Spin models

In order to explain the connection between the Hadamard matrices and the subfactors,
we will need some more subfactor theory, regarding the commuting squares. Consider a
commuting square in the sense of subfactor theory, denoted as follows:

C101 C{11

C100 CIO

The idea is that any such square C' produces a subfactor of the hyperfinite II; factor
R. And, we will see in what follows that, when applying this construction to the com-
muting square C' associated to a complex Hadamard matrix H, the planar algebra of the
corresponding subfactor will appear as the planar algebra P of the associated quantum
permutation group G C Sy, according to the following scheme:

Let us begin with some basics. Given a commuting square C' as above, under suitable
assumptions on the inclusions Cyy C Cg, Cp; C Cq, we can perform the basic construction
for them, in finite dimensions, and we obtain a whole array of commuting squares:

Ag Ay A,

A A A
(o Cor -1
Con Cn Clyq e ~ By
Coo Cho Clg e > By

Here the various A, B letters stand for the von Neumann algebras obtained in the
limit, which are all isomorphic to the hyperfinite II; factor R. The point now is that the
planar algebra of the associated subfactor can be computed explicitely, as follows:
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THEOREM 14.22. In the context of the above diagram, the following happen:
(1) Ag C Ay is a subfactor, and {A;} is the Jones tower for it.
(2) The corresponding planar algebra is given by the following formula:
A6 NA, = O(l)l N Cro
(3) A similar result holds for the “horizontal” subfactor By C Bj.

ProoF. This is something very standard in subfactor theory, with the result itself
being the starting point for various explicit constructions of subfactors, out of concrete
combinatorial data, such as the construction of the ADE subfactors mentioned in the
above, in the context of the Jones index theorem, the idea being as follows:

(1) This is something quite routine, obtained by working out first the axiomatics of
the Jones basic construction, and then using this result.

(2) This is a subtle result, called Ocneanu compactness theorem [69], which follows
by working out the linear algebra of the basic construction.

(3) This simply follows from (1,2), by flipping the diagram. O

Getting back now to the Hadamard matrices, we can extend our lineup of results
on the associated von Neumann algebraic aspects, namely Theorem 14.17 and Theorem
14.18, with an advanced statement, regarding subfactors, as follows:

THEOREM 14.23. Given a complex Hadamard matric H € My (C), the diagram formed
by the associated pair of orthogonal MASA, namely

A My(C)
C HAH~*

s a commuting square in the sense of subfactor theory, and the associated planar algebra
P = (Py) is given by the following formula, in terms of H itself,

T € P < T°G*=GF?T°
where the objects on the right are constructed as follows:
(1) T°=id T ® id.
(2) Gl =3, HinHjp HorHy.
(3) Gﬁ...z‘k,jl...jk = foi,fjf L GEL
PrOOF. We have two assertions here, the idea being as follows:
(1) The fact that we have indeed a commuting square is something that we already
know, coming from the orthogonal MASA result, explained in Theorem 14.18.
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(2) The computation of the associated planar algebra is possible thanks to the Ocneanu
compactness theorem, corresponding to the formula in Theorem 14.22 (2). To be more
precise, by doing some direct computations, which are quite similar to those in the proof
of Theorem 14.9, we obtain the formula in the statement. See Jones [56]. U

The point now is that all the above is very similar to Theorem 14.9. To be more
precise, by comparing the above result with the formula obtained in Theorem 14.9, which
is identical, we are led to the following result, clarifying the situation:

THEOREM 14.24. Let H € Mx(C) be a complex Hadamard matriz.
(1) The planar algebra associated to H is given by

Py, = Fiz(u®*)

where G C S3; is the associated quantum permutation group.
(2) The corresponding Poincaré series f(z) = >, dim(P;)z" is

6= [ ==

which is the Stieltjes transform of the law of the main character x =), w;.

Proor. This follows by comparing the quantum group and subfactor results:

(1) As already mentioned above, this simply follows by comparing Theorem 14.9 with
the subfactor computation in Theorem 14.23. For full details here, we refer to [8].

(2) This is a consequence of (1), and of the Peter-Weyl type results from [99], which
tell us that fixed points can be counted by integrating characters. U

Summarizing, we have now a clarification of the various quantum algebraic objects
associated to a complex Hadamard matrix H € My (C), the idea being that the central
object, which best encodes the “symmetries” of the matrix, and which allows the com-
putation of the other quantum algebraic objects as well, such as the associated planar
algebra, is the associated quantum permutation group G C S}..

The above results, which are of purely algebraic nature, do not close the discussion,
because we still have to understand how the subfactor itself appears from the quantum
group. The result here, which is something a bit more technical, is as follows:

THEOREM 14.25. The subfactor associated to H € My(C) is of the form
A% c (CV ® A)©°

with A= R X @, where G C Sy is the associated quantum permutation group.
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PRroOF. This is something more technical, the idea being that the basic construction
procedure for the commuting squares, explained before Theorem 14.22, can be performed
in an “equivariant setting”, for commuting squares having components as follows:

D®gE=(D®(ExG)°

To be more precise, starting with a commuting square formed by such algebras, we ob-
tain by basic construction a whole array of commuting squares as follows, with {D;}, {E;}
being by definition Jones towers, and with D, E, being their inductive limits:

Dy ®¢ Ex D1 ®¢ Ex Dy ®¢ Ex

A A A
Dy ®G E, D, ®G B, D, ®G ) o ~ D, @¢ E,
Do ®c E; D, ®¢ B, Dy ®@c By - Dy, ®¢
Dy ®c Eo D, ®¢ Eo Dy ®c By ~ Dy, ®¢ Ey

The point now is that this quantum group picture works in fact for any commuting
square having C in the lower left corner. In the Hadamard matrix case, that we are
interested in here, the corresponding commuting square is as follows:

C®a CcN CcN e CcN

C®cC CN®qC
Thus, the subfactor obtained by vertical basic construction appears as follows:
C®qg Esx C CN®GEOO

But this gives the conclusion in the statement, with the II; factor appearing there
being by definition A = F,, x GG, and with the remark that we have F,, ~ R. U

All this is of course quite heavy, with the above results being subject to several ex-
tensions, and with all this involving several general correspondences between quantum
groups, planar algebras, commuting squares and subfactors, that we will not get into.

As a technical comment here, it is possible to deduce Theorem 14.24 directly from
Theorem 14.25, via some routine quantum group computations. However, Theorem 14.25
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and its proof involve some heavy algebra and functional analysis, coming on top of the
heavy algebra and functional analysis required for the general theory of the commuting
squares, and this makes the whole thing quite unusable, in practice.

Thus, while being technically weaker than Theorem 14.25, and dealing with pure
algebra only, Theorem 14.24 above remains the main result on the subject.

As already mentioned in the beginning of this book, all this is conjecturally related
to statistical mechanics. Indeed, the Tannakian category/planar algebra formula from
Theorem 14.23 has many similarities with the transfer matrix computations for the spin
models, and this is explained in Jones’ paper [56], and known for long before that, from his
1989 paper [55]. However, the precise significance of the Hadamard matrices in statistical
mechanics, or in related areas such as link invariants, remains a bit unclear.

From a quantum group perspective, the same questions make sense. The idea here,
which is old folklore, going back to the 1998 discovery by Wang [92] of the quantum
permutation group Sy, is that associated to any 2D spin model should be a quantum
permutation group G' C Sj;, which appears by factorizing the flat representation C'(Sy) —
My (C) associated to the N x N matrix of the Boltzmann weights of the model, and whose
representation theory computes the partition function of the model.

This is supported on one hand by Jones’ theory in [55], [56], via the connecting
results presented above, and on the other hand by a number of more recent results, such
as those in [11], having similarities with the computations for the Ising and Potts models.
However, the whole thing remains not axiomatized, at least for the moment, and in what
regards the Hadamard matrices, their precise physical significance remains unclear.

14e. Exercises

As already mentioned, on several occasions, going beyond the above results is a quite
difficult task, and we will partly do this in the next two chapters. There are however a
few possible exercises, which are doable. Let us start with:

EXERCISE 14.26. Find the necessary conditions for a magic basis formed by rank 1
projections to produce a classical quantum group, via the Hopf image construction.

Here we use the notion of magic basis, which already appeared in the above, and the
application of the Hopf image construction, in order to produce a quantum permutation
group, is exactly as in the context of the correspondence H — G discussed here.

EXERCISE 14.27. Find the necessary conditions for a magic basis formed by rank 1
projections to produce a group dual, via the Hopf image construction.

As before with the previous exercise, after clearly formulating what precisely is to be
done, this can only be a mixture of linear algebra and combinatorics.
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EXERCISE 14.28. Prove that the generalized Fourier matrices Fg are the only ones
producing a classical group, or a group dual.

In relation now with operator algebras, quantum physics and more, we have the fol-
lowing exercise, which deals with a theme that we have not discussed yet here:

EXERCISE 14.29. Learn the theory of MUB, and find a relation with the quantum
permutation groups.

Actually we already met the notion of MUB, in relation with the McNulty-Weigert
matrices, in chapter 8 above, and the first thing is therefore to go back there, then find
and read the relevant literature. And then, try to solve the exercise.



CHAPTER 15

Generalizations

15a. Unitary entries

We have seen in the previous chapter that associated to any complex Hadamard matrix
H € My(C) is a certain quantum permutation group G C Sj;, which describes the
symmetries of the matrix. The main example for this construction H — G is, as it
normally should, Fiy — Zy, and more generally, F; — G. Moreover, we have seen that
all this is related to interesting questions from operator algebras, making a potential link
with mathematical physics. We discuss here two extensions of the construction H — G,
which are both quite interesting, each having its own set of motivations, as follows:

(1) A first idea is that of using Hadamard matrices with noncommutative entries,
H € My(A), with A being a C*-algebra. The motivation here comes from the continuous
families of complex Hadamard matrices, where A = C(X), and also from all sorts of other
constructions involving the complex Hadamard matrices, such as the MUB.

(2) A second idea is that of using partial Hadamard matrices (PHM), with usual
complex entries;, H € My« n(C). Here the motivation comes from the theory of the
PHM, developed at various places in this book, and also from the theory of the resulting
symmetry-encoding objects G, which are certain interesting quantum semigroups.

Technically speaking now, looking at (1) and (2) above certainly suggests that there
is room for some unification here, by taking about partial complex Hadamard matrices
with noncommutative entries. However, this is something quite theoretical, which has not
been done yet. And so again, an interesting question to be put on your to-do list. And
with the warning however that, before going head-first into any kind of generalization,
you should have some clear motivations, preferably coming from physics. Without clear
motivation, if you just want to generalize the construction H — G, you will most likely
end up into some terribly complicated and abstract algebra, having 0 uses.

Back to work now, let us begin by discussing (1). Let A be an arbitrary C*-algebra.
For most of the applications A will be a commutative algebra, A = C'(X) with X being
a compact space, or a matrix algebra, A = Mg(C) with K € N. We will sometimes
consider, as a joint generalization, the random matrix algebras A = Mg(C(X)). Two

345
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row or column vectors over A, say a = (aj,...,ay) and b = (by,...,by) by writing both
of them horizontally, are called orthogonal when:

D aib; =Y aihi =0
Observe that, by applying the involution, we have as well:

D bial =Y ba;=0

With this orthogonality notion in hand, we can formulate:

DEFINITION 15.1. An Hadamard matrixz over an arbitrary C*-algebra A is a square
matric H € My(A) such that:

(1) All the entries of H are unitaries, H;; € U(A).

(2) These entries commute on all rows and all columns of H.
(3) The rows and columns of H are pairwise orthogonal.

As a first remark, in the simplest case A = C the unitary group is the unit circle in
the complex plane, U(C) = T, and we obtain the usual complex Hadamard matrices. In
the general commutative case, A = C'(X) with X compact space, our Hadamard matrix
must be formed of “fibers”, one for each point x € X. Therefore, we obtain:

PROPOSITION 15.2. The Hadamard matrices H € My(A) over a commutative algebra
A = C(X) are exactly the families of complex Hadamard matrices of type

H:{H‘”

xeX}

with H* depending continuously on the parameter x € X.

PRrROOF. This follows indeed by combining the above two observations. Observe that,
when we wrote A = C'(X) in the above statement, we used the Gelfand theorem. O

Let us comment now on the above axioms. For U,V € U(A) the commutation relation
UV = VU implies as well the following commutation relations:
vov=vvw , uUvv=vur , UV =UV"

Thus the axiom (2) tells us that the C*-algebras Ry, ..., Ry and C, ..., Cy generated
by the rows and the columns of A must be all commutative. In view of this, we will be
particulary interested in what follows in the following type of matrices:

DEFINITION 15.3. An Hadamard matric H € My(A) is called “non-classical” if the
C*-algebra generated by its coefficients is not commutative.
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Let us comment now on the axiom (3). According to our definition of orthogonality
there are 4 sets of relations to be satisfied, namely for any i # k we must have:

> HyHy; = Y HjHy
J J
= ZHﬁH}%
J

= Z H;iij
J

=0

Now since by axiom (1) all the entries H;; are known to be unitaries, we can replace
this formula by the following more general equation, valid for any i, k:

Y HyHy = Y HjHy
J J
= ) HHj,
J

- ZHfiij
j
= Noy

The point now is that everything simplifies in terms of the following matrices:

H:(H’L) ) H*:(Hj*z) ) Ht:<Hj’) ) H:(Hz*j)
Indeed, the above equations simply read:
HH*=H*H =H'H=HH'= Nly
So, let us recall now that a square matrix H € My(A) is called “biunitary” if both
H and H' are unitaries. In the particular case where A is commutative, A = C'(X), we
have “H unitary = H' unitary”, so in this case biunitary means of course unitary. In
terms of this notion, we have the following reformulation of Definition 15.1:

PROPOSITION 15.4. Assume that H € My(A) has unitary entries, which commute on
all rows and all columns of H. Then the following are equivalent:
(1) H is Hadamard.
(2) H/V'N s biunitary.
(3) HH* = H'H = Nly.

Proor. This basically follows from the above discussion, as follows:

— We know from definitions that the condition (1) in the statement happens if and
only if the axiom (3) in Definition 15.1 is satisfied.
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— By the above discussion, it follows that this axiom (3) in Definition 15.1 is equivalent
to the condition (2) in the statement.

— Regarding now the equivalence with the condition (3) in the statement, this follows
from the commutation axiom (2) in Definition 15.1.

— By putting now everything together, we see that all the conditions in the statement
are indeed equivalent. O

Observe now that if H = (H,;) is Hadamard, then so are the following matrices:

H=(H}) |, H'=(H;) , H'= (H3;)
In addition, we have the following result:

PROPOSITION 15.5. The class of Hadamard matrices H € My(A) is stable under:

(1) Permuting the rows or columns.
(2) Multiplying the rows or columns by central unitaries.

When successively combining these two operations, we obtain an equivalence relation on
the class of Hadamard matrices H € My(A).

PRroOOF. This is clear from definitions, exactly as in the usual complex Hadamard
matrix case. Observe that in the commutative case A = C(X) any unitary is central,
so we can multiply the rows or columns by any unitary. In particular in this case we
can always “dephase” the matrix, i.e. assume that its first row and column consist of 1
entries. Note that this operation is not allowed in the general case. O

Let us discuss now the tensor product operation. We have here:

PROPOSITION 15.6. Let H € My(A) and K € My(A) be Hadamard matrices, and
assume that < H;; > commutes with < Ko, >. Then the “tensor product”

H® K € Myy(A)
giwen by (H @ K )iq b = HijKuw, is an Hadamard matriz.

Proor. This follows from definitions, and is as well a consequence of the more general
Theorem 15.7 below, that will be proved with full details. O

Following Dita [39], the deformed tensor products can be constructed as follows:

THEOREM 15.7. Let H € My(A) and K € My(A) be Hadamard matrices, and Q) €
Mnyxm(Ua). Then the “deformed tensor product” H ®¢g K € My (A), given by

(H ®¢q K)iajb = QinHij Kap

is an Hadamard matriz as well, provided that the entries of () commute on rows and
columns, and that the algebras < H;; >, < Kg >, < Qp > pairwise commute.
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PROOF. First, the entries of L = H ®g K are unitaries, and its rows are orthogonal:

*
E Lia,jbLie 6
Jb

> QuHijKa, - Qi Ko Hy

b

Noi Z QinKap - Qrp K
b

Now Y KuK,
J

NM - 6;104¢

The orthogonality of columns can be checked as follows:

*
§ : Lia,ijia,kC
i

Z Qininab : chchij
M dpe Z QuHyj - Qi Hy,

Moy Y HyHp,

NM - 5,454

For the commutation on rows we use in addition the commutation on rows for Q):

Lia jv Liec,jb

QinHij Kap - QroHyj Ko
QuQrp - HijHyj - Koy Ky
QuQip - HyjHij - Koy Kap
QuHii Ky - QinHij Kap

ch,ijia,jb

The commutation on columns is similar, using the commutation on columns for @:

Lia,ijia,kc

Qininab QicH i Kae
Qi Qic - HijHyp, - Koy Ko
QicQiv - HinHij - Koo Koy
QicHixKac - QinHij Kap
Liq kcLia jb

Thus all the axioms are satisfied, and L is indeed Hadamard. Il

As a basic example, we have the following construction:
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ProrosSITION 15.8. The following matrixz is Hadamard,

r 'y T vy
lr —y v -y
M = z t —z —t
z -t —z t

for any unitaries x,y, z,t satisfying the following condition:
[z, y] = [z, 2] = [y,t] = [2, ] =0

Proor. This follows indeed from Theorem 15.7, because we have:

r Yy L Y
1 1 2 1 1\ |z -y = -y
1 -1 r y\\1 =1) |2z t —z —t
z t z —t —z t
In addition, the commutation relations in Theorem 15.7 are satisfied indeed. U

The usual complex Hadamard matrices were classified by Haagerup in [46] at N =
2,3,4,5. In what follows we investigate the case of the general Hadamard matrices. We
use the equivalence relation constructed in Proposition 15.5. We first have:

PROPOSITION 15.9. The 2 x 2 Hadamard matrices are all classical, and are all equiv-
alent to the Fourier matriz Fs.

ProoOF. Consider indeed an arbitrary 2 x 2 Hadamard matrix:
A B
n-(e )
We already know that A, D each commute with B, C'. Also, we have:
AB*+CD*=0

We deduce that A = —C'D*B commutes with D, and that C' = —AB*D commutes
with B. Thus our matrix is classical, any since all unitaries are now central, we can
dephase our matrix, which follows therefore to be the Fourier matrix F,. O

Let us discuss now the case N = 3. Here the classification in the classical case uses
the key fact that any formula of type a + b+ ¢ = 0, with |a| = |b| = |¢| = 1, must be, up
to a permutation of terms, a “trivial” formula of the following type, with j = e2™/3:

a+ja+j*a=0

Here is the noncommutative analogue of this simple fact:
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PRrROPOSITION 15.10. Assume that we have a vanishing sum of unitaries:
a+b+c=0
Then this sum must be of the following special type,
a+wa+w?a =0
with w being a unitary satisfying 1 +w + w? = 0.
PROOF. Since —c = a + b is unitary we have the following formula:
(a+b)a+b)* =1
Thus we have ab* + ba* = —1, and so we obtain:
ab*ba* + (ba*)? = —ba*
But with w = ba* we obtain from this equality that we have:
1+w?=—w
Thus, we are led to the conclusion in the statement. U

With the above result in hand, we can start the N = 3 classification. We first have
the following technical result, that we will improve later on:

ProproOSITION 15.11. Any 3 x 3 Hadamard matrixz must be of the form

a b c
H= [ ua wv*w?vb uv*wve
va  wub w?ve

with w being subject to the equation 1+ w + w? = 0.

PRrROOF. Consider an arbitrary Hadamard matrix H € M3(A). We define a, b, ¢, u, v, w
as for that part of the matrix to be exactly as in the statement, as follows:

a b ¢
H=|ua =x vy
va wvb z

Let us look first at the scalar product between the first and third row:
vaa® + wvbb* + z¢* =0

By simplifying we obtain v+wv -+ zc* = 0, and by using Proposition 15.10 we conclude
that we have 1 +w + w? = 0, and that zc¢* = w?v, and so z = w?ve, as claimed. The
scalar products of the first column with the second and third ones are:

a*b+ a*ur + a*v*wub = 0

a*c+ a*uty + a*v*wiue =0
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By multiplying to the left by va, and to the right by b*v* and c¢*v*, we obtain:
1+ ovu*zb*v* +w =0
1 +vurycv* +w? =0
Now by using Proposition 15.10 again, we obtain:
vut bt = w?
vutyctvt = w
Thus x = ww*w?vb and y = uv*wuve, and we are done. O

We can already deduce now a first classification result, as follows:

PROPOSITION 15.12. There is no Hadamard matric H € M3(A) with self-adjoint
entries.

PrROOF. We use Proposition 15.11. Since the entries are idempotents, we have:

a?=b0=c=u"=0"=(vw)® = (vw)? =1

It follows that our matrix is in fact of the following form:

a b c
H=[ua uwb uw?c
va wvb w?ve

The commutation between Hyo, Ho3 reads:

[uwb, wvb] =0 = [uw,wv] =0
=  uwwv = wouw
= wow = vuw’

= w=1
Thus we have reached to a contradiction, and we are done. Il

Let us go back now to the general case. We have the following technical result, which
refines Proposition 15.11, and which will be in turn further refined, later on:

ProproSITION 15.13. Any 3 x 3 Hadamard matriz must be of the form

a b c
H=[ua w*ub wuc
va wub w?ve

where (a,b,c) and (u,v,w) are triples of commuting unitaries, and 1 +w + w* = 0.
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Proor. We use Proposition 15.11. With e = uv*, the matrix there becomes:

a b c
H = |eva ew?vb ewvc

va wuvb w?ve

The commutation relation between Hqg, H3y reads:

[ew?vb, wob] = 0 [ew?v, wv] =0

€U)2UUJU = UJUQUJQU

6?1)21) = wvew

P

[ew, wv] =0

Similarly, the commutation between Hsz, H33 reads:

[ewve, wve] =0 = [ewv,w’v] =0
—  ewvw?v = wivewv
—  ewv = wvew?
= [ew®, w*] =0
We can rewrite this latter relation by using the formula w? = —1 — w, and then, by

further processing it by using the first relation, we obtain:

e(l+w),1+wv] =0 = [e,wv]+ [ew,v] =0
— 2ewv — wve —vew =0

= ewv= i(wve + vew)

We use now the key fact that when an average of two unitaries is unitary, then the
three unitaries involved are in fact all equal. This gives:

CWV = wve = vew

Thus we obtain [w, e] = [w,v] =0, so w, e, v commute. Our matrix becomes:
a b c
H = | eva w?evb wevc

va wub w?ve

Now by remembering that u = ev, this gives the formula in the statement. U
We can now formulate our main classification result, as follows:

THEOREM 15.14. The 3 x 3 Hadamard matrices are all classical, and are all equivalent
to the Fourier matrix Fj.
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PRrROOF. We know from Proposition 15.13 that we can write our matrix in the following
way, where (a,b, c) and (u, v, w) pairwise commute, and where 1 + w + w? = 0:

a b c
H=\|au buw cuw
av bvw*  cow

*

We also know that (a,u,v), (b, uw,vw*), (¢, uw*,vw) and (ab, ac,bc, w) have entries
which pairwise commute. We first show that uv is central. Indeed, we have:

buv = buvww*
= b(uw)(vw”)
= (uw)(vw*)b
uvb

Similarly, cuv = uve. It follows that we may in fact suppose that uv is a scalar. But
since our relations are homogeneous, we may assume in fact that « = v*. Let us prove
now that we have [abc, vw*] = 0. Indeed, we have the following computation:

abc = a(bc)ww*
= aw(bc)w*
= av(wv*)bcw*
= avb(wv")cw”
= v(ab)wv*cw*
= ovw(ab)v*cw”

*

= vw(ab)w(w*v*)cw

*

vw? (ab)c(w*v*)w
= vw*abcv*w

We know also that [b,vw*] = 0. Hence [ac,vw*] = 0. But [ac,w*] = 0. Hence

[ac,v] = 0. But [a,v] = 0. Hence [¢,v] = 0. But [c,ow] = 0. So [c,w] = 0. But

[be,w] = 0. So [b,w] = 0. But [b,v*w] = 0 and [ab, w] = 0, so respectively [b,v] = 0 and

[a,w] = 0. Thus all operators a,b, ¢, v, w pairwise commute, and we are done. Il

At N = 4 now, the classification work for the usual complex Hadamard matrices uses
the fact that an equation of type a + b+ c+d = 0 with |a| = [b] = |¢| = |d| = 1 must be,
up to a permutation of the terms, a “trivial” equation of the following form:

a—a+b—>b=0

In our setting, however, we have for instance:

(0 (o o) (b o) e (5=
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It is probably possible to further complicate this kind of identity, and this makes the
N = 4 classification a quite difficult task. As for the case N = 5 or higher, things here
are most likely very complicated, and we will stop our classification work here.

15b. Quantum groups

With the above basic theory developed, let us get now to the point where we wanted
to get. The generalized Hadamard matrices produce quantum groups, as follows:

THEOREM 15.15. If H € My(A) is Hadamard, the following matrices P;; € My(A)
form altogether a magic matriz P = (P;;), over the algebra My(A):

1 * *
(Pij)ab = NHiaHjaHijib

Thus, we can let © : C(S};) — My (A) be the representation associated to P, mapping
u;; — P;j, and then factorize this representation as follows,

7:C(S%) = C(G) — My(A)
with the closed subgroup G C S, chosen minimal.
ProOF. The magic condition can be checked in three steps, as follows:

(1) Let us first check that each Pj; is a projection, i.e. that we have P;; = P}

ij
Regarding the first condition, namely Pj; = P, this simply follows from:

_ 2
= P2.

* 1 * * *
(Pij)pa = N(Hinijjan)
1 * *

- (f)ij)ab

As for the second condition, P;; = Pfy, this follows from the fact that all the entries
H;; are assumed to be unitaries, i.e. follows from axiom (1) in Definition 15.1:

(R?)ab - Z(Rj)ac(-Pij)cb

a

]‘ * * * *
= > Hi,H;,H H}.Hi H;,HH;,

1 * *
- NHiaHjaHijib

= (Pij)ab
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(2) Let us check now that fact that the entries of P sum up to 1 on each row. For this
purpose we use the equality H*H = N1y, coming from the axiom (3), which gives:

(D Pia = ZHmH* HipHy,
j

1 * *
= NHM(H H)ap ib
= 5asz'a
= 5ab
(3) Finally, let us check that the entries of P sum up to 1 on each column. This is the
tricky check, because it involves, besides axiom (1) and the formula H'H = N1y coming
from axiom (3), the commutation on the columns of H, coming from axiom (2):

(Zpij)ab = ZHmH* z*b
— NZH* Hi, H;Hy,

- NH* (HtH)aijb
= 5bH Hjy,
= 6&1)

Thus P is indeed a magic matrix in the above sense, and we are done. U

As an illustration, consider a usual Hadamard matrix H € My(C). If we denote its
rows by Hy,..., Hy and we consider the vectors §;; = H;/H;, then we have:

Hi Hin
71 iN

Thus the orthogonal projection on this vector §;; is given by:

1
(Pej)av = 115 (&ig)alis)o
1€
1 * *
= HiaH, il
= (Pij)ab

We conclude that we have P;; = P, for any i, j, so our construction from Theorem
15.15 is compatible with the construction for the usual complex Hadamard matrices.

Let us discuss now the computation of the quantum permutation groups associated
to the deformed tensor products of Hadamard matrices. This is actually something that
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we have not discussed in chapter 14, when talking about the usual Hadamard models, so
the results below are relevant even in the case of these usual models. Let us begin with
a study of the associated magic unitary. We have here the following result:

PropPoOSITION 15.16. The magz'c unitary assoctated to H ®¢g K is given by

za,]b le® (QlCQ]cQ]dQld KachchdK )

where R;; is the magic unitary matriz associated to H.

Proor. With standard conventions for deformed tensor products and for double in-
dices, the entries of L = H ®¢g K are by definition the following elements:

Liojb = QinHij Kap
Thus the projections P, j, constructed in Theorem 15.15 are given by:
1

(Pia,jb)kc,ld = WLia,kcL;‘(bkchb,ldL:a’ld
1 *
= MN(Qw Hi Koo)(QjcH i Kie) (QjaH ji Kpa ) (QiaHi K aa)
= W(QiCQ;cdeQ:d)( S ) (Kae K Kpa K G g)
In terms now of the standard matrix units ey, e.q, we have:
Pia,jb
1 * * * * * *
= UN Y en ® eaa @ (QieQ5.Qia Qi) (Hin Hy Hjt Hi) (Koo K Ko K )
keld
1
= U~ (en ® 1@ HypH3 HjHy) (1® eeq ® Qic@5.Q;a Q5 Kok Kpak<}y)
keld

Since the quantities on the right commute, this gives the formula in the statement. [J
In order to investigate the Dita deformations, we use:

DEFINITION 15.17. Let C(S3;) — A and C(S};) — B be Hopf algebra quotients, with
fundamental corepresentations denoted u,v. We let

AxyB=AN«B/ < [ul) v;]=0>

with the Hopf algebra structure making wiq j» = ugb)vij a corepresentation.

The fact that we have indeed a Hopf algebra follows from the fact that w is magic. In
terms of quantum groups, if A = C(G), B = C(H), we write Ax*, B=C(G H):

C(G) %, C(H) = C(G 1, H)

The 2, operation is the free analogue of {, the usual wreath product, and we refer for
instance to [5] for more on this. With this convention, we have the following result:
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THEOREM 15.18. The representation associated to L = H ®¢g K factorizes as

L

C(Sar) My (C)

\/

C(Si 2 Cn)

and so the quantum group associated to L appears as a subgroup Gp C Si; 4 Gp.

PrROOF. We use the formula in Proposition 15.16. For simplifying writing we agree to
use instead of expressions of type H;,H, Hj, Hj, fractions as follows, by keeping in mind
that the variables are only subject to the commutation relations in Definition 15.1:

HiaHjb
H;,Hy,

Our claim is that the factorization can be indeed constructed, as follows:
UY =D Pajy . Vij=_ Pus
J a

Indeed, we have three verifications to be made, as follows:

(1) We must prove that the elements V;; = Y P,, j» do not depend on b, and generate
a copy of C(Gp). But if we denote by (R;;) the magic matrix for H, we have indeed:

1 icQja  HixH;
‘/ij _ = (Q de . k4141 '5cd)
ke,ld

N\ QiuQjc HyHj;
((Rij)ki0cd) ke,id
= Rz‘j®1

(2) We prove now that for any 4, the elements U (EZ) => j Piajo form a magic matrix.

Since P = (P4 ) is magic, the elements Uc%) => ; Piq jp are self-adjoint, and we have
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> U éz) = >4 Piajb = 1. The fact that each U éz) is an idempotent follows from:

(U )keia
_ 1 Z QicQje . szHJm . Kache . QieQnd ) HzmHnl ) KaeKbd
N2M?2 i Qierc Hzmij KooKy QiqQne HuH, KaqKpe

1 Z QicQje@nd Hianl& KacKpa
NM? 4~ Q;.QiaQne HjHy " KpKag
B 1 Z QicQjeQja  HiHj Kackpa

NM? ej Qjchdee ijHil Kchad

_ 1 QicQja HirHji Kackpq
NM r QicQia HjrHy KpckKoq
= (U

Finally, the condition ) U, CEZ) = 1 can be checked as follows:

ZU(i) _ 1 ZQicde.HikHjl'écd
Y N\GQuQie HaHy )

1 H;Hj
= — .4,
N (Z H’LZHJIC d>k 1

J

Il
—_

(3) It remains to prove that we have UCEZ)Vij = ‘/;;jUa(j)) = P, jp. First, we have:

i 1 iclgn Hz Hnm KaCK HzmH
(ULS’IL)) ‘/;]>kc = . Z Q Q d . k X bd . ]l
7 NM mn Qidan Hzman Kadec HilHjm

1 Z Qic@nd Hz‘kHjl5 - KacKpg
NM n Qidan anHzl " Kadec
1 . Qicde . HikHjl . Kachd
NM Qid@jc ijHil Kadec

= (Pia,jb)kc,ld
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The remaining computation is similar, as follows:
i 1 Hz Hm icn HzmHn KacK
(‘/ijUéb))kc,ld = =77 Z Hk: ]; . QicQna ) 1 bd
imddjk Qid@nc HilHnm Kadec

mn

Qid@nc ijHil Kadec

1 . Qicde . HikHjl . Kachd
NM QiaQjc HjHy Koake

= (Piajb)kecld

1 Qic@nd szHnl Kachd
= NMZ : Sin -

Thus we have checked all the relations, and we are done. Il

In general, the problem of further factorizing the above representation is a quite dif-
ficult one, and this even in the case of the usual Hadamard matrices. For a number of
results here, which are however quite specialized, we refer to [7] and related papers.

15c. Partial permutations

Let us discuss now another generalization of the construction H — G, which is in-
dependent from the one above. The idea, following [17], will be that of looking at the
partial Hadamard matrices (PHM), and their connection with the partial permutations.
Let us start with the following standard definition:

DEFINITION 15.19. A partial permutation of {1 ... N} is a bijection
o: X~Y
between two subsets of the index set, as follows:
X, Y c{l,...,N}
We denote by §N the set formed by such partial permutations.
We have Sy C §N, and the embedding u : Sy C My(0,1) given by the standard

permutation matrices can be extended to an embedding u : Sy C My(0, 1), as follows:

wi (o) = {1 if o(j) =i

0 otherwise

By looking at the image of this embedding, we see that Sy is in bijection with the
matrices M € My(0,1) having at most one 1 entry on each row and column. In analogy
now with Wang’s theory in [92], we have the following definition:

DEFINITION 15.20. A submagic matriz is a matric uw € My(A) whose entries are

projections, which are pairwise orthogonal on rows and columns. We let C(gj{,) be the
universal C*-algebra generated by the entries of a N x N submagic matriz.
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Here the fact that the algebra C (§j{,) is indeed well-defined is clear. As a first obser-
vation, this algebra has a comultiplication, given by the following formula:

Aluiy) = Z Uik & Uk
k

This algebra has as well a counit, given by the following formula:
e(uij) = 04

Thus 5’?{, is a quantum semigroup, and we have maps as follows, with the bialgebras
at left corresponding to the quantum semigroups at right:

C(S%) — C(S%) S o sk
4 i : U U
C(gN) — C(SN) §N O Sy

The relation of all this with the PHM is immediate, appearing as follows:

THEOREM 15.21. If H € My« n(T) is a PHM, with rows denoted Hy, ..., Hy € TV,
then the following matriz of rank one projections is submagic:

H;
Py = Proj (F)

J

Thus H produces a representation mwp : C’(gf\}) — My(C), given by u;; — P,;, that we

can factorize through C(G), with the quantum semigroup G C S3,; chosen minimal.

PrROOF. We have indeed the following computation, for the rows:

<Hi Hi> B ZHZ‘ Hyy
Hy"Hy/ — 4 Hy H
Hy

H.

1 J
= <Hk,Hj >
— 5.

J

The verification for the columns is similar, as follows:
H; Hy\ Hy  Hj
(7)) - T
B Hy
B ; Hy

= Nog
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Regarding now the last assertion, we can indeed factorize our representation as in-
dicated, with the existence and uniqueness of the bialgebra C'(G), with the minimality

property as above, being obtained by dividing C (gj\}) by a suitable ideal. See [17]. O

Summarizing, we have a generalization of the H — G construction from chapter 14.
The very first problem is that of deciding under which exact assumptions our construction
is in fact “classical”. In order to explain the answer here, we will need:

DEFINITION 15.22. A pre-Latin square is a square matrizc
Le My(l,...,N)
having the property that its entries are distinct, on each row and each column.

Given such a pre-Latin square L, to any « € {1,..., N} we can associate the partial
permutation o, € Sy, given by the following formula:

With this construction in hand, we denote by G C Sy the semigroup generated
by these partial permutations oy,...,oy, and call it semigroup associated to L. Also,

given an orthogonal basis & = (&;,...,&y) of CV, we can construct a submagic matrix
P € My (My(C)), according to the following formula:

Pij = P/roj(gLij)
With these notations, we have the following result, from [17]:

THEOREM 15.23. If H € My« (C) is a PHM, the following are equivalent:

(1) The semigroup G C gj\} is classical, i.e. G C Sy.

(2) The projections P;; = Proj(H;/H;) pairwise commute.

(3) The vectors H;/H; € TV are pairwise proportional, or orthogonal.
(4) The submagic matriz P = (P;;) comes for a pre-Latin square L.

In addition, if so is the case, G is the semigroup associated to L.
Proor. This is something standard, as follows:
(1) <= (2) is clear from definitions.

(2) <= (3) comes from the fact that two rank 1 projections commute precisely when
their images coincide, or are orthogonal.

(3) <= (4) is clear again.

As for the last assertion, this is something standard, coming from Gelfand duality,
which allows us to compute the Hopf image, in combinatorial terms. See [17]. U
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We call “classical” the matrices in Theorem 15.23, that we will study now. Let us begin
with a study at M = 2. We make the following convention, where 7 is the transposition,
ij is the partial permutation i — j, and ) is the null map:

Sy = {id, 7,11,12,21, 22, 0}
With this convention, we have the following result:
PROPOSITION 15.24. A partial Hadamard matric H € My n(T), in dephased form
1 ... 1
H= ()\1 . )\N)

is of classical type when one of the following happens:

(1) Either \; = w, for some w € T, in which case G = {id, T}.
(2) Or >, A2 =0, in which case G = {id,11,12,21,22,0}

Proor. With 1 = (1,...,1) and A = (A1, ..., Ay), the matrix formed by the vectors
H;/Hj is (% 1). Since 1 L A, A we just have to compare A, A, and we have two cases:

(1) Case A ~ A. This means that we have A\*> ~ 1, and so \; = fw, for some complex
number w € T. In this case the associated pre-Latin square is L = (3 7), and the partial
permutations o, associated to L, as above, are as follows:

or=1d , O9=T
We obtain from this that we have, as claimed:
G =<id, 7 >= {id, 7}

(2) Case A L A. This means Y, A? = 0. In this case the associated pre-Latin square
is L = (1 %), the associated partial permutations o, are given by:

op=1d , o09=21 , o03=12
The semigroup generated by these partial permutations is:
G =<1id, 21,12 >= {id, 11,12,21,22,0}
Thus, we are led to the conclusion in the statement. U

The matrices in (1) are, modulo equivalence, those which are real. As for the matrices
in (2), these are parametrized by the solutions A € TV of the following equations:

da=> XN=0

In general, it is quite unclear on how to deal with these equations. Observe however
that, as a basic example here, we have the upper 2 x N submatrix of Fl, with N > 3.
We refer to [16], [17] and related papers, for more on these questions.
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15d. Fourier matrices

Let us discuss now in detail the truncated Fourier matrix case. First, we have the
following result, that we already know from chapter 14, but that we will present here
with a complete proof, as an illustration for Theorem 15.23:

PROPOSITION 15.25. The Fourier matriz, which is as follows, with w = e*™/N
FN = (U)U)
is of classical type, and the associated group G C Sy s the cyclic group Zy.

PROOF. Since H = Fl is a square matrix, the associated semigroup G' C S’?Q must be

a quantum group, G C S3;. We must prove that we have G = Zy. Let us set:
p=(Lww? . . . ¥

The rows of H are then given by H; = p', and so we have:

We conclude that H is indeed of classical type, coming from the Latin square L;; = j—i
and from the following orthogonal basis:

E=php %)
We have G =< 0y,...,0n >, where o, € Sy is given by:
0.(j) =1 < Ljj=v
Now from L;; = j — ¢ we obtain 0,(j) = j — x, and so:
G=A{o1,...,on} ~7Zn
Thus, we are led to the conclusion in the statement. Il

We will be interested in what follows in the truncated Fourier matrices. Let Fi; n be

the upper M x N submatrix of Fy, and Gy n C S w be the associated semigroup. The
simplest case is that when M is small, and we have here the following result:

THEOREM 15.26. In the N > 2M — 2 regime, Gy n C Sar is formed by the maps

that is, o : [~ J, 0(j) =7 —x, with I,J C {1,..., M} intervals, independently of N.
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PROOF. For H = Fy the associated Latin square is circulant, given by:

Thus, the pre-Latin square that we are interested in is given by:
0 1 2 . M—1
N -1 0 1 e M =2
L= N -2 N -1 0 . M =3
N-M+1 N-M+2 N-M+3 ... 0

Observe that, due to our N > 2M — 2 assumption, we have N — M +1 > M — 1,
and so the entries above the diagonal are distinct from those below the diagonal. Let us

compute now the partial permutations o, € Sy, given by:
We have oy = id, and then oy, 09,...,0)/_1 are as follows:

o O O O O

o=/ ///

o O O O O

o O O O _o

O’M*lz /

O O O O oO

Observe that we have the following formulae, for these maps:

()] :O'%
g3 :O'%
_ _M-1

As for the remaining partial permutations, these are given by:

-1
ON—1 = 04

-1
ON—2 = 0y

-1
ON-M+1 = Op_q
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The corresponding diagrams are as follows:

o O O O O

ov-1= NN\ N\

O O O O O

o_o o o o

ON—M+1 =
(@] O O (@] (@]

We conclude that we have the following generation result:
G MN =< 01 >

Now if we denote by /M n the semigroup in the statement, we have o, € G’M’ N and
so we have an inclusion as follows:

G MmN C GINL N
The reverse inclusion can be established as follows:

1) Assume first that o € Gy, n, 0 : I >~ J has the property M € I, J:
M,N

Then we can write 0 = oy_g0oy, with k = M — |I|, so we have o € G/ n.

(2) Assume now that o € Gy, v, 0 : [ =~ J has just the property M € I or M € J:

(0] O (0] O (¢]
1
T \\\

O O (0] O o O O

In this case we have as well 0 € Gy, because o appears from one of the maps in (1)
by adding a “slope”, which can be obtained by composing with a suitable map oy.
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(3) Assume now that o € Gy, v, 0 : [ =~ J is arbitrary:

o O O o (@] O (@]
Then we can write 0 = ¢'0” with ¢’ : L ~ J, ¢” : I ~ L, where L is an interval
satisfying |L| = |I| = |J| and M € L, and since ¢’,0” € Gy by (2), we are done. O

Summarizing, we have so far complete results at N = M, and at N > 2M — 2. In
the remaining regime, M < N < 2M — 2, the semigroup Gy n C Sy looks quite hard
to compute, and for the moment there are only partial results regarding it. For a partial
permutation o : [ ~ J with |I| = |J| =k, set k(o) = k. We have:

THEOREM 15.27. The following semigroup components, with k > 2M — N,
GE\?N = {0’ € GM7N‘/£(O') = k}
are in the M < N < 2M — 2 regime the same as those in the N > 2M — 2 regime.

PrROOF. In the M < N < 2M — 2 regime the pre-Latin square that we are interested
in has as usual 0 on the diagonal, and then takes its entries from the following set, in a
uniform way from each of the 3 components:

S={1,.... N-—M}yJ{N-M+1,.... M —1}U{M,...,N — 1}
Here is an illustrating example, at M = 6, N = 8&:

012 3 45

701 2 3 4

L_|6 70123

56 70 1 2

4 5 6 701

3456 70
The point now is that oy,...,0x_p are given by the same formulae as those in the
proof of Theorem 15.26, then on_pr41,...,00-1 all satisfy k(o) = 2M — N, and finally
oM, ...,0N_1 are once again given by the formulae in the proof of Theorem 15.26. Now
since we have k(op) < min(k(0), k(p)), adding the maps on_pr11,-..,0m—1 to the semi-

group Gy C Sy computed in the proof of Theorem 15.26 won’t change the Gg\?N
components of this semigroup at k& > 2M — N, and this gives the result. O

15e. Exercises

We have seen in this chapter two recent generalizations of the construction H — G
from chapter 14, and going beyond the results presented here, even with some simple
exercises, is no easy task. As a first exercise, however, we have:
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EXERCISE 15.28. Write down a complete, simplified proof for the factorization
C(Sar) Myu(C)
C(Sy b Gu)

found above, for L = H ®¢q K, in the scalar matriz case.

L

To be more precise, the problem is that of reviewing the proof of the above factoriza-
tion, checking what simplifies in the scalar matrix case, and writing this down.

EXERCISE 15.29. Prove that the number of partial permutations is given by

N 2
~ N
ENEDIN ( ,C)
k=0
that is, 1,2,7,34,209, ..., and that we have the estimate

e exp(4\/ﬁ— 1)
|Sn| =~ N!\/ e

in the N — oo limit.
Here the first assertion is easy, and the second one is difficult.
EXERCISE 15.30. Prove that we have an isomorphism
C(5§) = {(,9) € C"(Dee) & C* (Do) |e() = <) }
where € : C*(Dw) — C1 the usual counit map.
As a first step here, we would need a structure result for the 2 x 2 submagic matrices.

EXERCISE 15.31. Develop a theory of partial Hadamard matrices with noncommutative
entries, and of the associated quantum permutation semigroups.

The statement here is of course quite loose, as is always the case with research-grade
exercises, and anything is welcome, the more the better.



CHAPTER 16

Fourier models

16a. Deformations

In this chapter we go back to the usual complex Hadamard matrices, H € My (C). We
know that associated to any such matrix is a certain quantum permutation group G C Sy,
which describes the symmetries of the matrix. The main example for this construction
H — G is, as expected, Fiy — Zy, and more generally, Fz — G, for any finite abelian
group GG. There are of course many things that can be said about the correspondence
H — G, but the main question remains the explicit computation of GG, in terms of H.
Here we discuss this question for the deformed Fourier matrices.

Contrary to many other things discussed in this book, this is something that has been
intensively studied, and not that the known results are fully satisfactory, but at least they
lie at the level of what the experts can do. The story of the subject is as follows:

(1) The origins of the question go back to some discussions, and even papers, written
by Bichon, Nicoara, Schlenker and myself in the mid 00s, containing a few mistakes, which
ruined the thing, initially. Be said in passing, regarding wrong papers, never ever do that,
if possible, and for good reason. Not with respect to mathematics and the community,
who are legendary slow anyway in digesting new things, but with respect to yourself, and
your business. Believe me, with any wrong paper, you dig your own grave.

(2) Towards the end of the 00s, some computations by Nicoara and his students on one
hand, and some computations of Burstein, a student of Jones, on the other [27], done in
the commuting square and subfactor context, showed that the problem for the deformed
Fourier matrices is very interesting, and far more complicated than previously thought.
In the context of the correspondence H — G, as above, the study was done short after,
in a joint paper by Bichon and myself [7], that we will explain in what follows.

(3) Finally, and as a third piece of the story, the paper [7], which contains several
exciting things, had several follow-ups, both by Bichon and by myself, which are extremely
technical, and barely readable, and that you will certainly be able to find on the internet, if
interested, just by following citations, as usual. These papers are, needless to say, correct,
but really tough, and the problem for younger generations is that of going beyond that.
In my opinion, and Bichon’s too, this is certainly possible, and very interesting.

369
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Getting to work now, following [7], we would like to discuss the computation of the
quantum groups associated to the Dita deformations of the tensor products of Fourier
matrices. Let us begin by recalling the construction of the Fourier matrix models:

DEFINITION 16.1. Associated to a finite abelian group G is the matriz model
m:C(G) = Mg(C)
coming from the following magic matrix,

1
(Uij)a = NFi—j,k—l

where F' = Fg 1s the Fourier matrix of G.

Let us recall as well the construction of the deformed Fourier models:

DEFINITION 16.2. Given two finite abelian groups G, H, we consider the corresponding
deformed Fourier matrix, given by the formula

(Fo ®¢ Frr)ia o = Qu(F)ij(FH)ab

and we factorize the associated representation mg of the algebra C(SZ. ),

C(S—G"—XH MGXH

) 2 (€
C(Gq)
with C(Gq) being the Hopf image of this representation mq.

Explicitely computing the above quantum permutation group Gg C S¢., 5, as function
of the parameter matrix Q € Mgy y(T), will be our main purpose, in what follows. In
order to do so, we will need the following elementary result:

PRrROPOSITION 16.3. If G is a finite abelian group then
OG) = 0(55)/ <u] - ukl‘Vi =k z>
with all the indices taken inside G.

PROOF. As a first observation, the quotient algebra in the statement is commutative,
because we have the following relations:

Uij UKL = WU —k4i = 5j,lfk+iuij

UkiUij = Ui —k+iUij = 5j,lfk+iuij
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Thus if we denote the algebra in the statement by C'(H), we have H C Sg. Now since
u;;(0) = di0(;) for any o € H, we obtain:

i—j=k—1 = (0(j) =i < o) =k)

But this condition tells us precisely that o(i) — ¢ must be independent on ¢, and so,
for some g € G, we have o(i) =i+ g. Thus we have 0 € G, as desired. U

In order to factorize the representation in Definition 16.2, we will need:
DEFINITION 16.4. Gives two Hopf algebra quotients, as follows,
C(Sy)—A , CO(Sf)— B
with fundamental corepresentations denoted u,v, we let
AsxyB=AN 5B/ < [ul) v;]=0>
with the Hopf algebra structure making wiq j» = uyb)vl-j a corepresentation.

The fact that we have indeed a Hopf algebra follows from the fact that w is magic. In
terms of quantum groups, let us write:

A=C(G) , B=C(H)
We can write then the Hopf algebra constructed above as follows:
Ax, B=C(G H)
In other words, we make the following convention:
C(G)*, C(H)=C(GWw H)

The 2, operation is then the free analogue of ¢, the usual wreath product. For details
regarding this construction, we refer to [7], or to the book [5]. Now with this notion in
hand, we can factorize representation 7 in Definition 16.2, as follows:

THEOREM 16.5. We have a factorization as follows,

C(Sgwn) ~ Mexu(C)

C(H . G)
given on the standard generators by the formulae
U =D Wi+ Vi =D Wiags
J a

independently of b, where W is the magic matriz producing m.
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Proor. With K = Fg,L = Fyg and M = |G|, N = |H|, the formula of the magic

matrix W € Magyg(Maxn(C)) associated to H = K ®¢ L is as follows:
| QuQia KKy LucLua

MN  QiuQjc KaKjr LagLyc
1 QicQja
MN  QiaQje

Our claim now is that the representation mg constructed in Definition 16.2 can be
factorized in three steps, up to the factorization in the statement, as follows:

(‘/Via,jb)kc,ld =

K jr—1lape—d

C(SEen) = Ma(C)
C(SH . S5) C(SE1, G) C(H1, G)

Indeed, these factorizations can be constructed as follows:

(1) The construction of the map on the left is standard, by checking the relations for
the free wreath product, and this produces the first factorization.

(2) Regarding the second factorization, the one in the middle, this comes from the
fact that since the elements V;; depend on i — j, they satisfy the defining relations for the
quotient algebra C(Sg) — C(G), coming from Proposition 16.3.

(3) Finally, regarding the third factorization, the one on the right, observe that the
above matrix W, j depends only on 7, j and on a — b. By summing over j we obtain that

the elements U, CEZ) depend only on a — b, and we are done. O

Summarizing, we already have some advances on our problem, the quantum group
that we want to compute appearing as a subgroup of a certain free wreath product. In
order to further factorize the above representation, we use:

DEFINITION 16.6. If H ~ T" is a finite group acting by automorphisms on a discrete
group, the corresponding crossed coproduct Hopf algebra is

C*T)xC(H)=C"(I')® C(H)
with comultiplication given by the following formula,

Alr@d) = (r©d) @ (h™" re i)

heH

forr el and k € H. The corresponding quantum group is denoted T« H.
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Observe that C'(H) is a subcoalgebra, and that C*(I') is not a subcoalgebra. Now
back to the factorization in Theorem 16.5, the point is that we have:

PROPOSITION 16.7. With L = Fg, N = |H| we have an isomorphism
C(H G) ~ C*(H)*® x C(G)
gwen by vi; — 1 @ v;; and by

@ _ 1 )
Uy = i zc: Ly_qcc” ®1

on the standard generators.

PrROOF. We know that the algebra C'(H . G), constructed according to our above
conventions, is the quotient of C'(H)*® x C(G) by the following relations:

[uly vy = 0
Now since the variable v;; depends only on j — i, we obtain:
[u((lib)’vkl] = [uilg7vi,lfk+i] =0
Thus, we are in a usual tensor product situation, and we have:
C(H.G)=C(H)*“ @ C(G)
Consider now the Fourier transform over H, which is a map as follows:
¢:C(H)— C*(H)
We can compose the above identification with the following map:
U =9"“wid

Thus, we obtain an isomorphism as in the statement. Now observe that we have:
1
(I)(Uab) - N 2 Lb—a,cc

Thus the formula for the image of usb) is indeed the one in the statement. O

Here is now our key result, which will lead to further factorizations:

PROPOSITION 16.8. With ¢ = > Lacugo) and epe = Y . Kige;e we have:

7 Qi,e—ch— €
7T(C( ))(gke) = Q Q'—k ﬁ Eke—c

In particular if ¢y + ...+ cs = 0 then the matrix

W(cgil) )

is diagonal, for any choice of the indices iy, ..., 1.
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ProoF. With ¢ as in the statement, we have the following formula:

a(c) = 3 Loer(uly
= ZLach,jO
aj

On the other hand, in terms of the basis in the statement, we have:

1 QiaQ el
W/ia,jb(€ke) = N(Si—j,k Q ded a—b,d—e€kd
e )

We therefore obtain, as desired:

(3) o deQz k,e
W(C )(€k€> I Z ac La d—e€kd
N ad QzeQz k,d

1 Qz Qz e
T N2 Q2 e

Qiin—k,e

= ———"E}d0d,e—c

QieQi—k,d

Qi,echifk,eg
e T
QieQi—k,e—c e

a

Regarding now the last assertion, this follows from the fact that each matrix of type

(ir)

m(cr"’) acts on the standard basis elements e, by preserving the left index k, and by
rotating by ¢, the right index e. Thus when we assume c¢; +...4c¢s = 0 all these rotations

compose up to the identity, and we obtain indeed a diagonal matrix.

We have now all needed ingredients for refining Theorem 16.5, as follows:

THEOREM 16.9. We have a factorization as follows,

C(SGXH>

TQ

MGXH((C)

O*(ngﬂ) X O(G)

where the group on the bottom is given by

FGvH:H*G/<[C§il)...cgis)7d§j1)..- dUs) 1‘207”_ dr—0>

with the above conventions and notations.
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PROOF. Assume that we have a representation, as follows:
m:C*(T) x C(G) = M(C)

Let A be a G-stable normal subgroup of T, so that G acts on T'/A, and we can form
the product C*(I'/A) x C(G), and assume that 7 is trivial on A. Then 7 factorizes as:

(D) % C(G) ™ M,(C)

C*(T'/A) x C(G)
With I' = H*¢, and by using the above results, this gives the result. U

In what follows we will restrict attention to the case where the parameter matrix () is
generic, and we prove that, in this case, the representation in Theorem 16.9 is the minimal
one. Our starting point is the group I'g yz found above. Let us formulate:

DEFINITION 16.10. Associated to two finite abelian groups G, H is the discrete group

FG,H = H*G/ <[C§ZI) . ‘Cgis),dgjl) . dg]s)] — 1‘ ZCT’ — Zdr — O>

where the superscripts refer to the G copies of H, inside the free product.

We will need a more convenient description of this group. The idea here is that the
above commutation relations can be realized inside a suitable semidirect product. Given
a group acting on another group, H ~ G, we denote as usual by G x H the semidirect
product of G by H, which is the set G x H, with multiplication as follows:

(a,5)(b,1) = (as(b), st)
Now given a group G, and a finite abelian group H, we can make H act on G, in
the obvious way, and then form the following crossed product:

K=G"xH

Since the elements of type (g, ..., g) are invariant under the action of H, we can form
as well the following crossed product:

K' =(G"/G)x H
We can identify G /G ~ GI=1 via the following map:
(1,91, ... 79\H|71) — (g1, .- 79|H|71)

Thus, we obtain a crossed product GI=1 x H. With these notations, we have the
following result, regarding the group from Definition 16.10:
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PROPOSITION 16.11. The group I'c. g has the following properties:
(1) We have an isomorphism as follows:
Tg g ~ ZUCDUHI=Y o
(2) We have as well an isomorphism as follows,
Taopg C 7(GI=DIH] o [
given on the standard generators by the formulae

9 5 0,¢) , D= (b — bie, )

where b;. are the standard generators of ZUGI=DIHI,

ProoF. We prove these assertions at the same time. We must prove that we have
group morphisms, given by the formulae in the statement, as follows:

~ 7UGI-DIHI-) o g
c zG-DIH o

|NeRzs

Our first claim is that the formula in (2) defines a morphism as follows:
To g — ZUGI-DIHE ¢ f

Indeed, we know that the elements (0, ¢) produce a copy of H. Also, we have a group
embedding as follows:
HcZW xH | ¢— (bhy—b,c)

Thus the elements C¥ = (b — b;., ¢) produce a copy of H, for any i # 0. In order to
check now the commutation relations, observe that we have:

Cl(“) c.. CS(ZS) = (bilo - bi101 + biQCl - bi2,01+62 +.o.+ bis,C1+--.+Cs—1 - bi57cl+~--+cs7 Z CT‘>

Thus ) ¢, = 0 implies the following condition:

Since we are now inside an abelian group, we have the commutation relations, and our
claim is proved. By using the general crossed product considerations before the statement,
it is routine to construct an embedding as follows:

Z(G-DUHI-Y) o [  7(G-DIH| o ff

To be more precise, we would like this embedding to be such that we have group
morphisms whose composition is the group morphism just constructed, as follows:

Ty — ZUG-DUHIED o
c ZUG-DIH
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It remains to prove that the map on the left is injective. For this purpose, consider
the following morphism:
l'ew—H A e

The kernel T of this morphism is formed by the elements of type clil) e cgis), with
>, ¢ = 0. We therefore obtain an exact sequence, as follows:

1=T—=Tegy—H—1
This sequence splits by ¢ — ¢, so we have:
Feguw~TxH

Now by the definition of I'¢ i, the subgroup 7" constructed above is abelian, and is
moreover generated by the following elements:

(00D | c#0

Finally, the fact that T is freely generated by these elements follows from the compu-
tation in the proof of Proposition 16.13 below. O

16b. Generic parameters

As already mentioned, we will be interested in what follows in the case where the
deformation matrix () is generic. Our genericity assumptions are as follows:

DEFINITION 16.12. We use the following notions:
(1) We call p1,...,pm € T root independent if for any ry,...,r,m € Z we have:

pit...pm=1 = r=...=1r,=0
(2) A matriz Q € Mgxpu(T), taken to be dephased,
Qoc = Qio =1

is called generic if the elements Q;., with i,c # 0, are root independent.

In what follows we will do the computation for such matrices. Our main result will
show that the associated quantum group does not depend in fact of the matrix. In order
to do the computation, we will need the following technical result:

PROPOSITION 16.13. Assume that Q € Mgy (T) is generic, and set:

QieQi—k,e—c

For every k € G, we have a representation 7" : Tg g — Uin given by:
™*(cD)e, = 08, _.

The family of representations (7*)req is projectively faithful, in the sense that if for some
t € Tg.m we have that () is a scalar matriz for any k, then t = 1.

ke __
92’0 -
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PROOF. The representations 7 arise as above. With I'g i = T x H, as in the proof

of Proposition 16.11, we see that for ¢ € ['¢ g such that 7%(¢) is a scalar matrix for any ,
then t € T, since the elements of T are the only ones having their image by 7* formed by
diagonal matrices. Now write ¢ as follows, with the generators of T" being as in the proof
of Proposition 16.11, and with R;. € Z being certain integers:

t= 1 (=02
1#0,c£0

Consider now the following quantities:

A(k,e) = HH Oke(0fe) ) e

_ gg (0 R (ghe)~
B 103 (RN ) (CORRt
101 LI
e

J#0 ¢#0

We have then the following formula, valid for any k, e:
7 (t)(e.) = Ak, e)e,
Our assumption is that for any k, and for any e, f, we have:
Ak, e) = Ak, f)

By using now the root independence of the elements Q;., with i,¢ # 0, we see that
this implies R;. = 0 for any i, ¢, and this proves our assertion. O

We will need as well the following technical result:
PRoOPOSITION 16.14. Consider a surjective Hopf algebra map
7:C*)xC(H)— L
such that mcmy s injective, and such that forr € I' and f € C(H), we have:
Trel)=r1lef) = r=1
Then 7 is an isomorphism.

PRrROOF. We use here various Hopf algebra tools. Consider the following algebra:
A=C"T')xC(H)
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In order to prove the result, we start with the following standard Hopf algebra exact
sequence, where i(f) = 1® f, and where p =¢ ® 1:

C—CH) S AL () >C

Since 7 o4 is injective, and the Hopf subalgebra 7 o i(C'(H)) is central in L, we can
form the following quotient Hopf algebra:

L=L/(roi(C(H)"L
We obtain in this way another exact sequence, as follows:
C—CHZ5L-ST —C

Note that this sequence is indeed exact, e.g. by centrality. Thus, we get the following
diagram with exact rows, with the Hopf algebra map on the right being surjective:

C C

C(H) — A . cx(D)

C

CH)—"" 1 : L C

Since a quotient of a group algebra is still a group algebra, we get a commutative
diagram with exact rows as follows:

C C(H) — A L o)

C CH) —=~ L L . oD C

Here the map on the right is induced by a surjective group morphism, as follows:
w:T =T |, ¢g—7

By the five lemma, which is something very classical in algebra, we just have to show
that w is injective. So, let g € T" be such that u(g) = 1. We have then:

¢r(g®l)=uplg®1) =u(g) =g=1
For g € I, let us set:

gA:{aEA‘p(al)@@ag:g@a}

gL:{leL ‘ q’(ll)®l2:§®l}
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The commutativity of the square on the right ensures that we have:
7(gA) C gL
Then with the previous g, we have, by exactness of the sequence:
m(g®1) € 1L = mi(C(H))
Thus, for some f € C(H), we must have:
(g 1) =n(l® f)
We conclude by our assumption that g = 1. O

We have now all the needed ingredients for proving a main result, as follows:

THEOREM 16.15. When @) is generic, the minimal factorization for mg s

C(ngH) ~ MGxH((C)

C*(Ten) » C(G)
where on the bottom
Tg g ~ ZUCI-DUHI=Y o
15 the discrete group constructed above.

ProOOF. We want to apply Proposition 16.13 to the following morphism, arising from
the factorization in Theorem 16.9, where L denotes the Hopf image of m¢:

0 : C*(FG’H) X C(G) — L

To be more precise, this morphism produces the following commutative diagram:

C(Sér) ~ Mgy (C)

L
A
|
o
|

|
C*(FG,H) X C(G)

The first observation is that the injectivity assumption on C'(G) holds by construction,
and that for f € C(G), the matrix 7m(f) is “block scalar”, the blocks corresponding to
the indices £ in the basis e, in the basis from Proposition 16.13. Now for r € ' y with
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O(r®1) =60(1® f) for some f € C(G), we see, using the commutative diagram, that we
will have that 7(r ® 1) is block scalar. By Proposition 16.11, the family of representations
(%) of T'g u, corresponding to the blocks k, is projectively faithful, so r = 1. We can
apply indeed Proposition 16.13, and we are done. U

Summarizing, we have computed the quantum permutation groups associated to the
Dita deformations of the tensor products of Fourier matrices, in the case where the de-
formation matrix () is generic. For some further computations, in the case where the
deformation matrix @ is no longer generic, we refer to [7] and follow-up papers.

16c. Kesten measures

Let us compute now the Kesten measure p = law(x), in the case where the deformation
matrix is generic, as before. Our results here will be a combinatorial moment formula, a
geometric interpretation of it, and an asymptotic result. We first have:

THEOREM 16.16. We have the moment formula

/ ,_ 1 #{il,...,z’peG (i1, dv), iz, d2), ... (i, )] }
X |G| . |H| dl,...,dpe Hl|= [(ilydp)7(i27dl)7"'7(2.p?dp—1)]

where the sets between square brackets are by definition sets with repetition.

PROOF. According to the various formulae above, the factorization found in Theorem
16.15 is, at the level of standard generators, as follows:

O(*Sg’—xH) — C*(FG’,H) ® C<G) — MGXH((C)
Ui, jb — ‘—;ﬂ > By g ® vi; = Wiajp

Thus, the main character of the quantum permutation group that we found in Theorem
16.15 is given by the following formula:

1 .
— E (@)
X = Qv
|H|

iac

= Z C(Z) X Vii

Now since the Haar functional of C*(I") x C'(H) is the tensor product of the Haar
functionals of C*(I"), C(H ), this gives the following formula, valid for any p > 1:

p

1 )

P— (@)
/ ATe (Z )
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Consider the elements S; = > c®. By using the embedding in Proposition 16.11 (2),
with the notations there we have:

S; = Z(bio — bic, C)

C

Now observe that these elements multiply as follows:

bi10 - bi161 + bi261 - bi2701+02
Sil .. Sz'p = E +bi3701+02 - bi3701+62+63 + .. , C1 + ...+ Cp
ClCp \ v v oo -+ bip,cl+...+cp_1 — bip7cl+---+0p

In terms of the new indices d,, = ¢; + ... + ¢,, this formula becomes:

bilo blldl + b’Lle - b12d2
S Sy = > | Abigas = bigag + - . d,

didy \ oennn. +biyd,, — Diyd,
Now by integrating, we must have d,, = 0 on one hand, and on the other hand:
[(i1,0), (i, dv), -, (i, dp—1)] = [(i1, ), (2, da), . ., (ip, )]
Equivalently, we must have d, = 0 on one hand, and on the other hand:
[(ir, dp), (i, dn), - ., (ipy dp—1)] = [(i1, dn), (in, da), - .-, (i, lp)]

Thus, by translation invariance with respect to d,, we obtain:

1 'Ll dl) (’LQ dg) . (Z d )]
Si, .S, = — dy,...,d, € H ’ AN
/fG,H ' ! |H|#{ ' © ‘ 217 ) (Zdel)v""(Zpadp—l)]

It follows that we have the following moment formula:

N1 (i iy € G (1, da), (iay o), iy dy)]
/fG,H (Z SZ) N |H|#{d1,...,dp € H|= [(z‘l,dp),(ig,dl),...,(ip,dp_l)]}

Now by dividing by |G|, we obtain the formula in the statement. O
The formula in Theorem 16.16 can be interpreted as follows:

THEOREM 16.17. With M = |G|, N = |H| we have the formula

law(y) = (1 _ %) 50 + %law(A)

where the matriz on the right,
A e C(TYN, My (C))

is given by A(q) = Gram matriz of the rows of q.
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PRrooOF. According to Theorem 16.16, we have the following formula:

/Xp - Z Z 5[11(11, Sipdpl[i1dp,..ipdp—1]

21 dp di...

Qirdy - - - Q'Lpdp
MN /TMN ZZ p Qirdy - - - Qipdp—1

ipdj..

Qirdy Qizdy Qipd,
BT (F) - (S
Consider now the Gram matrix in the statement, namely:

A(q)i; =< Ri, R; >
Here Ry, ..., Ry are the rows of the following matrix:

e TMN ~ My n(T)
We have then the following computation:

/Xp — ﬁ TrMN<R,1,R >< R;,,R;, > ... <R; ,R;, >
- ﬁ o A(D)irin A(Qinis - - - A(D iy
= 37 [ TrAG?) g
- % . tr(A(q)")dq

But this gives the formula in the statement, and we are done. O

In general, the moments of the Gram matrix A are given by a quite complicated
formula, and we cannot expect to have a refinement of Theorem 16.17, with A replaced by
a plain, non-matricial random variable, say over a compact abelian group. However, this
kind of simplification appears at M = 2, and since phenomenon this is quite interesting,
we will explain this now. As a first remark, at M = 2 we have:

PROPOSITION 16.18. For Fy ®¢g Fg, with Q) € Mayn(T) generic, we have

G- L)

where the integral on the right is with respect to the uniform measure on TY.

2k
a+...+an

N da
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PROOF. In order to prove the result, consider the following quantity, which appeared
in the proof of Theorem 16.17:

Cb(q) _ Z Z Qivdy - - - Qipdy

i1y dyod, T1dp - Qipdp—y

We can “half-dephase” the matrix ¢ € My, v (T) if we want to, as follows:

(1 .1
1= a; ... ay

Let us compute now the above quantity ®(g), in terms of the numbers aq, ..., ay. Our
claim is that we have the following formula:

_QZNP 2’“ 2k ‘Za@

k>0

Indeed, the idea is that:
— The 2N* contribution will come from i = (1...1) and i = (2...2).

— Then we will have a p(p — 1)N*72| >~ a;|* contribution coming from indices of type
i=1(2...21...1), up to cyclic permutations.

— Then we will have a 2(%)N?~*| 3", a;|* contribution coming from indices of type
i=(2...21...12...21...1).

— And so on.

In practice now, this gives the result. Indeed, in order to prove our claim, in order
to find the NP=%|%" q;|** contribution, we have to count the circular configurations
consisting of p numbers 1, 2, such that the 1 values are arranged into k non-empty intervals,
and the 2 values are arranged into k£ non-empty intervals as well. Now by looking at the
endpoints of these 2k intervals, we have 2(2’2) choices, and this gives the above formula.
Now by integrating, this gives the formula in the statement. O

Observe now that the integrals in Proposition 16.18 can be computed as follows:

/]a1+...+aN]2kda = / Z a““d
T~ j

i1k J1 Jk @i

= #{lelmjljk [217721’6] = Uh'"ujk]}

- (")

k=>r;

We obtain in this way the following “blowup” result, for our measure:
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PROPOSITION 16.19. For Fy ®q Fu, with QQ € Mayn(T) generic, we have

o= (1—%) 50+%(\1/ja+\11;s)

where € is the uniform measure on TV, and where the blowup function is:

>
i

Proor. We use the formula found in Proposition 16.18, along with the following
standard identity, coming from the Taylor formula:

Z(i)x%:(lm)p;(l_x)p

k>0

U*(a) =N+

By using this identity, Proposition 16.18 reformulates as follows:

O3 (o) (-5

N
p
>da

Now by multiplying by NP~!, we obtain the following formula:
But this gives the formula in the statement, and we are done. U

P
/Xk:% (N%—Zai)—ir(N—Zai
™ i i

We can further improve the above result, by reducing the maps U+ appearing there
to a single one, and we are led to the following statement:

THEOREM 16.20. For Fy ®¢q Fy, with Q € Maxn(T) generic, we have

1 1
=(1- =6+ —.
a < N>0+N ©

where € is the uniform measure on Zs x TV, and where the blowup map is:

>
i

Proor. This is clear indeed from Proposition 16.19. O

d(e,a) =N +e

As already mentioned, the above results at M = 2 are something quite special. In the
general case, M € N, it is not clear how to construct a nice blowup of the measure. All the
above results are quite interesting in the general context of subfactor theory, where the
blowup question is one of the main open questions, related to the continuations of Jones’
planar algebra work in [56], and to many other things, mainly coming from advanced
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quantum physics. For more on all this, we refer to [7] and its previous versions, which
were more subfactor-centered, and which can be found on the internet.

16d. Poisson laws

Let us go back now to the general case, where M, N € N are arbitrary. The problem
that we would like to solve is that of finding the good regime, of the following type, where
the measure in Theorem 16.16 converges, after some suitable manipulations:

M=f(K) , N=g(K) , K-

As before by following [7], we will see that this is indeed possible, and that as limiting
laws we have some very interesting objects, namely some versions of the Marchenko-Pastur
laws, or free Poisson laws, that we met at the end of chapter 13. Let us first recall from
there the definition and main properties of these laws, in the general context:

THEOREM 16.21. The following Poisson limits converge, for any t > 0,

t t *n ¢ ¢ Hn
pr = lim <(1——) 50—1——51) , m = lim ((1——> (50+—51)
n—00 n n n—00 n n

the limiting measures being the Poisson law py, and the Marchenko-Pastur law m,

1 <= t6y, Vit —(z —1—1)?
- hlli.] — 1 —t.0)d
et P K mp = max( 1000 + onx

dx

Pt =

with at t = 1, the Marchenko-Pastur law being given by the following formula:

1
™ = 2—\/4x—1 —1ldx
T
Moreover, the moments of these laws are given by the formulae
M, (p,) = Z i My(m) = Z 4l
reP(k) TENC(k)
where |.| is the number of blocks.

Proor. All this is standard probability and free probability theory:

(1) In what regards the classical results, concerning p;, the standard way of viewing
them is by defining the Poisson law p; by the formula in the statement, then by establishing
the Poisson Limiting Theorem (PLT) via Fourier transform, and finally by working out
the moment formula either by recurrence, or from Fourier via cumulants.

(2) In the free case now, in relation with m;, pretty much the same procedure can be
used, with however the change that the study of free PLT comes first, by using Voiculescu’s
R-transform, which produces then via Stieltjes inversion the formula of 7; in the state-
ment. We refer here to [90], or to any other free probability book. U



16D. POISSON LAWS 387

In order to establish our results, we have to do some combinatorics. We denote by
NC(p) the set of noncrossing partitions of {1,...,p}, and for 7 € P(p) we denote by || €
{1,...,p} the number of blocks. We will also use some standard tools from combinatorics,
such as the Kreweras complementation, which are well-known in free probability [90].
With these conventions, we have the following result from [7], regarding the moments c,
of the measure that we are interested in, computed in Theorem 16.16:

ProPOSITION 16.22. With M = aK,N = K, K — oo we have:

Cp

K1 zp: # {7r € N(j(p)‘|7r| _ T} g
r=1

In particular, with o = 3 we have:

1 2p
c, ~ —— aK)P!
P p+1<p)( )

ProoF. We use the combinatorial formula in Theorem 16.16. Our claim is that, with

7 = ker(iy, .. .,14,), the corresponding contribution to ¢, is:
O alm=1gr=Irl gr=1if 7 € NC(p)
T 1 O(KP?) if ¢ NC(p)
As a first observation, the number of choices for a multi-index (41, ...,7,) € X? satis-

fying the condition kers = 7 is:
MM —=1)...(M —|x| +1) ~ M
Thus, we have the following estimate:
Croe MPIN" ey, dy € Y| [dula € 8] = [dus]o € 1], W0 € 7
Consider now the following partition:
o =kerd

The contribution of ¢ to the above quantity C is then given by:

A(m,0)N(N =1)...(N = |o| + 1) ~ A(r,0) N
Here the quantities on the right are as follows:

Alr.0) = {(1) ft}‘lbe?w(l: (b—1)N¢e|,¥bemVeco
We use now the standard fact that for 7,0 € P(p) satisfying A(m, o) = 1 we have:
7| +]o] <p+1
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In addition, the equality case is known to happen when 7,0 € NC(p) are inverse to
each other, via Kreweras complementation. This shows that for 7 ¢ NC(p) we have:

Cr = O(KP?)
Also, this shows that for 7 € NC(p) we have:
Cr ~ MImM-IN-typ-im=1
o=t gp=Iml op=1
Thus, we have obtained the result. Il
We denote by D the dilation operation for probability measures, given by:
D, (law(X)) = law(rX)
With this convention, we have the following result, based on Proposition 16.22:

THEOREM 16.23. With M = aK,N = K, K — oo we have:

1 1
p= (1 - W) do + WD%K(%/Q)

In particular with o = 8 we have:

1 1
H= (1 - a—K) %+ Sara D (m)

PrROOF. At o = f3, this follows from Proposition 16.22. In general now, we have:

c

P E w|—=1 gp—|n|
— o Ié]
Kr-1

TeNC(p)

Bp Q |7|
- 5.2 6)
TeNC(p)

= %/.Tpdﬂa/g(x)

When a > 3, where dn,/3(x) = @a/s(x)dx is continuous, we obtain:

1
o = i [BKePewao)ts

1 » T d
= —— |z — | dx
apK? | TP\ BE
But this gives the formula in the statement. When o < 3 the computation is similar,
with a Dirac mass as 0 dissapearing and reappearing, and gives the same result. Il

Let us state as well an explicit result, regarding densities:
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THEOREM 16.24. With M = aK,N = K, K — oo we have:

B 1 1 VA4aBK? — (z — aK — BK)?
o= (1 N aﬁf@) o+ DGR o du

In particular with o = [ we have:

1 ek -1

1
=(1-—=]6 :
a ( a2K2) O—i_oﬂK2 27

PROOF. According to the formula for the density of the free Poisson law, the density
of the continuous part Dﬁ((ﬂ'a /) is indeed given by:

Vi - Gk —1- %) _ V4aBE? — (¢ —aK — BK)?

27 - ﬁiK 2w

With o = § now, we obtain the second formula in the statement, and we are done. [J

Observe that at « = =1, where M = N = K — oo, the above measure is:
1 1
om = <1—F) 50"‘@1)%(7’(1)

This measure is supported by [0,4K]. On the other hand, since the groups I'y; v are
all amenable, the corresponding measures are supported on [0, M N], and so on [0, K?] in
the M = N = K situation. The fact that we do not have a convergence of supports is
not surprising, because our convergence is in moments.

The above results are of course not the end of the story, because we have now to
understand what happens in the case of non-generic parameters. There has been some
technical work here, by Bichon and by myself, and as a sample result here, we have:

THEOREM 16.25. Given two finite abelian groups G, H, having cardinalities
Gl=M , [H|=N

consider the main character x of the quantum group associated to Faxpg. We have then

X 1 1
law () = (1= 57 ) do + 5
aw N ( M) o+ i e
in moments, with M = tN — oo, where 7 is the free Poisson law of parametert > 0. In

addition, this formula holds for any generic fiber of Fawp-

ProOF. We already know that the second assertion holds, as explained above. Re-
garding now the first assertion, our first claim is that for the representation coming from



390 16. FOURIER MODELS

the parametric matrix Fgwg we have the following formula, where M = |G|, N = |H|,
and the sets between brackets are sets with repetitions:

iy gy ay € {0, M =1},
o 1 " bi,...,b, €{0,...,N —1},
P MrHIN (i + ay, by), (txs1 + ay,by)|ly =1,...,p]
= [(iz + ay, bys1), (tap1 + ay, by)ly =1,...,p],Vz

Indeed, by using the general moment formula with K = Fg, L = Fy, we have the
following formula for the above numbers:

C’I‘

P
Ql Ql Ql T r Qr Qr
N / Z i A by T U )
— 1 1 ------ r r .. r r
MN T in bl by Q; 1b1Q 2b1 Q iLbt Qﬂbl iTby il pr inbt ilbr
1 T KipBeay KK Rij Ky KiggpKiggg
Mpr Fpt Kl 1K2 1 Kz’},jllKif,j; Klngl o KpJIK“J'
1Jp
: > Lo Lazey  LayyLazyy Lapilapyy  Lapylapr 4
NP~ Lo Lazet Loyt L2y Loy Loty Larpr Later

Since we are in the Fourier matrix case, K = Fg, L = Fyg, we can perform the sums
over j,a. To be more precise, the last two averages appearing above are respectively:

A(i) = [I[Iaz«+@+;§+ﬁ+z )
A®b) = HH5 by + B0+ )
z oy

We therefore obtain the following formula for the truncated moments of the main
character, where A is the product of Kronecker symbols constructed above:

r

CP
1 1 1 1 r r T r
N / Z b Ciiby @iy Dizyy Qe Qi LR
= e T e - — -
MN " A()=A(b)=1 Qzlle i2b} ilbi Qz‘gbg, 705 ¥ iib] ipbyCilby

Now by integrating with respect to Q € (T“*H)" we are led to counting the multi-
indices 7, b satisfying several conditions. First, we have the following condition:

A(i) = A(b) = 1
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We have as well the following conditions, where the sets between brackets are by
definition sets with repetitions:

171 131 5271 2111 _ [;1p1 171 271 271
[ifb} ... iyby ifby ... @2bi] = [ifby ... )by ifby ... ib)]
TIhT rphr slpr lprl _ [srpr srpr slpr lpr
[zlbl coedpby igby Zpbl} = [21b2 cooapby agbyo @pbp}

In a more compact notation, the moment formula that we obtain in this way is there-
fore as follows:

% = W# {Z, b‘A(Z) = A(b) =1, [ZybyﬁzerlbyH] - [Zybyﬂ’zyﬂby]’vx}

Now observe that the above Kronecker type conditions A(z) = A(b) = 1 tell us that
the arrays of indices i = (i}), b = (by) must be of the following special form:

1 i1

(s ntar ... i1+a
it iy - i + aq i+ ap
by ... b Jitb ... jitb
AR o g,

Here all the new indices iy, j;, ay, b, are uniquely determined, up to a choice of iy, j;.
Now by replacing i, b7 with these new indices iy, js, ay, by, with a M N factor added,

y Yy
which accounts for the choice of i1, j;, we obtain the following formula:
CT —_ 1 # i ] a b’ [(Zac + ayaj:r + by)v (i:erl + ayajz + berl)]
» = (MN)1 W = iy + ay, Ju + byt1), (leg1 + ay, Jo + by)], Ve

Now observe that we can delete if we want the j, indices, which are irrelevant. Thus,
we obtain the announced formula. The continuation is via combinatorics. O

There are many interesting questions that are still open, regarding the computation
of the spectral measure in the case where the parameter matrix () is not generic, and
also regarding the computation for the deformations of the generalized Fourier matrices,
which are not necessarily of Dita type. We refer here to [7] and related papers.

16e. Exercises

To start with, we have the following exercise from the previous chapter, which is
related to the above, and that we reproduce here, in case you have not solved it yet:
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EXERCISE 16.26. Write down a complete, simplified proof for the factorization
C(Sym) My(C)
C(Sy b Gu)

found in the previous chapter, for L = H ®¢ K, in the scalar matriz case.

L

This exercise is important, because it is related to the first factorization performed in
this chapter, in the context of the Fourier models.

EXERCISE 16.27. Work out the combinatorial details of the computation for deformed
Fourier models with formal parameters, outlined in the proof of Theorem 16.25.

This is actually quite unobvious, but finding the relevant literature and writing up a
concise account of what is done there would do.

EXERCISE 16.28. Do some computations for the deformations of Fy, at non generic
values of the parameter, and write down what you found.

And that is all. In the hope that you liked the present book, and that we will hear
from you soon, with interesting results about the Hadamard matrices. There are just so
many things to be done, all interesting. You can’t go wrong with these matrices.
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Backelin construction, 212 Clifford torus, 232
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Beauchamp-Nicoara matrix, 125 Cocyclic Hadamard Conjecture, 31
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BIBD, 63 color decomposition, 60, 278
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bistochastic Butson matrix, 237 commuting square, 334, 339
bistochastic form, 211, 232 compact quantum group, 306
bistochastic matrix, 225 compact quantum space, 304
biunitary matrix, 347 complex AHM, 286

Bjorck cyclic root, 208 complex Gaussian variable, 250, 263, 269, 270
Bjorck-Froberg matrix, 124 complex glow, 233
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complex Hadamard matrix, 14, 107

complex normal variable, 250, 263, 269, 270

complex PHM, 361
complex projective space, 232
comultiplication, 306
concave function, 36, 273
continuous dimension, 332
convex function, 36, 273
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counit, 306

counting measure, 310
critical point, 59, 277
crossed coproduct, 372
crossed product, 372
cycle, 133
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de Launey obstruction, 131
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defect equations, 159

deformed Fourier matrix, 187, 243, 370
deformed PHM, 194

deformed tensor product, 113, 348, 357
dephased matrix, 15, 109

dephased PHM, 19, 84

derangement, 317

determinant bound, 33, 35, 109

Dita deformation, 113, 160

discrete quantum group, 306

double factorial, 44

double indices, 16, 112

dual group, 112

easiness, 314

easy quantum group, 314
enveloping tangent cone, 155
enveloping tangent space, 155, 194
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equivalent PHM, 19, 84
Euler-Rodrigues, 38

excess, 49, 230, 233, 249
excess moments, 235, 255
exotic sum of roots, 143

factor, 332
Fano plane, 76
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four-norm, 218

Fourier coupling, 112

Fourier matrix, 35, 70, 110, 112, 209, 264
Fourier model, 370
Fourier-diagonal, 70, 215

free partial permutation, 360
free Poisson law, 317, 318, 389
free Poisson limit, 317

free wreath product, 357, 371
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Gale-Berlekamp game, 51, 234
Gaussian variable, 54

Gelfand theorem, 303

generalized Fourier matrix, 112, 211
generalized Hadamard matrix, 346
generic deformation, 178, 377, 380
glow, 50, 249

glow components, 53

glow moments, 235, 255

glow support, 235, 249

glow universality, 263, 269, 270
GNS theorem, 303

gradient descent method, 286
Gram matrix, 320, 382

Haagerup counting theorem, 217
Haagerup lemma, 118
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Haagerup obstruction, 132
Haagerup theorem, 120

Haar functional, 307

Hadamard Conjecture, 19, 28
Hadamard conjecture, 42
Hadamard determinant bound, 33
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Hadamard matrix manifold, 108
Hadamard theorem, 33
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Hopf image, 322

hyperfinite factor, 332

Idel-Wolf theorem, 232



inclusion-exclusion, 317
inner faithfulness, 322, 328
isolated matrix, 159, 194
isolated PHM, 197
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Kesten measure, 316
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Kreweras complementation, 387

Lagrange multipliers, 277
Lagrangian submanifold, 232
Lam-Leung obstruction, 134
Lam-Leung theorem, 133
lattice model, 343

lattice of partitions, 258
Legendre symbol, 192
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Lie algebra, 64, 170

linear operator, 300

local maximizer, 58, 67, 275, 286

Mobius function, 258

Mobius inversion, 258

magic basis, 325

magic matrix, 309, 321, 355

magic unitary, 309

main character, 316-318, 330
Marchenko-Pastur law, 317, 318, 389
MASA, 333

master function, 186

Master Hadamard Conjecture, 188
master Hadamard matrix, 186
matrix equivalence, 348
maximizer of determinant, 34
maximizer of p-norm, 37
McNulty-Weigert matrix, 190, 194
minimizer of p-norm, 37

minors, 96, 100, 217
mismatchings, 11

MUB, 190

multimatrix algebra, 303
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Nicoara-White theorem, 173
non-classical matrix, 346
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norm maximizer, 36, 37, 57, 83, 110, 273, 275

norm minimizer, 218, 273
normal element, 301

normal variable, 54

number of 1 entries, 164, 254
number of the beast, 28, 30

Ocneanu compactness, 339
operator algebra, 301
operator norm, 300
optimal AHM, 37, 57, 75

optimal almost Hadamard matrix, 37, 57, 75

order of partitions, 258
orthogonal group, 12
orthogonal MASA, 333

p-AHM, 274

p-almost Hadamard matrix, 274
Pélya random walk, 251

Paley biplane, 77

Paley matrix, 25, 28, 246
partial Butson matrix, 144
partial Hadamard matrix, 19, 81
partial permutation, 360
partition, 54, 223, 258

PBM, 144

Perron-Frobenius, 337
Peter-Weyl representation, 308
Peter-Weyl theory, 308
Petrescu matrix, 126, 127, 143
PHM, 19, 81, 94, 194, 361
PHM defect, 195

piecewise balanced, 224

planar algebra, 337

Poincaré series, 341

Poisson law, 317, 318

Poisson limit, 317

polar decomposition, 94, 234
pre-Latin square, 362
projective plane, 79

quadratic Gauss sum, 193
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quantum permutation group, 310
quantum semigroup, 361
quantum space, 304
quasi-Hadamard matrix, 34
quaternion units, 29

random derivative, 295
random walk, 146, 151, 224
rational defect, 181
Rationality Conjecture, 182, 186
real Hadamard matrix, 11, 160
real PHM, 94, 197

regular matrix, 124, 135, 141
regularity conjecture, 143
Richmond-Shallit, 91

root independence, 377

roots of unity, 129

rotation matrix, 13

rotation trick, 58, 275
rotational invariance, 234

row graph, 139

row stochastic, 48

Ryser Conjecture, 31, 204

self-adjoint matrix, 125
semi-balanced matrix, 60, 278
singular values, 96
Sinkhorn normal form, 232
size of circulant matrix, 213
size of Hadamard matrix, 18
skew-symmetric, 25
smallest eigenvalues, 68
soft Tannakian duality, 313
spectral radius, 301
spectrum, 301

spherical integral, 44

spin model, 343

square of antipode, 306
standard form, 19, 84, 144
subfactor, 336

submagic matrix, 360
submatrix, 95, 100

sum of cycles, 133

sum of roots, 130

sum of roots of unity, 133
sums of roots, 124
switching lights, 234
Sylvester, 11, 33

Sylvester obstruction, 129
symmetric matrix, 25
symplectic manifold, 232
Szollosi construction, 125

Tadej-Zyczkowski formula, 167
tangent cone, 155, 194
tangent cone gluing, 180
tangent space, 155

Tannakian category, 326
Tannakian duality, 313

Tao matrix, 124, 136, 194
Tao-Vu, 36

Temperley-Lieb algebra, 187, 335, 337
tensor product, 16, 112, 177, 255, 324, 348

transfer matrix, 343

tristochastic matrix, 148
trivial deformation, 154
trivial tangent cone, 155
truncated character, 318

truncated Fourier matrix, 198, 199, 364

truncated integration, 328
truncated main character, 330
Turyn Conjecture, 131

Turyn obstruction, 213, 237

undephased defect, 158
unitary group, 14, 108
unitary matrix, 232

vanishing sum of roots, 124, 130, 133

volume of parallelepiped, 33
von Neumann algebra, 332

Walsh matrix, 16, 22, 28, 30, 48, 113, 227, 271

Wang algebra, 310
Wang theorem, 310
Weingarten formula, 318
Weingarten matrix, 320
Williamson matrix, 29
Woronowicz algebra, 304
wreath product, 371
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