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Majorization for Matrix Classes*

Geir Dahl'*, Alexander Guterman®®*?, Pavel Shteyner?3%¢

Abstract

We introduce a new majorization order for classes (sets) of matri-
ces which generalizes several existing notions of matrix majorization.
Roughly, the notion says that every matrix in one class is majorized
by some matrix in the other class. The motivation to study this ma-
jorization concept comes from mathematical statistics and involves
the information content in experiments. This connection is briefly
described. We investigate properties of this new order both of alge-
braic and geometric character. In particular, we establish results on
so-called minimal cover classes with respect to the introduced ma-
jorization.
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1 Introduction

The notion of majorization has been studied a lot, in connection with vec-
tors (the classical notion), matrices, and even more general structures, such
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