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Preface

The title of the book sounds a bit misterious. Why should anyone read this
book if it presents the subject wrong way? What particularliy done “wrong’
in the book.

Before answering these questions, let me first describe the target audi-
ence of this text. This book appeared as lecture notes for the course “Honors
Linear Algebra”. It supposed to be a first linear algebra course for mathe-
maticaly advanced students. It is intended for a student who, while not yet
very well familiar with abstract reasonings, is willing to study more rigorous
mathematics that is presented in “cookbook style” calculus type courses.
Besides being a first course in linear algebra it is also supposed to be a first
course introducing a student to rigorous proof, formal definitions—in short,
to the style of modern theoretical (abstract) mathematics.

The target audience explains very specific blend of elementary ideas
and concrete examples which are usually presented introductionary linear
algebra texts with more abstrac definitions and constructions typical for
advanced books.

Another specifics of the book is that it is not written by or for an alge-
braist. So, I tried to emphasise the topics that are important for analysis,
geometry, probability, etc, and did not include some traditional topics. For
example, I am only considering vector spaces over the fields of real or com-
plex numbers. Linear spaces over other fields are not considered at all, since
I feel time required to introduce and explain absract fields would be better
spent on some more classical topics, required in other disciplines. And later,
when the students study general fields in the abstract algebra course they
will understand that a many constructions studied in this book will also
work for general fields.
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iv Preface

Also, T do treat only finitedimensional spaces in this book and a ba-
sis always means a finite basis. The reason is that it is impossible to say
something non-trivial about infinitedimensional spaces without introducing
convergence, norms, completeness etc, i.e. the basics of functional analysis.
And this is definitely a subject for a separate course (text). So, I do not con-
sider infinite Hamel bases here: they are not needed in most applications to
analysis and geometry, and I feel they belong in the abstract algebra course.
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Chapter 1

Basic Notions

1. Vector spaces

A vector space V is a collection of objects, called vectors (denoted by lower-
case bold letters like v here), along with two operations, addition of vectors
and multiplication by a number (scalar) 1 such that the following 8 prop-
erties (the so-called azioms of a vector space) hold:

The first 4 properties deal with the addition:

1. Commutativity: v+w =w + v for all v,w € V;
2. Associativity: (u+v)+w=u+ (v+w) for all u,v,w € V;

3. Zero vector: there exists a special vector, denoted by 0 such that
v+0=viforalveV;

4. Additive inverse: For every vector v € V there exists a vector w € V
such that v +w = 0. Such additive inverse is usually denoted as
The next two properties concern multiplication:
5. Multiplicative identity: 1v = v for all v € V;

6. Multiplicative associativity: (af)v = «a(pv) for all v € V and all
scalars o, 3;
And finally, two distributive properties, which connect multipli-
cation and addition:

1We need some visual distinction between vectors and other objects, so in this book we use
bold lowercase letters for vectors and regular lowercase letters for numbers (scalars). In some (more
advanced) books lattin letters are reserved for vectors, while greek letters are used for scalars; in
even more advanced texts any letter can be used for anything and the reader must understand
from the context what each symbol means. I think it is helpful, especially for a beginner to have
some visual distinction between different objects, so a bold lowercase letters will always denote a
vector. And on a blackboard an arrow (like in ) is used to identify a vector

1

A question arises,
“How one can mem-
orize the above prop-
erties?” And the an-
swer is that one does
not need to, see be-
low!



2 1. Basic Notions

7. a(u+v) =au+ av for all u,v € V and all scalars «;
8. (a+ P)v=av+gv for all ve V and all scalars «, 3.

Remark. The above properties seem hard to memorize, but it is not nec-
essary. They are simply the familiar rules of algebraic manipulations with
numbers, that you know from high school. The only new twist here is that
you have to understand what operations you can apply to what objects. You
can add vectors, and you can multiply vector by a number (scalar). And of
course, you can do all possible manipulations with numbers that you have
learned before. But you cannot multiply two vectors, or add a number to a
vector.

Remark. It is not hard to show that zero vector 0 is unique. It is also easy
to show that given v € V' the inverse vector —v is unique.

In fact, properties 2 and 3 can be deduced from the properties 5 and 8:
they imply that 0 = Ov for any v € V, and that —v = (—1)v.

If scalars are usual real numbers, we call the space V a real vector space.
If scalars are complex numbers, i.e. if we can multiply by complex numbers,
we call the space V' a complex vector space.

Note, that any complex vector space is a real vector space as well (if we
can multiply by complex numbers, we can multiply by real numbers), but
not the other way around.

It is also possible to consider a situation when the scalars are elements
of an arbitrary field F. In this case we say that V is a vector space over the
field F. Although many of the constructions in the book work for general
fields, in this text we consider only real and complex vector spaces, i.e. [F is
always either R or C.

1.1. Examples.

Example. The space R™ consists of all columns of size n,

U1
U2

Un

whose entries are real numbers. Addition and multiplication are defined
entrywise, i.e.

(] vy 7 w1 V1 + wy
() Qv V92 W9 V9 + wo

Up, QUp, Un, W, Up, + Wp,
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Example. The space C" also consists of columns of size n, only the entries
now are complex numbers. Addition and multiplication are defined exactly
as in the case of R™, the only difference is that we can now multiply vectors
by complex numbers, i.e. C™ is a complex vector space.

Example. The space My,x, (also denoted as My, ) of m X n matrices:
the multiplication and addition are defined entrywise. If we allow only real
entries (and so only multiplication only by reals), then we have a real vector
space; if we allow complex entries and multiplication by complex numbers,
we deal with a complex space.

Example. The space P,, of polynomials of degree at most n, consists of all
polynomials p of form

p(t) = ap + a1t + ast? + ...+ ant",
where ¢ is the independent variable. Note, that here some or even all coef-
ficients a can be 0.

In the case or real coefficients a; we have a real space, complex coefficient
give us a complex space.

Question: What are zero vectors in each of the above examples?

1.2. Matrix notation. An m X n matrix is a rectangular array with m
rows and n columns. Elements of the array are called entries of the matrix.

It is very often convenient to denote matrix entries by indexed letters:
the first index denotes the number of the row, where the entry is, and the
second one is the number of the column. For example

ail a1.2 c.. Q1n
a1 ag o N )

_ . m, n _ bl ) bl

(1.1) A= (a’],k)j:L k=1 — . . .
Gm,1 Gm2 ... Qmn

is a general way to write an m X n matrix.

Very often for a matrix A the entry in row #j and column number &
is denoted by Aj or (A);x, and sometimes as in (1.1) above example the
same letter but in lowercase is used for the matrix entries.

Given a matrix A, its transpose (or transposed matrix) AT is defined by
transforming the rows of A into the columns. For example

(123)T_ ;g
45 6 5 0

So, the columns of A” are the rows of A and vise versa, the rows of AT are
the columns of A.
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The formal definition is as follows: (AT);) = (A)x; meaning that the
entry of AT in the row number j and column number k equals the entry of
A in the row number k and row number j.

The transpose of a matrix has a very nice interpretation in terms of
linear transformations, namely it gives the so-called adjoint transformation.
We will study this in detail later, but for now transposition will be just a
useful formal operation.

One of the first uses of the transpose is that we can write a column
vector x € R" as x = (v1,22,...,2,)". If we put the column vertically, it
will use significantly more space.

Exercises.

1.1. Let x = (17273)Ta y = (y1’y27y3)T7 z = (4723 1)T Compute 2X7 3y7 X+2y -
3z.

1.2. Which of the following sets (with natural addition and multiplication by a
scalar) are vector spaces. Justify your answer.

a) The set of all continuous functions on the interval [0, 1];

c
d

)
b) The set of all non-negative functions on the interval [0, 1];
) The set of all polynomials of degree exactly n;

)

The set of all symmetric n X n matrices, i.e. the set of matrices A =
{ajk}7} x=1 such that a;x = ay;.

1.3. True or false:

a) Every vector space contains a zero vector;
b

) A vector space can have more than one zero vector;
¢) An m X n matrix has m rows and n columns;

d) If f and g are polynomials of degree n, then f + g is also a polynomial of

degree n;

e) If f and g are polynomials of degree at most n, then f + g is also a
polynomial of degree at most n

1.4. Prove that a zero vector 0 of a vector space V' is unique.

1.5. What matrix is the zero vector of the space Msy3?
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2. Linear combinations, bases.

Let V be a vector space, and let vi,va,...v, € V be a collection of vectors.
A linear combination of vectors vi,va,... v, is a sum of form

p
a1vy +aove + ...+ apvy, = Z O V.
k=1
Definition 2.1. A system of vectors vi,va,...v, € V is called a basis (for
the vector space V) if any vector v € V admits a unique representation as
a linear combination

n
V=a1V] +ave+ ...+ a,v, = Zaka-
k=1

The coefficients a1, ag, ..., ay are called coordinates of the vector v (in the
basis, or with respect to the basis vi,va,...,vy).

Another way to say that vi,vs,...,v, is a basis is to say that the
equation z1vy + z2va + ... + &, vy, = v (with unknowns x) has a unique
solution for arbitrary right side v.

Before discussing any properties of bases?, let us give few examples,
showing that such objects exist, and it makes sense to study them.

Example 2.2. In the first example the space V is R™. Consider vectors

1 0 0 0
0 1 0 0
€] = 0 ) €2 = 0 ) €3 = 1 PRI en = 0 )
0 0 0 1
(the vector e has all entries 0 except the entry number &, which is 1). The
system of vectors ey, es,...,e, is a basis in R™. Indeed, any vector
z1
Z2
v = . eR"
T,
can be represented as the linear combination
n
Vv =x1€1 +x9€e9 +...Tn€, = Zxkek
k=1
and this representation is unique. The system e, eo,...,e, € R” is called

the standard basis in R™

2the plural for the “basis” is bases, the same as the plural for “base”
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Example 2.3. In this example the space is the space P, of the polynomials

of degree at most n. Consider vectors (polynomials) eg, e, es,...,e, € P,
defined by
e :=1, e =t ey:=t> e3:=t, ..., e,:=t"

Clearly, any polynomial p, p(t) = ag + ait + ast® + ...+ a,t" admits unique
representation

p=apep +aieir + ...+ ape€y.
So the system eg,e1,eo,...,e, € P, is a basis in P,,. We will call it the
standard basis in P,.

Remark 2.4. If a vector space V has a basis vi,va, ..., Vv,, then any vector
v is uniquely defined by its coefficients in the decomposition v = Y| agvy.
So, if we stack the coefficients oy in a column, we can operate with them as
with column vectors, i.e. as with elements of R™.

Namely, if v =", axvi and w = Y ,_; BiVg, then

n n n
vV+w= Zakvk + Zﬂkvk = Z(O&k + ﬂk)vk,
k=1 k=1 k=1
i.e. to get the column of coordinates of the sum one just need to add the
columns of coordinates of the summands.

The definition of a basis says that any vector admits a unique represen-
tation as a linear combination. This statement is in fact two statements,
namely that the representation exists and that it is unique. Let us analyze
these two statements separately.

If we only take existence we get the following notion

Definition 2.5. A system of vectors vy, vo,..., v, € V is called a generating
system (also a spanning system, and also a complete system) in V' any vector
v € V admits representation as a linear combination

P
V=a1V]y +agve+ ...+ apvp = Zakvk.
k=1
The only difference with the definition of a basis is that we do not assume
that the representation above is unique.

The words generating, spanning and complete here are synonyms. I per-
sonally prefer the term complete, because of my operator theory background.
Generating and spanning are more often used in linear algebra textbooks.

Clearly, any basis is a generating (complete) system. Also, if we have a
basis, say vi,Vva,..., vy, and we add to it several vectors, say vp41,...,Vp,
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then the new system will be a generating (complete) system. Indeed, we can
represent any vector as a linear combination of the vectors vi,va, ..., vy,
and just ignore the new ones (by putting corresponding coefficients ay, = 0).

Now, let us turn our attention to the uniqueness.

Definition. A linear combination a1vy + aava + ...+ a,V), is called trivial
if o, = 0 Vk.

A trivial linear combination is always (for all choices of vectors
V1,V2,...,Vp) equal 0, and that is probably the reason for the name.

Definition. A system of vectors vi,va,...,v, € V is called linearly inde-
pendent if only the trivial linear combination (}_}_; apvy with ap = 0 Vk)
of vectors vi,va,..., v, equals 0.

In other words, the system vi,va,..., v, is linearly independent iff the
equation x1vy +xove + ...+ 1pvy =0 (with unknowns zj) has only trivial
solution 1 = x9 = ... = x, = 0.

If a system is not linearly independent, it is called linearly dependent.
By negating the definition of linear independence, we get the following

Definition. A system of vectors vi,va,..., v, is called linearly dependent
if O can be represented as a nontrivial linear combination, 0 = Zi:l QEpVi.
Non-trivial here means that at least one of the coefficient «y is non-zero.
This can be (and usually is) written as Y7 _; |ou| # 0.

So, restating the definition we can say, that a system is linearly depen-
dent if and only of there exist scalars ai, o, ..., ap, > r_; ag| # 0 such

that
P
Z apvy = 0.
k=1

An alternative definition (in terms of equations) is that a system vy,
Va,...,Vp is linearly dependent iff the equation

V1 +Tovo + ...+ xpv, =0

(with unknowns z) has a non-trivial solution. Non-trivial here again means
that at least one of xy, is different from 0, and it can be written as Y 7 _, |zg| #
0.

The following proposition gives an alternative description of linearly de-
pendent systems.

Proposition 2.6. A system of vectors vi,va,...,v, € V is linearly de-
pendent if and only if one of the vectors vy can be represented as a linear



In many textbooks
a basis is defined
as a complete and
linearly independent
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sition 2.7 this defini-
tion is equivalent to
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combination of the other vectors,

P
(2.1) Vi = Z’ijj'
j=1
J#k
Proof. Suppose the system vi,va,..., v, is linearly dependent. Then there
exist scalars oy, > h_ |ak| # 0 such that

a1v] +agve + ...+ ayvy, = 0.

Let k be the index such that aj # 0. Then, moving all terms except agvy
to the right side we get

P
AV = — Z Q; V.
j=1
7k
Dividing both sides by oy we get (2.1) with 8; = —a;/ax.

On the other hand, if (2.1) holds, 0 can be represented as a non-trivial
linear combination

P
Vi — Zﬁjvj =0.
j=1
j#k
U

Obviously, any basis is a linearly independent system. Indeed, if a system
V1i,Va,...,Vy is a basis, 0 admits a unique representation

n
0=oa1vi+agvo+ ... +a, v, = Zakvk.
k=1
Since the trivial linear combination always gives 0, the trivial linear combi-
nation must be the only one giving 0.

So, as we already discussed, if a system is a basis it is a complete (gen-
erating) and linearly independent system. The following proposition shows
that the converse implication is also true.

Proposition 2.7. A system of vectors vi,va,..., vy, € V is a basis if and
only if it is linearly independent and complete (generating).

Proof. We already know that a basis is always linearly independent and
complete, so in one direction the proposition is already proved.

Let us prove the other direction. Suppose a system vi,va,..., Vv, is lin-
early independent and complete. Take an arbitrary vector v € V. Since the
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system vi,va, ..., Vv, is linearly complete (generating), v can be represented
as

n
V=o1vy +aave + ...+ a,v, = Zakvk.
k=1
We only need to show that this representation is unique.

Suppose v admits another representation
n
VvV = Z &kvk.
k=1

Then

n n n
Z(ak — &k)vk = Zakvk — Z&kvk =v—-v=0.
k=1 k=1 k=1
Since the system is linearly independent, ap — ap = 0 Vk, and thus the
representation v = a1vy + agve + ... + o, vy, 1s unique. O

Remark. In many textbooks a basis is defined as a complete and linearly
independent system (by Proposition 2.7 this definition is equivalent to ours).
Although this definition is more common, than one presented in this text,
I prefer the later. It emphasizes the main property of a basis, namely that
any vector admits a unique representation as a linear combination.

Proposition 2.8. Any (finite) generating system contains a basis.

Proof. Suppose vi,va,...,v, € V is a generating (complete) set. If it is
linearly independent, it is a basis, and we are done.

Suppose it is not linearly independent, i.e. it is linearly dependent. Then
there exists a vector v, which can be represented as a linear combination of
the vectors v;, j # k.

Since v can be represented as a linear combination of vectors v;, j # k,
any linear combination of vectors v, va, ..., v, can be represented as a linear
combination of the same vectors without v, (i.e. the vectors v;, 1 < j <p,
Jj # k). So, if we delete the vector vi, the new system will still be a complete
one.

If the new system is linearly independent, we are done. If not, we repeat
the procedure.

Repeating this procedure finitely many times we arrive to a linearly
independent and complete system, because otherwise we delete all vectors
and end up with and empty set.

So, any finite complete (generating) set contains a complete linearly
independent subset, i.e. a basis. ([
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Exercises.
2.1. Find a basis in the space of 3 x 2 matrices M3xs.
2.2. True or false:

a) Any set containing a zero vector is linearly dependent
b) A basis must contain 0;
¢) subsets of linearly dependent sets are linearly dependent;
d) subsets of linearly independent sets are linearly independent;
e) If ayvy + aova + ... + a, v, = 0 then all scalars oy, are zero;
2.3. Recall, that a matrix is called symmetric if AT = A. Write down a basis in the

space of symmetric 2 X 2 matrices (there are many possible answers). How many
elements are in the basis?

2.4. Write down a basis for the space of

a) 3 x 3 symmetric matrices;

b) n X n symmetric matrices;

c) n x n antisymmetric (AT = —A) matrices;
2.5. Let a system vectors vi,va,...,Vv, be linearly independent but not gen-
erating. Show that it is possible to find a vector v,;; such that the system
V1,Va,...,Vy, Vyey1 is linearly independent. Hint: Take for v,;; any vector that

connot be represented as a linear combination 22:1 ag Vg and show that the system
V1,Va,...,Vy, Ve is linearly independent.

2.6. Is it possible that vectors vy, vs, vs are linearly dependent, but the vectors
W1 = V] + Vg, Wo = vg + vy and w3 = v3 + vy are linearly independent?
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3. Linear Transformations. Matrix—vector multiplication

A transformation T from a set X to a set Y is a rule that for each argument
(input) x € X assigns a value (output) y =T'(x) € Y.

The set X is called domain of T, and the set Y is called the target space
or codomain of T.

We write T : X — Y to say that T is a transformation with the domain
X and the target space Y.

Definition. Let V, W be vector spaces. A transformation T : V — W is
called linear if

1. T(u+v)=T(u)+T(v) Vu,veV,

2. T'(av) = aT'(v) for all v € V and for all scalars a.

Properties 1 and 2 together are equivalent to the following one:

T(ou+ pv) =al(u)+ BT (v) for all u,v € V' and for all scalars «, 3.

3.1. Examples. You dealt with linear transformation before, may be with-
out even suspecting it, as the example below shows.

Example. Differentiation: Let V' = P, (the set of polynomials of degree at
most n), W =P,_1, and let T : P, — P,,_1 be the differentiation operator,

T(p) =9 Vp € P,.

Since (f +9g) = f'+ ¢ and (af) = af’, this is a linear transformation.

Example. Rotation: in this example V = W = R? (the usual coordinate
plane), and a transformation T : R? — R? takes a vector in R? and rotates
it counterclockwise by v radians. Since T, rotates the plane as a whole,
it rotates as a whole the parallelogram used to define a sum of two vectors
(parallelogram law). Therefore the property 1 of linear transformation holds.
It is also easy to see that the property 2 is also true.

Example. Reflection: in this example again V = W = R?, and the trans-
formation T : R? — R? is the reflection in the firs coordinate axis, see the
fig. It can also be shown geometrically, that this transformation is linear,
but we will use another way to show that.

Namely, it is easy to write a formula for T,

(2 )-(2)

and from this formula it is easy to check that the transformation is linear.

The words “trans-

formation”, “trans-
form”, “mapping”,
“map”, “operator”,

“function” all denote
the same object.
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v

Figure 1. Rotation

Example. Let us investigate transformations 7' : R — R. Any such trans-
formation is given by the formula

T(z) =ax where a = T'(1).

Indeed,
T(zx)=T(x x1)=2T(1) = xza = az.

So, any linear transformation of R is just a multiplication by a constant.

3.2. Linear transformations R — R™. Matrix—column multiplica-
tion. It turns out that a linear transformation 7' : R® — R™ also can be
represented as a multiplication, but not by a number, but by a matrix.

Let us see how. Let T': R® — R™ be a linear transformation. What
information do we need to compute T'(x) for all vectors x € R"? My claim
is that it is sufficient how 7" acts on the standard basis ey, es, ..., e, of R™.
Namely, it is sufficient to know n vectors in R™ (i.e. the vectors of size m),

a;=T(e1), az:=T(ez), ..., a,:=T(en).
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Indeed, let

Then x = z1€1 + x2€2 + ... + Tp€y = Y p_q Tr€k

T(X) = T(Z xkek) = ZT(xkek) = Zka(ek) = Zxkak.
k=1 k=1 k=1 k=1

So, if we join the vectors (columns) aj, as,...,a, together in a matrix
A = [aj,a,...,a,] (a; being the kth column of A k = 1,2,...,n), this
matrix contains all the information about 7.

Let us show how one should define the product of a matrix and a vector
(column) to represent the transformation 7" as a product, T(x) = Ax. Let

CL171 (ZLQ e alm

CL271 CL272 . a27n
A= . .

Gm,1 Am2 ... Gmn

Recall, that the column number k of A is the vector ay, i.e.

a1k
a2k
ag = .
Um.k
Then if we want Ax = T'(x) we get
ai a2 a1n
i a1 a22 asp
AX:E TRay = T . + T2 . +...+x,
k=1 ' .

am,1 am,2 Ummn

So, the matrix—vector multiplication should be performed by the follow-
ing column by coordinate rule:

multiply each column of the matrix by the corresponding coordi-
nate of the vector.

Example.

(e t)lz) () ee(E)3) = ()

W N =
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The “column by coordinate” rule is very well adapted for parallel com-
puting. It will be also very important in different theoretical constructions
later.

However, when doing computations manually, it is more convenient to
compute the result one entry at a time. This can be expressed as the fol-
lowing row by column rule

To get the entry number k of the result, one need to multiply row
number k of the matrix by the vector, that is, if Ax = y, then

n
Yk = Zj:l ak‘,jxj> k = 1727 U

here x; and y; are coordinates of the vectors x and y respectively, and a; j
are the entries of the matrix A.

Example.
1 2 3 ; (11 +2-243-3\ [ 15
4 5 6 3 -\ 4:-1+45-246-3 )]\ 32

3.3. Linear transformations and generating sets. As we discussed
above, linear transformation 7" (acting from R™ to R™) is completely defined
by its values on the standard basis in R"™.

The fact that we consider the standard basis is not essential, one can
consider any basis, even any generating (spanning) set. Namely,

A linear transformation T : V' — W is completely defined by its
values on a generated set (in particular by its values on a basis).

In particular, if vi,va,..., v, is a generating set (in particular, if it is a
basis) in V', and T and 77 are linear transformations 7,7} : V. — W such
that

Tvk:Tlvk, k:1,2,...,n
then T = Tl.

3.4. Conclusions.

e To get the matrix of a linear transformation T : R™ — R™ one needs

to join the vectors ay = T'e; (where e, es,..., e, is the standard
basis in R™) into a matrix: kth column of the matrix is ag, k =
1,2,...,n.

e If the matrix A of the linear transformation 7" is known, then 7'(x)
can be found by the matrix—vector multiplication, 7'(x) = Ax. To
perform matrix—vector multiplication one can use either “column by
coordinate” or “row by column” rule.
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The latter seems more appropriate for manual computations.
The former is well adapted for parallel computers, and will be used
in different theoretical constructions.

For a linear transformation 7" : R™ — R™, its matrix is usually denoted
as [T]. However, very often people do not distinguish between a linear
transformation and its matrix, and use the same symbol for both. When
it does not lead to a confusion, we will also use the same symbol for a
transformation and its matrix.

Since a linear transformation is essentially a multiplication, the notation
T'v is often used instead of T'(v). We will also use this notation. Note that
usual order of algebraic operations apply, i.e. Tv + u means T'(v) + u, not
T(v +u).

Remark. In the matrix—vector multiplication Ax the number of columns
of the matrix A matrix must coincide with the size of the vector x, i.e. a
vector in R™ can only be multiplied by an m X n matrix.

It makes sense, since an m X n matrix defines a linear transformation
R™ — R™, so vector x must belong to R".

The easiest way to remember this is to remember that if performing
multiplication you tun out of some elements faster, then the multiplication
is not defined. For example, if using the “row by column” rule you run
out of row entries, but still have some unused entries in the vector, the
multiplication is not defined. It is also not defined if you run out of vector’s
entries, but still have unused entries in the column.

Exercises.

3.1. Multiply:

a)<123):1,)
45 6 5
1 2
b)()l(;));
2 0
120 0 1
ylor 2o 9
Y1001 2 3 |
000 1 4
12 0 1
01 2 2
D1 o o0 1 3 |
00 0 4

The notation T'v is
often used instead of
T(v).

In the matrix vector
multiplication using
the “row by column”
rule be sure that you
have the same num-
ber of entries in the
row and in the col-
umn. The entries
in the row and in
the column should
end simultaneously:
if not, the multipli-
cation is not defined.
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3.2. Let a linear transformation in R? be the reflection in the line z; = x5. Find
its matrix

3.3. For each linear transformation below find it matrix

a) T :R? — R3 defined by T'(z,y)T = (z + 2y, 22 — 5y, Ty)*;

b) T : R* — R3 defined by T'(x1, 22,23, 74)T = (21 +72+23+34, T2 — 74, 71+
3y + 624)7;

c) T:P, = P,, Tf(t) = f'(t) (find the matrix with respect to the standard
basis 1,t,t2,...,t");

d) T:P, — P, Tf(t) =2f(t) +3f'(t) — 4f"(t) (again with respect to the
standard basis 1,¢,t2,...,t").

3.4. Find 3 x 3 matrices representing the transformations of R? which:

a) project every vector onto x-y plane;
b) reflect every vector through a-y plane;

¢) rotate the x-y plane through 30°, leaving z-axis alone.

3.5. Let A be a linear transformation. If z is the center of the straight interval
[z, y], show that Az is the center of the interval [Az, Ay]. Hint: What does it mean
that z is the center of the interval [x,y]?

4. Composition of linear transformations and matrix
multiplication.

4.1. Definition of the matrix multiplication. Knowing matrix—vector
multiplication, one can easily guess what is the natural way to define the
product AB of two matrices: Let us multiply by A each column of A (matrix-
vector multiplication) and join the resulting column-vectors into a matrix.
Formally,

if by, bg, ..., b, are the columns of B, then Abq, Abo, ..., Ab, are
the columns of the matrix AB.

Recalling the row by column rule for the matrix—vector multiplication we
get the following row by column rule for the matrices

the entry (AB); (the entry in the row j and column k) of the
product AB is defined by

(AB); = (row #j of A) - (column #k of B)

Formally it can be rewritten as
(AB)jx = Z a; by k,
l

if a; ) and b;;, are entries of the matrices A and B respectively.
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I intentionally did not speak about sizes of the matrices A and B, but
if we recall the row by column rule for the matrix—vector multiplication, we
can see that in order for the multiplication to be defined, the size of a row
of A should be equal to the size of a column of B.

In other words the product AB is defined if and only if A is an m xn
and B is n X r matrix.

4.2. Motivation: composition of linear transformations. One can
ask yourself here: Why are we using such complicated rule of multiplication?
Why don’t we just multiply matrices entrywise?

And the answer is, that the multiplication, as it is defined above, arises
naturally from the composition of linear transformations.

Suppose we have two linear transformations, 77 : R® — R™ and 75 :
R"™ — R"™. Define the composition 7" = T; o T, of the transformations 17, 15
as
T(x) =T1(T2(x)) Vz € R".
Note that T7(x) € R™. Since 77 : R™ — R™ the expression T} (T5(x)) is well
defined and the result belongs to R™. So, T : R" — R™.

It is easy to show that 7' is a linear transformation (exercise), so it is
defined by an m x r matrix. How one can find this matrix, knowing matrices
of T1 and TQ?

Let A be the matrix of 77 and B be the matrix of T5. As we discussed in
the previous section, the columns of T are vectors T'(e1),T'(e2),...,T(e,),
where eq,es,...,e, is the standard basis in R". For £k =1,2,...,r we have

T(ek) = T1 (Tg(ek)) = T1 (Bek) = Tl(bk) = Abk
(operators Ty and T} are simply the multiplication by B and A respectively).

So, the columns of the matrix of 7" are Aby, Abs,..., Ab,, and that is
exactly how the matrix AB was defined!

Let us return to identifying again a linear transformation with its matrix.
Since the matrix multiplication agrees with the composition, we can (and
will) write 71T instead of T} o Ty ad T1Thx instead of T1(T5(x)).

Note that in the composition 1175 the transformation 75 is applied first!
The way to remember this is to see that in T17T5x the transformation 75
meets x fist.

Remark. There is another way of checking the dimensions of matrices in a
product, different form the row by column rule: for a composition 1175 to
be defined it is necessary that Tox belongs to the domain of T7. If T5 acts
from some space, say R” to R™, then 77 must act from R" to some space,
say R™. So, in order for 1175 to be defined the matrices of T} and T5 should

We will usually
identify a linear
transformation and
its matrix, but in
the next few
paragraphs we will
distinguish them

Note: order of
transformations!
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be of sizes m x n and n X r respectively—the same condition as obtained
from the row by column rule.

Example. Let T : R? — R? be the reflection in the line z; = 3zo. It is
a linear transformation, so let us find its matrix. To find the matrix, we
need to compute T'e; and T'es. However, the direct computation of T'e; and
Te; involves significantly more trigonometry than a sane person is willing
to remember.

An easier way to find the matrix of 7" is to represent it a a composition
of simple linear transformation. Namely, let v be the angle between the
r1 axis and the line z1 = 3x9, and let Ty be the reflection in the z-axis.
Then to get the reflection T" we can first rotate the plane by the angle —~,
moving the line 1 = 3x5 to the zj-axis, then reflect everything in the x;
axis, and then rotate the plane by ~, taking everything back. Formally it
can be written as

T =R,ToR_,

(note the order of terms!), where R, is the rotation by . The matrix of Tj
is easy to compute,
1 0

the rotation matrices are known

no— [ cosv —sin~y
7\ siny  coswy, )’

R _ cos(—y) —sin(—y) \ [ cosy siny
7 \Usin(—y) cos(—y), /  \ —siny cos~,

To compute sin~y and cosy take a vector in the line 1 = 3x9, say a vector
(3,1)T. Then

B first coordinate _ 3 3
cosY = length V32112 V10
and similarly
. second coordinate 1 1
sin~y = =

length N V32 +12 - V10

Gathering everything together we get

1 3 -1 1 0 1 3 1
rermi =25 (15) (o B )7 (d)
173 -1 1 0 3 1
10\ 1 3 0 -1 -1 3
It remains only to perform matrix multiplication here to get the final result.
O
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4.3. Properties of matrix multiplication. The matrix multiplication
enjoys a lot of properties, familiar to us from the high school algebra:

1. Associativity: A(BC) = (AB)C, provided that either left or right
side is well defined;

2. Distributivity: A(B + C) = AB + AC, (A+ B)C = AC + BC,
provided either left or right side of each equation is well defined;

3. One can take scalar multiplies out: A(aB) = aAB.

This properties are easy to prove. One should prove the corresponding prop-
erties for linear transformations, and they almost trivially follow from the
definitions. And the properties of linear transformations imply the proper-
ties for the matrix multiplication.

The new twist here is that the commutativity fails:

matrix multiplication is non-commutative, i.e. generally for

matrices AB # BA.

One can see easily it would be unreasonable to expect the commutativity of
matrix multiplication. Indeed, let A and B be matrices of sizes m x n and
n X r respectively. Then the product AB is well defined, but if m # r, BA
is not defined.

Even when both products are well defined, for example, when A and B
are nxXn (square) matrices, the multiplication is still non-commutative. If we
just pick the matrices A and B at random, the chances are that AB # BA:
we have to be very lucky to get AB = BA.

4.4. Transposed matrices and multiplication. Given a matrix A, its
transpose (or transposed matrix) AT is defined by transforming the rows of
A into the columns. For example

(123>T_ ;g
45 6 5 o

So, the columns of AT are the rows of A and vise versa, the rows of AT are
the columns of A.

The formal definition is as follows: (A7), = (A)j,; meaning that the
entry of AT in the row number j and column number k equals the entry of
A in the row number k and row number j.

The transpose of a matrix has a very nice interpretation in terms of
linear transformations, namely it gives the so-called adjoint transformation.
We will study this in detail later, but for now transposition will be just a
useful formal operation.
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One of the first uses of the transpose is that we can write a column
vector x € R™ as x = (z1, 9, ... ,wn)T. If we put the column vertically, it
will use significantly more space.

A simple analysis of the row by columns rule shows that
(AB)T = BT AT,

i.e. when you take the transpose of the product, you change the order of the
terms.

4.5. Trace and matrix multiplication. For a square (n x n) matrix
A = (aj) its trace (denoted by trace A) is the sum of the diagonal entries

n
trace A = Z k-
k=1

Theorem 4.1. Let A and B be matrices of size mxXn and n xm respectively
(so the both products AB and BA are well defined). Then

trace(AB) = trace(BA)

We leave the proof of this theorem as an exercise, see Problem 4.6 below.
There are essentially two ways of proving this theorem. One is to compute
the diagonal entries of AB and of BA and compare their sums. This method
requires some proefficiency in manipulating sums in ) | notation.

If you are not comfortable with algebraic manipulations, there is another
way. We can consider two linear transformations, 7' and T3, acting from
My xm to R =R! defined by

T(X) = trace(AX), T1(X) = trace(X A)
To prove the theorem it is sufficient to show that T = T7; the equality for
X = A gives the theorem.

Since a linear transformation is completely defined by its values on a
generating system, we need just to check the equality on some simple ma-
trices, for example on matrices X 5, which has all entries 0 except the entry
1 in the intersection of jth column and kth row.

Exercises.

4.1. Let
2

1 2 10 2 1 -2 3 .
A_(?) 1)’3_(312>’0_(2 1 1)’D_ ?
a) Mark all the products that are defined, and give the dimensions of the
result: AB, BA, ABC, ABD, BC, BCT, BTC, DC, DTC™.
b) Compute AB, A(3B + C), B A, A(BD), (AB)D.
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4.2. Let T, be the matrix of rotation by 7 in R2. Check by matrix multiplication
that T, T_, =T_,T, =1

4.3. Multiply two rotation matrices T, and T (it is a rare case when the multi-
plication is commutative, i.e. ToTg = T3T,, so the order is not essential). Deduce
formulas for sin(a + ) and cos(a + () from here.

4.4. Find the matrix of the orthogonal projection in R? onto the line z; = —2x5.
Hint: What is the matrix of the projection onto the coordinate axis x1?

You can leave the answer in the form of the matrix product, you do not need
to perform the multiplication.

4.5. Find linear transformations A, B : R? — R? such that AB = 0 but BA # 0.
4.6. Prove Theorem 4.1, i.e. prove that trace(AB) = trace(BA).

4.7. Construct a non-zero matrix A such that A2 = 0.

5. Invertible transformations and matrices. Isomorphisms

5.1. Identity transformation and identity matrix. Among all linear
transformations, there is a special one, the identity transformation (opera-
tor) I, Ix = x, Vx.

To be precise, there are infinitely many identity transformations: for
any vector space V, there is the identity transformation I = I, : V — V|,
I,x = x, vx € V. However, when it is does not lead to the confusion
we will use the same symbol I for all identity operators (transformations).
We will use the notation I, only we want to emphasize in what space the
transformation is acting.

Clearly, if I : R™ — R"™ is the identity transformation in R", its matrix
is an n x n matrix

10 0

01 0
I1=1,=

00 ... 1

(1 on the main diagonal and 0 everywhere else). When we want to emphasize
the size of the matrix, we use the notation I,; otherwise we just use I.

Clearly, for an arbitrary linear transformation A, the equalities
Al = A, IA=A

hold (whenever the product is defined).

5.2. Invertible transformations.

Often, the symbol E
is used in Linear Al-
gebra textbooks for
the identity matrix.
I prefer I, since it is
used in the operator
theory



very often this
property is used as
the definition of an
invertible
transformation
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Definition. Let A : V — W be a linear transformation. We say that the
transformation A is left invertible if there exist a transformation B : W — V
such that

BA=1 (I = I, here).
The transformation A is called right invertible if there exists a linear trans-
formation C': W — V such that

AC =1 (here I =1,,,).

The transformations B and C' are called left and right inverses of A. Note,
that we did not assume the uniqueness of B or C' here, and generally left
and right inverses are not unique.

Definition. A linear transformation A : V — W is called invertible if it is
both right and left invertible.

Theorem 5.1. If a linear transformation A : V. — W is invertible, then its
left and right inverses B and C' are unique and coincide.

Corollary. A transformation A :V — W is invertible if and only if there
exists a unique linear transformation (denoted A='), A=t : W — V such
that

14 _ -1 _
A A = IV, AA™ = IW.
The transformation A1 is called the inverse of A.

Proof of Theorem 5.1. Let BA =1 and AC = I. Then
BAC = B(AC) = BI = B.

On the other hand
BAC = (BA)C =1C =C,

and therefore B = C.

Suppose for some transformation B; we have B1A = I. Repeating the
above reasoning with B; instead of B we get By = C. Therefore the left
inverse B is unique. The uniqueness of C' is proved similarly. O

Definition. A matrix is called invertible (resp. left invertible, right invert-
ible) if the corresponding linear transformation is invertible (resp. left in-
vertible, right invertible).

Theorem 5.1 asserts that a matrix A is invertible if there exists a unique
matrix A~ such that A=A = I, AA™! = I. The matrix A~! is called
(surprise) the inverse of A.
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Examples.

1. The identity transformation (matrix) is invertible, =1 = I;
2. The rotation R,

R. — cosy —sinvy
7\ siny  cosvy

is invertible, and the inverse is given by (R,)~! = R_.. This equality
is clear from the geometric description of R,, and it also can be
checked by the matrix multiplication;

3. The column (1,1)7 is left invertible but not right invertible. One of
the possible left inverses in the row (1/2,1/2).
To show that this matrix is not right invertible, we just notice
that there are more than one left inverse. Exercise: describe all
left inverses of this matrix.

4. The row (1,1) is right invertible, but not left invertible. The column
(1/2,1/2)7 is a possible right inverse.

Remark 5.2. An invertible matrix must be square (n x n). Moreover,if
a square matrix A has either left of right inverse, it is invertible. So it is An invertible matrix

sufficient to check only one of the identities AA™' =1, A='A =1. must be square. (To

This fact will be proved later. Until we prove this fact, we will not use be proved later)

it. I presented it here only to stop trying wrong directions.

5.2.1. Properties of the inverse transformation.

Theorem 5.3 (Inverse of the product). If linear transformations A and B
are invertible (and such that the product AB is defined), then the product Inverse of a product:

AB is invertible and (AB)"! = B~1A~ L.
(AB)—l — B lg-1 Note the change of
order

(note the change of the order!)

Proof. Direct computation shows:
(AB)(B'A™Y)Y = ABB H)A ' =ATA =447 =1
and similarly
(B'A™Y(AB)=B YA 'A)B=B'IB=B'B=1
O
Remark 5.4. The invertibility of the product AB does not imply the in-
vertibility of the factors A and B (can you think of an example?). However,

if one of the factors (either A or B) and the product AB are invertible, then
the second factor is also invertible.

We leave the proof of this fact as an exercise.
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Theorem 5.5 (Inverse of AT). If a matriz A is invertible, then AT is also
invertible and
(AT)—I — (A_l)T

Proof. Using (AB)T = BT AT we get

(A—I)TAT _ (AA—l)T — IT =1,
and similarly

ATA DY = A A)T=1"=1.

a

And finally, if A is invertible, then A~! is also invertible, (A~!)~! = A.

So, let us summarize main properties of the inverse:

1. If A is invertible, then A~! is also invertible, (A~1)~1 = A;

2. If A and B are invertible and the product AB is defined, then AB
is invertible and (AB)~! = B~1A~L.

3. If A is invertible, then AT is also invertible and (A1)~ = (4~1)7T.

5.3. Isomorphism. Isomorphic spaces. An invertible linear transfor-
mation A : V — W is called an isomorphism. We did not introduce any-
thing new here, it is just another shorter name for the object we already
studied.

Two vector spaces V and W are called isomorphic (denoted V = W) if
there is an isomorphism A : V — W.

Isomorphic spaces can be considered as different representation of the
same space, meaning that all properties, constructions involving vector space
operations are preserved under isomorphism.

The theorem below illustrates this statement.

Theorem 5.6. Let A:V — W be an isomorphism, and let vi,va,..., VvV,
be a basis in V. Then the system Avi, Avo, ..., Av, is a basis in W.

We leave the proof of the theorem as an exercise.

Remark. In the above theorem one can replace “basis” by “linearly inde-
pendent”, or “generating”, or “linearly dependent”—all these properties are
preserved under isomorphisms.

Remark. If A is an isomorphism, then so is A~!. Therefore in the above
theorem we can state that vi,vs,..., v, is a basis if and only if Avy, Avo,
..., Av, is a basis.

The inverse to the Theorem 5.6 is also true
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Theorem 5.7. Let A:V — W be a linear map,and let vi,va,..., v, and
Wi, Ws,..., W, are bases in V and W respectively. If Avy = wy, k =
1,2,...,n, then A is an isomorphism.

Proof. Define the inverse transformation A=' by A™'wy, = vy, k = 1,

2,...,n (as we know, a linear transformation is defined by its values on a
basis). O
Examples.

1. Let A : R**! — P, (P, is the set of polynomials Y r—o ait® of degree
at most n) is defined by

Aei =1, Adey =t,...,de, =t""1, Aeppr =t"
By Theorem 5.7 A is an isomorphism, so P, = R+,

2. Let V be a (real) vector space with a basis vi,va,...,v,. Define
transformation A : R” — V by

Aek:Vk, k:1,2,...,n,

where ey, es, ..., e, is the standard basis in R". Again by Theorem
5.7 A is an isomorphism, so V = R".
3. Mays = R6§

~Y m-n

4. More generally, M, xn =

5.4. Invertibility and equations.

Theorem 5.8. Let A : V. — W be a linear transformation. Then A is
invertible if and only if for any right side b € W the equation
Ax=Db

has a unique solution x € V.
Proof. Suppose A is invertible. Then x = A~!b solves the equation Ax =

b. To show that the solution is unique, suppose that for some other vector
x1 €V

AX1 =b
Multiplying this identity by A~! from the left we get
A1 Ax = A7 b,

and therefore x; = A~'b = x. Note, that both identities, AA~! = I and
A~1A = I were used here.

Let us now suppose that the equation Ax = b has a unique solution x
for any b € W. Let us use symbol y instead of b. We know that given
y € W the equation

Ax =y

Any real vector
space with a basis is
isomorphic to R"

Doesn’t this remind
you of a basis?
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has a unique solution x € V. Let us call this solution B(y).

Let us check that B is a linear transformation. We need to show that
B(ay1+8y2) = aB(y1)+8B(y2). Let x, := B(yk), k = 1,2, i.e. Axy =y,
k=1,2. Then

A(axi + fxz) = adx) + BAx2 = ay2 + By,
which means
B(ay1 + By2) = aB(y1) + 8B(y2).
O

Recalling the definition of a basis we get the following corollary of The-
orem 5.7.

Corollary 5.9. An m X n matriz is invertible if and only if its columns
form a basis in R™.

Exercises.

5.1. Prove, that if A: V — W is an isomorphism (i.e. an invertible linear trans-
formation) and vi,va,..., Vv, is a basis in V, then Avy, Ava, ..., Av,, is a basis in
w.

5.2. Find all right inverses to the 1 x 2 matrix (row) A = (1,1). Conclude from
here that the row A is not left invertible.

5.3. Find all left inverses of the column (1,2, 3)7
5.4. Is the column (1,2,3)7 right invertible? Justify

5.5. Find two matrices A and B that AB is invertible, but A and B are not. Hint:
square matrices A and B would not work. Remark: It is easy to construct such
A and B in the case when AB is a 1 x 1 matrix (a scalar). But can you get 2 x 2
matrix AB? 3 x 37 n xn?

5.6. Suppose the product AB is invertible. Show that A is right invertible and B
is left invertible. Hint: you can just write formulas for right and left inverses.

5.7. Let A be n x n matrix. Prove that if A2 = 0 then A is not invertible
5.8. Suppose AB = 0 for some non-zero matrix B. Can A be invertible? Justify.

5.9. Write matrices of the linear transformations T} and T5 in R®, defined as follows:
T1 interchanges the coordinates x5 and x4 of the vector x, and T3 just adds to the
coordinate x5 a times the coordinate x4, and does not change other coordinates,
i.e.

(a1 z1 (a1 z
To T4 To To + ary
v 3 | =| x3 |, To| 3 | = x3 ;
Ty T2 T4 Ty
Is Is Is Is

here a is some fixed number.
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Show that T} and T5 are invertible transformations, and write the matrices of
the inverses. Hint: it may be simpler, if you first describe the inverse transforma-
tion, and then find its matrix, rather than trying to guess (or compute) the inverses
of the matrices 17, T5.

5.10. Find the matrix of the rotation in R® by the angle a around the vector
(1,2,3)T. We assume that rotation is counterclockwise if we sit at the tip of the
vector and looking at the origin.

You can present the answer as a product of several matrices: you don’t have
to perform the multiplication.

5.11. Give examples of matrices (say 2 x 2) such that:
a) A+ B is not invertible although both A and B are invertible;
b) A+ B is invertible although both A and B are not invertible;
c) All of A, B and A + B are invertible

5.12. Let A be an invertible symmetric (AT = A) matrix. Is the inverse of A
symmetric? Justify.

6. Subspaces.

A subspace of a vector space V is a subset Vy C V of V' which is closed under
the vector addition and multiplication by scalars, i.e.

1. If v € Vj then av € Vj for all scalars «;
2. For any u,v € Vj the sum u+ v € V;

Again, the conditions 1 and 2 can be replaced by the following one:

au+ v € Vy for all u,v € Vj, and for all scalars «, 3.

Note, that a subspace V; C V with the operations (vector addition and
multiplication by scalars) inherited from V' is a vector space. Indeed, because
all operations are inherited from the vector space V they must satisfy all
eight axioms of the vector space. The only thing that could possibly go
wrong, is that the result of some operation does not belong to V5. But the
definition of subspace prohibit this!

Now let us consider some examples:
1. Trivial subspaces of a space V', namely V itself and {0} (the subspace
consisting only of zero vector). Note, that the empty set & is not a

vector space, since it does not contain a zero vector, so it is not a
subspace.

With each linear transformation A : V' — W we can associate the following
two subspaces:

2. The null space, or kernel of A, which is denoted as Null A or Ker A
and consists of all vectors v € V such that Av =20
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3. The range Ran A is defined as the set of all vectors w € W which
can be represented as w = Av for some v € V.

If A is a matrix, i.e. A : R™ — R", then recalling column by coordinate rule
of the matrix—vector multiplication, we can see that any vector w € Ran A
can be represented as a linear combination of columns of the matrix A. That
explains why the term column space (and notation Col A) is often used for
the range of the matrix. So, for a matrix A, the notation Col A is often used
instead of Ran A.

And now the last example.

4. Given a system of vectors vi,vs,...,v, € V its linear span (some-
times called simply span) L{vi,va,...,v,} is the collection of all
vectors v € V that can be represented as a linear combination
vV = a1vy] + aovy + ... + a,v, of vectors vi,vo,...,v,. The no-
tation span{vi,va,...,v,} is also used instead of L{vi,Vva,...,V,}

It is easy to check that in all of these examples we indeed have subspaces.
We leave this an an exercise for the reader. Some of the statements will be
proved later in the text.

Exercises.

6.1. What is the smallest subspace of the space of 4 x 4 matrices which contains
all upper triangular matrices (aj, = 0 for all j > k), and all symmetric matrices
(A= AT)? What is the largest subspace contained in both of those subspaces?

7. Application to computer graphics.

In this section we give some ideas of how linear algebra is used in computer
graphics. We will not go into the details, but just explain some ideas.
In particular we explain why manipulation with 3 dimensional images are
reduced to multiplications of 4 X 4 matrices.

7.1. 2-dimensional manipulation. The z-y plane (more precisely, a rec-
tangle there) is a good model of a computer monitor. Any object on a
monitor is represented as a collection of pizels, each pixel is assigned a spe-
cific color. Position of each pixel is determined by the column and row,
which play role of x and y coordinates on the plane. So a rectangle on a
plane with z-y coordinates is a good model for a computer screen: and a
graphical object is just a collection of points.

Remark. There are two types of graphical objects: bitmap objects, where
every pixel of an object is described, and vector object, where we describe
only critical points, and graphic engine connects them to reconstruct the
object. A (digital) photo is a good example of a bitmap object: every pixel
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of it is described. Bitmap object can contain a lot of points, so manipulations
with bitmaps require a lot of computing power. Anybody who edited digital
photos in a bitmap manipulation program like Photoshop knows that one
needs quite powerful computer, and even with moder powerful computers
manipulations can take some time.

That is the reason that most of the objects, appearing on a computer
screen are vector ones: computer needs to memorize only critical points. For
example, to describe a polygon, one needs only to give the coordinates of its
vertices, and which vertex is connected with which. Of course, not all objects
on a computer screen can be represented as polygons: some, like letters,
have curved smooth boundaries. But there are standard methods allowing
to draw smooth curves through a collection of points, for example Bezier
splines, used in PostScript and Adobe PDF (and in many other formats).

Anyhow, this is a object of a completely different book, and we will
not discuss it here. For us a graphical object will be a collection of point
(either wireframe model, or bitmap) and we would like to show how one can
perform some manipulations with such objects.

The simplest transformation is the translation (shift), where each point
(vector) v is translated by a, i.e. the vector v is replaced by v + a (notation
v — v + a is used for this). A vector addition is very well adapted to the
computers, so the translation is easy to implement.

Note, that the translation is not a linear transformation (if a # 0): while
it preserves the straight lines, it does not preserve 0.

All other transformation used in computer graphics are linear. The first
one that comes to mind is rotation. The rotation by + around the origin O
is given by the multiplication by the rotation matrix R, we discussed above,

( cosy —sinvy )

R, = .

siny  cos7y

If we want to rotate around a point a, we first need to translate the picture

by —a, moving the point a to 0, then rotate around 0 (multiply by R,) and
then translate everything back by a.

Another very useful transformation is scaling given by a matrix

(63

a,b > 0. If a = b it is uniform scaling which enlarges (reduces) an object,
preserving its shape. If a # b then x and y coordinates scale differently; the
object becomes “taller” or “wider”.
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Another often used transformation is reflection: for example the matrix

(0 5)

defines the reflection through z-axis.

We will show later in the book, that any linear transformation in R? can
be represented either as a composition of scaling rotations and reflections.
However it is sometimes convenient to consider some different transforma-
tions, like the shear transformation, given by the matrix

1 cosy
0 1 '

This transformation makes all objects slanted: the horizontal lines remain
horizontal, but vertical lines go to the slanted lines at the angle ¢ to the
horizontal ones.

7.2. 3-dimensional graphics. Three-dimensional graphics is more com-
plicated. First we need to be able to manipulate 3-dimensional objects, and
then we need to represent it on 2-dimensional plane (monitor).

The manipulations with 3-dimensional objects is pretty straightforward:
we have the same basic transformations: translation, reflection through a
plane, scaling, rotation. Matrices of these transformations are very similar
to the matrices of their 2 x 2 counterparts. For example the matrices

1 0 O a 0 0 cosy —siny 0
01 0 , 0 b 0|, siny cosy O
0 0 -1 0 0 ¢ 0 0 1

represent respectively reflection through z-y plane, scaling, and rotation
around z-axis.

Note, that the above rotation is essentially 2-dimensional transforma-
tion, it does not change z coordinate. Similarly one can write matrices for
the other 2 elementary rotations around z and around y axes. It will be
shown later that a rotation around an arbitrary axis can be represented as
a composition of elementary rotations.

So, we know how to manipulate 3-dimensional objects. Let us now
discuss how to represent such object on a 2-dimensional plane. The simplest
way is to project it to a plane, say to the z-y plane. To perform such
projection one just needs to replace z coordinate by 0: the matrix of this
projection is

1 00
010
0 00



7. Application to computer graphics. 31

Figure 2. Perspective projection onto z-y plane: F is the center (focal
point) of the projection

Such method is often used in technical illustrations. Rotating an object
and projecting it is equivalent to looking at it from different points. However,
this method does not give a very realistic picture, because it does not take
into account the perspective, the fact that the objects that are further away
look smaller.

To get more realistic picture one needs to use the so-called perspective
projection. To define a perspective projection one needs to pick a point (the
center of projection or the focal point) and a plane to project onto. Then
each point in R3 is projected into a point on the plane such that the point,
its image and the center of the projection lie on the same line, see Fig. 2.

This is exactly how a photo camera works, and it is a reasonable first
approximation of how our eyes work.

Let us get a formula for the projection. Assume that the focal point is
(0,0,d)T and that we are projecting onto 2-y plane, see Fig. 3 a). Consider
a point v = (z,y, 2)T, and let v* = (2*,y*,0)T be its projection. Analyzing
similar triangles see Fig. 3 b), we get that

™z
d  d-z
SO
« xd x
v d—z 1-2z/d
and similarly
y* Y
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Yy
(z*,9*,0)
x*
o - -
(z,y,2)
4
‘I—ﬂ
d—z

a) L b)

Figure 3. Finding coordinates x*, y* of the perspective projection of
the point (z,y,2)7.

(0,0,d)

Note, that this formula also works if z > d and if z < 0: you can draw the
corresponding similar triangles to check it.

Thus the perspective projection maps a point (z,y,2)? to the point

x Yy T
(1—z/d’ 1—-z/d’ 0)
This transformation is definitely not linear (because of z in the denomi-

nator). However it is still possible to represent it as a linear transformation.
To do this let us introduce the so-called homogeneous coordinates.

In the homogeneous coordinates, every point in R? is represented by 4
coordinates, the last, 4th coordinate playing role of the scaling coefficient.
Thus, to get usual 3-dimensional coordinates of the vector v = (z,y,2)"
from its homogeneous coordinates (1,2, 3, z4)” one needs to divide all
entries by the last coordinate x4 and take the first 3 coordinates 3 (ifzy =0
this recipe does not work, so we assume that the case x4 = 0 corresponds
to the point at infinity).

Thus in homogeneous coordinates the vector v* can be represented as
(x,9,0,1—2/d)T, so in homogeneous coordinates the perspective projection

31If we multiply homogeneous coordinates of a point in R? by a non-zero scalar, we do not
change the point. In other words, in homogeneous coordinates a point in R3 is represented by a
line through 0 in R%.
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is a linear transformation:

T 10 0 0 T
Y | 01 0 0 Y
0 0o 0 0 z
1—2z/d 0 0 —1/d 1 1

Note that in the homogeneous coordinates the translation is also a linear
transformation:

T+ a 1 0 0 ag x
y+as | | 01 0 a y
z+a3 | | 0 0 1 as z

1 0 00 1 1

But what happen if the center of projection is not a point (0,0, d)”
but some arbitrary point (dy,ds,d3)”. Then we first need to apply the
translation by —(d1, da,0)7 to move the center to (0,0, d3)” while preserving
z-y plane, apply the projection, and then move everything back translating
it by (dy,ds,0)”. Similarly, if the plane we project to is not a-y plane, we
move it to the x-y plane by using rotations and translations, and so on.

And all these operations are just multiplications by 4 x 4 matrices. That
explain why modern graphic cards have 4 x 4 matrix operations embedded
in the processor.

Of course, here we only touched the mathematics behind 3-dimensional
graphics, there is much more. For example, how to determine which parts of
the object are visible and which are hidden, how to make realistic lighting,
shades, etc.

Exercises.
7.1. What vector in R? has homogeneous coordinates (10, 20, 30, 5)?

7.2. Show that a rotation through - can be represented as a composition of two
shear-and-scale transformations

o 1 0 [ secy —tanvy
Tl_(sin’y cos*y)’ T2_< 0 1 )

In what order the transformations should be taken?

7.3. Multiplication of a 2-vector by an arbitrary 2 x 2 matrix usually requires 4
multiplications.
Suppose a 2 x 1000 matrix D contains coordinates of 1000 points in R?. How

many multiplications is required to transform these points using 2 arbitrary 2 x 2
matrices A and B. Compare 2 possibilities, A(BD) and (AB)D.
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7.4. Write 4 x 4 matrix performing perspective projection to z-y plane with center
(dy1,da,ds3)".

7.5. A transformation T in R3 is a rotation about the line y = z + 3 in 2-y plane
through an angle 7. Write 4 x 4 matrix corresponding to this transformation.

You can leave the result as a product of matrices.



Chapter 2

Systems of linear
equations

1. Different faces of linear systems.

There exist several points of view on what a system of linear equations, or in
short a linear system is. The first, naive one is, that it is simply a collection

of m linear equations with n unknowns x1, o, ..., x,,
a;1ry + ai2x2 + ... + a1 pTn, = by
as1r1  + ager2 4+ ... + agpxr, = by
anlm,.l.xl + am2T2 + ... + AmaZn = bin
To solve the system is to find all n-tuples of numbers x1, zo, . .., x, which

satisfy all m equations simultaneously.

If we denote x := (x1,23,...,2,)7 € R, b = (by,ba,...,bn)" € R™,
and

CL171 (1172 . a17n

a21 a22 N X
A= . . ’

CLm71 am72 e Cme

then the above linear system can be written in the matriz form (as a matriz-
vector equation)

Ax = b.

To solve the above equation is to find all vectors x € R” satisfying Ax = b.

35
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And finally, recalling the “column by coordinate” rule of the matrix-
vector multiplication, we can write the system as a vector equation

r1a] + x0a3 + ...+ xpa, = b,
where aj is the kth column of the matrix A, ay = (a1 4, a2k, .-, ami)’
k=1,2,...,n.
Note, that these three examples are essentially just different representa-
tions of the same mathematical object.

)

Before explaining how to solve a linear system, let us notice that it does
not matter how we call the unknowns, xj, y, or something else. So, all
the information necessary to solve the system is contained in the matrix A,
which is called the coefficient matriz of the system and in the vector (right
side) b. Hence, the all information we need is contained in the following
matrix

al,l (ILQ e al,n b1
a21 az.2 ... A2n bg
Am,1 Gm2 --- Gmn | bm

which is obtained by attaching the column b to the matrix A. This matrix is
called the augmented matriz of the system. We will usually put the vertical
line separating A and b to distinguish between the augmented matrix and
the coefficient matrix.

2. Solution of a linear system. Echelon and reduced echelon
forms

Linear system are solved by the Gauss—Jordan elimination (which is some-
times called em row reduction). By performing operations on rows of the
augmented matrix of the system (i.e. on the equations), we reduce it to a
simple form, the so-called echelon form. And when the system is in the
echelon form, one can easily write the solution.

2.1. Row operations. There are three types of row operations we use:

1. Row exchange: interchange two rows of the matrix;
2. Scaling: multiply a row by a non-zero scalar a;
3. Row replacement: replace a row # k by its sum with a constant

multiple of a row # j; all other rows remain intact;

It is clear that the operations 1 and 2 do not change the set of solutions
of the system; they essentially do not change the system.
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As for the operation 3, one can easily see that it does not lose solutions.
Namely, let a “new” system be obtained from an “old” one by a row oper-
ation of type 3. Then any solution of the “old” system is a solution of the
“new” one.

To see that we do not gain anything extra, i.e. that any solution of the
“new” system is also a solution of the “old” one, we just notice that row
operation of type 3 are reversible, i.e. the “old’ system also can be obtained
from the “new” one by applying a row operation of type 3 (can you say
which one?)

2.1.1. Row operations and multiplication by elementary matrices. There is
another, more “advanced” explanation why the above row operations are
legal. Namely, every row operation is equivalent to the multiplication of the
matrix from the left by one of the special elementary matrices.

Namely, the multiplication by the matrix

0

just interchanges the rows number j and number k. Multiplication by the
matrix

™

S =
OQO"‘
_ O




A way to describe
(or to remember)
these elementary
matrices: they are
obtained from I by
applying the
corresponding row
operation to it
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multiplies the row number k£ by a. And finally, the multiplication by the
matrix

0

O 1

adds to the row #k row #j multiplied by a, and leaves all other rows intact.

To see, that the multiplication by these matrices works as advertised,
one can just see how the multiplications act on vectors (columns).

Note that all these matrices are invertible (compare with reversibility of
row operations). The inverse of the first matrix is the matrix itself. To get
the inverse of the second one, one just replaces a by 1/a. And finally, the
inverse of the third matrix is obtained by replacing a by —a. To see that
the inverses are indeed obtained this way, one again can simply check how
they act on columns.

So, performing a row operation on the augmented matrix of the system
Ax = b is equivalent to the multiplication of the system (from the left) by
a special invertible matrix F. Clearly, any solution of the equation

Ax=Db
is also a solution of
FAx = EDb.

Multiplying this equation (from the left) by E~! we get that any its solution
is the solution of the equation

E'EAx = E"'Eb,

which is the original equation Ax = b. So, a row operation does not change
the solution set of a system.

2.2. Row reduction. And now how the row reduction is carried out. The
main step consists of 3 substeps:

1. Find the leftmost non-zero column of the matrix;

2. Make sure, by applying row operations of type 2, if necessary, that
the first (the upper) entry of this column is non-zero.
This entry will be called the pivot entry or simply the pivot;
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3. “Kill” (i.e. make them 0) all non-zero entries below the pivot by
adding (subtracting) an appropriate multiple of the first row from
the rows number 2,3,...,m.

We apply the main step to a matrix, then we leave the first row alone and
apply the main step to rows 2,...,m, then to rows 3,...,m, etc.

The point to remember is that after we subtract a multiple of a row from
all rows below it (step 3), we leave it alone and do not change it in any way,
not even interchange it with another row.

After applying the main step finitely many times (at most m), we get
what is called the echelon form of the matrix.

2.2.1. An example of row reduction. Let us consider the following linear
system:

T, 4+ 210+ 3x3 =1

3r1 4+ 220 +23=17

201+ 20+ 223 =1
The augmented matrix of the system is

1 2 31
3 2 17
21 21

Subtracting 3-Row#1 from the second row, and subtracting 2-Row#1 from
the third one we get:

1 2 31 1 2 3 1
3 2 1|7 —3R; ~ 0 -4 —-8| 4
21 2|1 —2R; 0 -3 —4]-1

Multiplying the second row by —1/4 we get

1 2 3 1
0 1 2] -1
0 -3 —4|-1

Adding 3-Row#2 to the third row we obtain

1 2 3| 1 1 2 3] 1

0 1 2|-1 |-3R ~ 01 2|-1

0 -3 —4|-1 00 2|4
Now we can use the so called back substitution to solve the system. Namely,
from the last row (equation) we get 3 = —2. Then form the second equation

we get
2y = —1— 215 =—1—2(—2) =3,
and finally, from the first row (equation)

1 =1—-229—323=1—-6+6=1.



Pivots: leading
(rightmost non-zero
entries) in a row
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So, the solution is

Trl = 1
Tro = 3,
xr3 = —2,
or in the vector form
1
X = 3
-2

or x = (1,3,—-2)T. We can check the solution by multiplying Ax, where A
is the coefficient matrix.

Instead of using back substitution, we can do row reduction from down
to top, killing all the entries above the main diagonal of the coefficient
matrix: we start by multiplying the last row by 1/2, and the rest is pretty
self-explanatory:

1 2 3| 1\-3R;s 12 0| 7\-2R,
01 2|-1|-2R; ~[ 010 3
00 1]-2 00 1|-2
100 1
~[0 10| 3
00 1|-2

and we just read the solution x = (1,3, —2)7 off the augmented matrix.

We leave it as an exercise to the reader to formulate the algorithm for
the backward phase of the row reduction.

2.3. Echelon form. A matrix is in echelon form if it satisfies the following
two conditions:

1. All zero rows (i.e. the rows with all entries equal 0), if any, are below
all non-zero entries.

For a non-zero row, let us call the leftmost non-zero entry the leading entry.
Then the second property of the echelon form can be formulated as follows:

2. For any non-zero row its leading entry is strictly to the right of the
leading entry in the previous row.

The leading entry in each row in echelon form is also called pivot entry,
or simply pivot, because these entries are exactly the pivots we used in the
row reduction.

A particular case of the echelon form is the so-called triangular form.
We got this form in our example above. In this form the coefficient matrix is
square (n x n), all its entries on the main diagonal are non-zero, and all the
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entries below the main diagonal are zero. The right side, i.e. the rightmost
column of the augmented matrix can be arbitrary.

After the backward phase of the row reduction, we get what the so-
called reduced echelon form of the matrix: coefficient matrix equal I, as in
the above example, is a particular case of the reduced echelon form.

The general definition is as follows: we say that a matrix is in the reduced
echelon form, if it is in the echelon form and

3. All pivot entries are equal 1;

4. All entries above the pivots are 0. Note, that all entries below the
pivots are also 0 because of the echelon form.

To get reduced echelon form from echelon form, we work from the bottom
to the top and from the right to the left, using row replacement to kill all
entries above the pivots.

An example of the reduced echelon form is the system with the coefficient
matrix equal I. In this case, one just reads the solution from the reduced
echelon form. In general case, one can also easily read the solution from
the reduced echelon form. For example, let the reduced echelon form of the
system (augmented matrix) be

(1] 2 0 0 0o]1
0 0115 02 |;
0 0 0 0 [1]]3

here we boxed the pivots. The idea is to move the variables, corresponding
to the columns without pivot (the so-called free variables) to the right side.
Then we can just write the solution.

ZE1:1*25E2

9 is free

T3 =2 — dxg

x4 1s free

Ty = 3

or in the vector form
1—2x9 1 —2 0
T9 0 1 0
X = 1—5xy = 1 + 29 0 + 24 -5

T4 0 0 1
3 3 0 0

One can also find the solution from the echelon form by using back sub-
stitution: the idea is to work from bottom to top, moving all free variables
to the right side.
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Exercises.

2.1. Solve the following systems of equations

T1 4+ 2x9 — r3 = —1
a) 2r1 + 2w9 + x3 = 1
31’1 + 5.’E2 — 21’3 = -1
Ty — 21‘2 — r3 = 1
b) 2$1 — 3$2 + r3 = 6
31‘1 — 5582 = 7
Iy + 51’3 = 9
r1 + 2 + 2vy = 6
C) 3r1 + bxo — r3 -+ 6ry = 17
21‘1 + 4582 + I3 + 21‘4 = 12
231 - Txs + 1llxy = 7
ry — 4ry — xr3 + Ty = 3
d) 2r1 — 8rg + r3 — 4dry = 9
—x1 + 4x9 — 2x3 4+ bxy = -6
1 + 219 — x3 + 3y = 2
e) 2r1 + 4wy — w3 + 64 = 5
o + 2x4 = 3
21’1 — 2.’E2 — r3 + 6154 —21'5 =1
f) T, — To + T3 + 214 —r5 = 2
4ry — 4x9 + bxz + Txy —x5 = 6
31’1 — T2 + T3 — T4 + 21‘5 = 5
) Ty — Ty — X3 — 2x4 — x5 = 2
8 5oy — 2wy + w3 — 3w + 3z; = 10
2r1 — T2 — 2x4 + rs = 5

3. Analyzing the pivots.

All questions about existence of a solution and it uniqueness can be answered
by analyzing pivots in the echelon (reduced echelon) form of the augmented
matrix of the system. First of all, let us ask yourself a question: when the
equation Ax = b is inconsistent, i.e. when it does not have a solution? The
answer follows immediately, if one just thinks about it:

a system is inconsistent (does not have a solution) if and only if
there is a pivot in the last row of an echelon form of the augmented
matrix, i.e. iff an echelon form of the augmented matrix has a row

(00 ... 0/b),b#0init.

Indeed, such a row correspond to the equation Ox1 +0z2+...+ 0z, =b#0
that does not have a solution. And if we don’t have such a row, we just
make the reduced echelon form and then read the solution off it.
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Now, three more statements. Note, that they both deal with coefficient
matriz, not with the augmented matrix of the system.

1. A solution (if it exists) is unique iff there are no free variables, that
is if and only if the echelon form of the coefficient matrix has a pivot
in every column;

2. Equation Ax = b is consistent for all right sides b if and only if the
echelon form of the coefficient matrix has a pivot in every row.

3. Equation Ax = b has a unique solution for any right side b if and
only if echelon form of the coefficient matrix A has a pivot in every
column and every row.

The first statement is trivial, because free variables are responsible for
all non-uniqueness. I should only emphasize that this statement does not
tell anything about the existence.

The second statement is a tiny bit more complicated. If we have a pivot
in every row of the coefficient matrix, we cannot have the pivot in the last
column of the augmented matrix, so the system is always consistent, no
matter what the right side b is.

Let us show that if we have a zero row in the echelon form of the coeffi-
cient matrix A, then we can pick a right side b such that the system Ax = b
is not consistent. Let A, echelon form of the coefficient matrix A. Then

A, = EA,

where FE is the product of elementary matrices, corresponding to the row
operations, £ = Ey, ..., Es, E1. If A, has a zero row, then the last row is
also zero. Therefore, if we put b, = (0,...,0,1)” (all entries are 0, except
the last one), then the equation

A.x = b,

does not have a solution. Multiplying this equation by E~! from the left,
an recalling that E~1A, = A, we get that the equation

Ax = E" b,

does not have a solution.

Finally, statement 3 immediately follows from statements 1 and 2. [J

From the above analysis of pivots we get several very important corol-
laries. The main observation we use is

In echelon form, any row and any column have no more than 1
pivot in it (it can have 0 pivots)
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3.1. Corollaries about linear independence and bases. Dimension.
Questions as to when a system of vectors in R™ is a basis, a linearly inde-
pendent or a spanning system, can be easily answered by the row reduction.

Proposition 3.1. Let we have a system of vectors vi,va,..., vy, € R?, and
let A = [vy,va,..., V] be an n X m matriz with columns vi,va,..., V.
Then

1. The system vi,Va,...,Vy, is linearly independent iff echelon form of

A has a pivot in every column;

2. The system vi,Va, ..., Vy, is complete in R™ (spanning, generating)
iff echelon form of A has a pivot in every row;

3. The system vi,Va, ...,V is a basis in R™ iff echelon form of A has
a pivot in every column and in every row.

Proof. The system vi,va,..., vy € R™ is linearly independent if and only
if the equation

T1Vvi +Tovo+ ...+ Ty Vi, = 0
has the unique (trivial) solution z; = z9 = ... = x,, = 0, or equivalently,
the equation Ax = 0 has unique solution x = 0. By statement 1 above, it
happens if and only if there is a pivot in every column of the matrix.

Similarly, the system vi,va,..., vy, € R™ is complete in R™ if and only
if the equation
T1V] +2Tovo + ...+ TV, = b
has a solution for any right side b € R™. By statement 2 above, it happens
if and only if there is a pivot in every column in echelon form of the matrix.

And finally, the system vi,va, ..., vy, € R™ is a basis in R” if and only
if the equation
T1Vi +Tovo + ...+ XV, = b
has unique solution for any right side b € R™. By statement 3 this happens

if and only if there is a pivot in every column and in every row of echelon
form of A. ([l

Proposition 3.2. Any linearly independent system of vectors in R™ cannot
have more than n vectors in it.

Proof. Let a system vi,va,...,v,, € R”? be linearly independent, and let
A = [vi,va,...,Vy] be the n X m matrix with columns vi,vs,...,v,,. By
Proposition 3.1 echelon form of A must have a pivot in every column, which
is impossible if m > n (number of pivots cannot be more than number of
rows). O

Proposition 3.3. Any two bases in a vector space V' have the same number
of vectors in them.
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Proof. Let vi,vo,...,v, and wq,wo,...,W,, be two different bases in V.
Without loss of generality we can assume that n < m. Consider an isomor-
phism A : R™ — V defined by

Aek:vk, k:1,2,...n,
where e, es, ..., e, is the standard basis in R".
Since A~! is also an isomorphism, the system
-1 -1 -1
AT Wi, A we, AT Wy,

is a basis (see Theorem 5.6 in Chapter 1). So it is linearly independent,
and by Proposition 3.2, m < n. Together with the assumption n < m this
implies that m = n. O

The statement below is a particular case o the above proposition.

Proposition 3.4. Any basis in R™ must have exactly n vectors in it.

Proof. This fact follows immediately from the previous proposition, but
there is also a direct proof. Let vi,vo,...,v,, be a basis in R"™ and let A be
the n X m matrix with columns vy, ve,...,v,,. The fact that the system is
a basis, means that the equation

Ax =D

has a unique solution for any (all possible) right side b. The existence means
that there is a pivot in every row (of a reduced echelon form of the matrix),
hence the number of pivots is exactly n. The uniqueness mean that there is
pivot in every column of the coefficient matrix (its echelon form), so

m = number of columns = number of pivots = n

O

Proposition 3.5. Any spanning (generating) set in R™ must have at least
n vectors.

Proof. Let vi,vs,...,v,, be a complete system in R", and let A be n x m
matrix with columns vi,vo,...,v,,. Statement 2 of Proposition 3.1 implies
that echelon form of A has a pivot in every row. Since number of pivots
cannot exceed the number of rows, n < m. O

3.2. Corollaries about invertible matrices.

Proposition 3.6. A matriz A is invertible if and only if its echelon form
has pivot in every column and every row.
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Proof. As it was discussed in the beginning of the section, the equation
Ax = b has a unique solution for any right side b if and only if the echelon
form of A has pivot in every row and every column. But we know, see
Theorem 5.8 in Chapter 1, that the matrix (linear transformation) A is
invertible if and only if the equation Ax = b has a unique solution for any
possible right side b.

There is also an alternative proof. We know that a matrix is invertible
if and only if its columns form a basis in (see Corollary 5.9 in Section 5.4,
Chapter 1). Proposition 3.4 above states that it happens if and only if there
is a pivot in every row and every column. ([

The above proposition immediately implies the following
Corollary 3.7. An invertible matriz must be square (n X n).

Proposition 3.8. If a square (n x n) matriz is left invertible, or if it is
right right invertible, then it is invertible. In other words, to check the
invertibility of a square matriz A it is sufficient to check only one of the
conditions AA~' =1, A7 TA=1.

Note, that this proposition apply only to square matrices!

Proof. We know that matrix A is invertible if and only if the equation
Ax = b has a unique solution for any right side b. This happens if and only
if echelon form of the matrix A has pivots in every row and in every column.

If a matrix A is left invertible, the equation Ax = 0 has unique solution
x = 0. Indeed, if B is a left inverse of A (i.e. BA =1I), and x satisfies

Ax =0,

then multiplying this identity by B from the left we get x = 0, so the
solution is unique. Therefore, echelon form of A has pivots in every row. If
the matrix A is square (n x n), the echelon form also has pivots in every
column, so the matrix is invertible.

If a matrix A is right invertible, and C' is its right inverse (AC = I),
then for x = Cb, b € R"

Ax = ACb =1b =b.

Therefore, for any right side b the equation Ax = b has a solution x = Cb.
Thus, echelon form of A has pivots in every row. If A is square, it also has
a pivot in every column, so A is invertible. ([l

Exercises.



4. Finding A~' by row reduction. 47

3.1. For what value of b the system

1 2 2 1
2 4 6 |x=| 4
1 2 3 b

has a solution. Find the general solution of the system for this value of b.

3.2. Determine, if the vectors

1 1 0 0
1 0 0 1
0 |’ 1]’ 1]’ 0
0 0 1 1

are linearly independent or not.

Do these four vectors span R*? (In other words, is it a generating system?)
3.3. Determine, which of the following systems of vectors are bases in R3:
a) (1,2,—-1)7, (1,0,2)T, (2,1,1)7;
b) (-1,3,2)7, (-3,1,3)7, (2,10,2)7;
c) (67,13, —47)T, (7, —-7.84,0)T, (3,0,0)T.

3.4. Do the polynomials x2 + 2z, 22 + = + 1, 2% + 5 generate (span) P3? Justify
your answer

3.5. Can 5 vectors in R* be linearly independent? Justify your answer.

3.6. Prove or disprove: If the columns of a square (n x n) matrix A are linearly
independent, so are the columns of 42 = AA.

3.7. Prove or disprove: If the columns of a square (n x n) matrix A are linearly
independent, so are the rows of A3 = AAA.

3.8. Show, that if the equation Ax = 0 has unique solution (i.e. if echelon form of
A has pivot in every column) then A is left invertible. Hint: elementary matrices
may help.

Note: It was shown in the text, that if A is left invertible, then the equation
Ax = 0 has unique solution. But here you are asked to prove the converse of this
statement, which was not proved.

Remark: This can be a very hard problem, for it require deep understanding of the
subject. However, when you understand what to do, the problem becomes almost
trivial.

4. Finding A~! by row reduction.

As it was discussed above, an invertible matrix must be square, and its eche-
lon form must have pivots in every row and every column. Therefore reduced
echelon form of an invertible matrix is the identity matrix I. Therefore,

Any invertible matrix is row equivalent (i.e. can be reduced by row
operations) to the identity matrix.
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Now let us state a simple algorithm of finding the inverse of an n x n
matrix:

1. Form an augmented n x 2n matrix (A | I) by writing the n xn identity
matrix right of A;

2. Performing row operations on the augmented matrix transform A to
the identity matrix I;

3. The matrix I that we added will be automatically transformed to
A—l.

4. If it is impossible to transform A to identity by row operation, A is
not invertible

There are several possible explanations of the above algorithm. The
first, a naive one is as follows: we know that (for an invertible A) vector
A~'b is the solution of the equation Ax = b. So to find column number k
of A~ we need to find the solution of Ax = ey, where e, es,...,e, is the
standard basis in R™. And the above algorithm just solves the equations

Ax = e, k=1,2,...,n

simultaneously!

Let us also present another, more “advanced” explanation. As we dis-
cussed above, every row operation can be realized as a left multiplication
by an elementary matrix. Let E7, Es,..., Ex be the elementary matrices
corresponding to the row operation we performed, and let £ = En --- EoFq
be their product.! We know that the row operations transform A to iden-
tity, i.e. EA =1, s0 E = A~!. But the same row operations transform the
augmented matrix (A |I) to (EA|E) = (I|A™1). O

This “advanced” explanation using elementary matrices implies an im-
portant proposition that will be often used later.

Theorem 4.1. Any invertible matriz can be represented as a product of
elementary matrices.

Proof. As we discussed in the previous paragraph, A=™' = Ex --- E»E1, so
A=ANY ' =E'E - B

O

1Although it does not matter here, but please notice, that if the row operation E; was
performed first, £1 must be the rightmost term in the product
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An Example. Suppose we want to find the inverse of the matrix

1 4 2
-2 -7 7
3 11 -6
Augmenting the identity matrix to it and performing row reduction we get
1 4 =21 0 0 1 4 =2 1 00
-2 -7 7|01 0 |+42R; ~|{ O 1 3] 2 1 0 ~
3 11 —-6|0 0 1 /—3R; 0 -1 0|-3 0 1 /+Ry
14 =2 1 0 0\x3 3 12 6| 3 0 0 \+2R3
01 3] 210 ~1 0 1 3| 210 |—-Rs ~
00 3|-111 0O 0 3|-1 11

Here in the last row operation we multiplied the firs row by 3 to avoid
fractions in the backward phase of row reduction. Continuing with the row
reduction we get

3 12 0 1 2 2 \-12R, 300
0 1 0] 3 0 -1 ~( 010 3 0 —1
0 0 3]-11 1 0 0 3

Dividing the first and the last row by 3 we get the inverse matrix

—35/3 2/3 14/3
3 0 -1
~1/3 1/3 1/3

Exercises.

4.1. Find the inverse of the matrix.

(

5. Dimension. Finite-dimensional spaces.

N L
W N

[ENUCIES
\—/

Show all steps

Definition. The dimension dim V' of a vector space V is the number of
vectors in a basis.

For a vector space consisting only of zero vector 0 we put dimV = 0. If
V' does not have a (finite) basis, we put dim V' = oc.

If dim V is finite, we call the space V' finite-dimensional; otherwise we
call it infinite-dimensional
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Proposition 3.3 asserts that the dimension is well defined, i.e. that it
does not depend on the choice of a basis.

Proposition 2.8 from Chapter 1 states that any finite spanning system
in a vector space V contains a basis. This immediately implies the following

Proposition 5.1. A wvector space V is finite-dimensional if and only if it
has a finite spanning system.

Suppose, that we have a system of vectors in a finite-dimensional vector
space, and we want to check if it is a basis (or if it is linearly independent,
or if it is complete)? Probably the simplest way is to use an isomorphism
A:V — R" n =dim F to move the problem to R", where all such questions
can be answered by row reduction (studying pivots).

Note, that if dimV = n, then there always exists an isomorphism A :
V — R”. Indeed, if dim V' = n then there exists a basis vi,va,...,v, € V,
and one can define an isomorphism A : V' — R"” by

Avk:ek, k:1,2,...,n.
As an example, let us give the following two corollaries of the above
Propositions 3.2, 3.5:
Proposition 5.2. Any linearly independent system in a finite-dimensional

vector space V' cannot have more than dimV wvectors in it.

Proof. Let vi,vs,..., vy, € V be a linearly independent system, and let
A 'V — R” be an isomorphism. Then Avy, Avs,..., Av,, is a linearly
independent system in R™, and by Proposition 3.2 m < n. [l

Proposition 5.3. Any generating system in a finite-dimensional vector
space V. must have at least dim V' wvectors in it.

Proof. Let vi,vs,...,v,, € V be a complete system in V, and let A:V —
R™ be an isomorphism. Then Avi, Avo,..., Av,, is a complete system in
R"™, and by Proposition 3.5 m > n. O

The following statement will play an important role later.

Proposition 5.4. Any linearly independent system of vectors in a finite-
dimensional space can be extended to a basis, i.e. if vi,va, ..., v, are linearly
independent vectors in a finite-dimensional vector space V' then one can find
vectors Vo41, Vet2 . .., Vy such that the system of vectors vi,va,..., v, is a
basis in V.

Proof. Let n =dimV and let » < n (if r = n then the system vy, vsy,..., v,
is already a bsis, and the case r > n is impossible). Take any vector not
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belonging to span{vi,va,...,v,} and call it v, (one can always do that
because the system vi,vo,..., Vv, is not generating). By Exersize 2.5 from
Chapter 1 the system vi,va,...,Vv,, v,41 is linearly independent. Repeat

the procedure with the new system to get vector v,,2, and so on.

We will stop the process when we get a generating system. Note, that
the process cannot continue infinitely, bacause a linearly independent system
of vectors in V' cannot have more than n = dim V' vectors. U

Exercises.
5.1. True or false:

a) Every vector space that is generated by a finite set has a basis;
) Every vector space has a (finite) basis;
¢) A vector space cannot have more than one basis.

)

If a vector space has a finite basis, then the number of vectors in every
basis is the same.

e) The dimension of P, is n;
f) The dimension on M,,x, is m + n;

g) If vectors vi,vs,...,Vv, generate (span) the vector space V, then every
vector in V' can be written as a linear combination of vector vi,vs,..., v,
in only one way.

h) Every subspace of a finite-dimensional space is finite-dimensional.
i) If V is a vector space having dimension n, then V' has exactly one subspace
of dimension 0 and exactly one subspace of dimension n.

5.2. Prove that if V' is a vector space having dimension n, then a system of vectors
Vi,Va,...,V, in V is linearly independent if and only if it spans V.

5.3. Prove that a linearly independent system of vectors vi,vs,...,Vv, in a vector
space V is a basis if and only if n = dim V.

5.4. (An old problem revisited: now this problem should be easy) Is it possible that
vectors vy, Vo, v are linearly dependent, but the vectors w1 = vi+va, Wo = va+vg
and w3 = v3 4+ vy are linearly independent? Hint: What dimension the subspace
span(vy, va,v3) can have?

5.5. Let vectors u, v, w be a basis in V. Show that u+v+w, v+ w, wis also a
basis in V.

6. General solution of a linear system.

In this short section we discuss the structure of the general solution (i.e. of
the solution set) of a linear system.

We call a system Ax = b homogeneous, if the right side, b = 0, i.e. a
homogeneous system is a system of form Ax = 0.
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With each system
Ax=Db
we can associate a homogeneous system just by putting b = 0.
Theorem 6.1 (General solution of a linear equation). Let a vector x1 satisfy
the equation Ax = b, and let H be the set of all solutions of the associated

homogeneous system
Ax = 0.
Then the set
{x=x1+xy:x, € H}
is the set of all solutions of the equation Ax = b.

In other words, this theorem can be stated as

General solution | _ | A particular solu- n General solution
of Ax=Db tion of Ax =Db of Ax=0

Proof. Fix a vector x; satisfying Ax; = b. Let a vector xy, satisfy Ax, = 0.
Then for x = x; 4+ x}, we have

Ax = A(x1 +xp) = Ax1 + Axp, = b+ 0= b,

so any x of form
X = X1 + Xp, X, € H
is a solution of Ax = b.

let now x be satisfy Ax = b. Then for x}, := x — x; we get
Axp = A(x —x1) = Ax — Ax; =b—b =0,

so xp, € H. Therefore any solution x of Ax = b can be represented as
X = X1 + X3, with some x;, € H. O

The power of this theorem is in its generality. It applies to all linear
equations, we do not have to assume here that vector spaces are finite-
dimensional. You will meet this theorem in differential equations, integral
equations, partial differential equations, etc. Besides showing the structure
of the solution set, this theorem allows to separate investigation of unique-
ness from the study of existence. Namely, to study uniqueness, we only need
to analyze uniqueness of the homogeneous equation Ax = 0, which always
have a solution.

There is an immediate application in this course: this theorem allows us
to check a solution of a system Ax = b. For example, consider a system

23 1 4 —9 17
1111 3] |6
1112 =5 |7 | 8
2 2 2 3 _8 14
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Performing row reduction one can find the solution of this system

3 -2 2
1 1 -1
(6.1) X = 0 + x3 1 + x5 0 , r3, x5 € R
2 0 2
0 0 1

The parameters x3, x5 can be denoted here by any other letters, ¢ and s,
for example; we keeping notation zs and x5 here only to remind that they
came from the corresponding free variables.

Now, let us suppose, that we are just given this solution, and we want
to check whether it is correct or not. Of course, we can repeat the row
operations, but this is too time consuming. And moreover, if the solution
was obtained by some nonstandard method, it can look differently from
what we get from the row reduction. For example the formula

3 —2 0
1 1 0
(6.2) x=| 0 | +s 1 +t] 1 , s,teR
2 0 2
0 0 1

gives the same set as (6.1) (can you say why?); here we just replaced the last
vector in (6.1) by its sum with the second one. So, this formula is different
from the solution we got from the row reduction, but it is nevertheless
correct.

The simplest way to check that (6.1) and (6.1) give us correct solutions,
is to check that the first vector (3,1,0,2,0)7 satisfies the equation Ax = b,
and that the other two (the ones with the parameters x3 and x5 or s and ¢ in
front of them) should satisfy the associated homogeneous equation Ax = 0.

If this checks out, we will be assured that any vector x defined by (6.1)
or (6.2) is indeed a solution.

Note, that this method of checking the solution does not guarantee that
(6.1) (or (6.2)) gives us all the solutions. For example, if we just somehow
miss the term with xo, the above method of checking will still work fine.

So, how can we guarantee, that we did not miss any free variable, and
there should not be extra term in (6.1)7

What comes to mind, is to count the pivots again. In this example, if
one does row operations, the number of pivots is 3. So indeed, there should
be 2 free variables, and it looks like we did not miss anything in (6.1).

To be able to prove this, we will need new notions of fundamental sub-
spaces and of rank of a matrix. I should also mention, that in this particular
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example, one even does not have to perform all row operations to check that
there are only 2 free variables, and that formulas (6.1) and (6.2) both give
correct general solution.

Exercises.

6.1. True or false

a) Any system of linear equations has at least one solution.

o

Any system of linear equations has at most one solution.

¢) Any homogeneous system of linear equations has at least one solution.

o,

@

)
)
) Any system of n linear equations in n unknowns has at least one solution.
) Any system of n linear equations in n unknowns has at most one solution.
)

f) If the homogeneous system corresponding to a given system of a linear

equations has a solution, then the given system has a solution.

g) If the coefficient matrix of a homogeneous system of n linear equations in
n unknowns is invertible, then the system has no non-zero solution.

h) The solution set of any system of m equations in n unknowns is a subspace
in R™.

i) The solution set of any homogeneous system of m equations in n unknowns
is a subspace in R"™.

6.2. Find a 2 x 3 system (2 equations with 3 unknowns) such that its general
solution has a form

1 1
1 1+s| 2 |, seR.
0 1

7. Fundamental subspaces of a matrix. Rank.

As we discussed above in Section 6 of Chapter 1, with any linear transfor-
mation A : V — W we can associate two subspaces, namely, its kernel, or
null space
KerA=NullA:={veV:Av=0}CV,
and its range
RanA={weW :w= Av for some ve V} C W.

In other words, the kernel Ker A is the solution set of the homogeneous
equation Ax = 0, and the range Ran A is exactly the set of all right sides
b € W for which the equation Ax = b has a solution.

If Ais an m X n matrix, i.e. a mapping from R"™ to R™, then it follows
from the “column by coordinate” rule of the matrix multiplication that any
vector w € Ran A can be represented as a linear combination of columns of
A. This explains the name column space (notation Col A), which is often
used instead of Ran A.
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If A is a matrix, then in addition to Ran A and Ker A one can also
consider the range and kernel for the transposed matrix A”. Often the term
row space is used for Ran AT and the term left null space is used for Ker AT
(but usually no special notation is introduced).

The four subspaces Ran A, Ker A, Ran AT, Ker AT are called the funda-
mental subspaces of the matrix A. In this section we will study important
relations between the dimensions of the four fundamental subspaces.

We will need the following definition, which is one of the fundamental
notions of Linear Algebra

Definition. Given a linear transformation (matrix) A its rank rank A is the
dimension of the range of A

rank A := dim Ran A.

7.1. Computing fundamental subspaces and rank. To compute fun-
damental subspaces and rank of a matrix, one needs to do echelon reduction.
Namely, let A be the matrix, and A, be its echelon form

1. The pivot columns of the original matrix A (i.e. the columns where
after row operations we will have pivots in the echelon form) give us
a basis (one of many possible) in Ran A.

2. The pivot rows of the echelon from A, give us a basis in the row
space. Of course, it is possible just to transpose the matrix, and
then do row operations. But if we already got echelon form of A,
say to compute Ran A, then we get Ran AT for free.

3. To find a basis in the null space Ker A one needs to solve the homo-
geneous equation Ax = 0: the details will be seen from the example
below.

Example. Consider a matrix

11 2 2 1
2 2 1 1 1
33 3 3 2
11 -1 -1 0

Performing row operations we get the echelon form

1 2 2 1
0 [-3] -3 -1
0 0 0 0
0 0 0 0

OOOH
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(the pivots are boxed here). So, the columns 1 and 3 of the original matriz,
i.e. the columns

=W NN

1
2
3 |
1

give us a basis in Ran A. We also got a basis in the row space Ran AT for
free: the first and second row of the echelon form of A, i.e. the vectors

0
0

, -3
-3

1

[ R =

(we put the vectors vertically here. The question of whether to put vectors
here vertically as columns, or horizontally as rows is is really a matter of
convention. Our reason for putting them vertically is that although we call
Ran AT the row space we define it as a column space of AT)

To compute the basis in the null space Ker A we need to solve the equa-
tion Ax = 0. Compute the reduced echelon form of A, which in this example
is

(1] 1 0 0 1/3
0 0 [1] 1 1/3
00 0 0 0
00 0 0 0

Note, that when solving the homogeneous equation Ax = 0, it is not neces-
sary to write the whole augmented matrix, it is sufficient to work with the
coefficient matrix. Indeed, in this case the last column of the augmented
matrix is the column of zeroes, which does not change under row opera-
tions. So, we can just keep this column in mind, without actually writing
it. Keeping this last zero column in mind, we can read the solution off the
reduced echelon form above:

1
T] = —T3 — 35,
T9 is free,
1
T3 = —T4— 375
x4 is free,

x5 is free,
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or, in the vector form

—T — %x5 -1 0 —1/3
xI9 1 0 0

(71) x=| —z4— %a:5 = T9 0 +axg| -1 | +a5| —1/3
T4 0 1 0
xIs 0 0 1

The vectors at each free variable, i.e. in our case the vectors

~1 0 ~1/3
1 0 0
o |, -1 |, ~1/3
0 1 0
0 0 1

form a basis in Ker A.

Unfortunately, there is no shortcut for finding a basis in Ker A”: one
just need honestly solve the equation A”x = 0. Knowledge of the echelon
form of A does not help here.

7.2. Explanation of the computing bases in the fundamental sub-
spaces. So, why do the above methods indeed give us bases in the funda-
mental subspaces?

7.2.1. The null space Ker A. The case of the null space Ker A is probably
the simplest one: since we solved the equation Ax = 0, i.e. found all the
solutions, then any vector in Ker A is a linear combination of the vectors we
obtained. Thus, the vectors we obtained form a spanning system in Ker A.
To see that the system is linearly independent, let us multiply each vector
by the corresponding free variable and add everything, see (7.1). Then for
each free variable x; the entry number k of the resulting vector is exactly
xr, see (7.1) again, so the only way this vector (the linear combination) can
be 0 is when all free variables are 0.

7.2.2. The column space Ran A. Let us now explain why the method for
finding a basis in the column space Ran A works. First of all notice, that
the pivot columns of the reduced echelon form A,. of A form a basis in
Ran A, (not in the column space of the original matrix, but of its reduced
echelon form!). Since row operations are just left multiplications by invert-
ible matrices, they do not change linear independence. Therefore, the pivot
columns of the original matrix A are linearly independent.

Let us now show that the pivot columns of A span the column space

of A. Let vi,va,...,Vv, be the pivot columns of A, and let v be an arbi-
trary column of A. We want to show that v can be represented as a linear
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combination of the pivot columns vyi,vo,...,v,,
V=qq1V] +a2vy + ...+ V.
the reduced echelon form A,. is obtained from A by the left multiplication
A =FEA,

where F is a product of elementary matrices, so F is an invertible matrix.
The vectors Evy, Evs, ..., Ev, are the pivot columns of A, and the column
v of A is transformed to the column Ev of A.. Since the pivot columns
of A;. form a basis in Ran A,e, vector Ev can be represented as a linear
combination

Ev=oa1Evi+asEvy+...+a,.Ev,.
Multiplying this equality by E~! from the left we get the representation

V =1V] + Ve + ...+ QpVy,

so indeed pivot columns of A span Ran A.

7.2.3. The row space Ran AT. It is easy to see that the pivot rows of the
echelon form Ae of A are linearly independent. Indeed, let w1, wo,..., w,
are the transposed (since we agreed always to put vectors vertically) pivot
rows of A.. Suppose

Q1w + aowWso + ... + a,w, = 0.

Consider the first non-zero entry of vy. Since for all other vectors
Wa, W3, ..., W, the corresponding entries equal 0 (by the definition of eche-
lon form), we can conclude that a; = 0. So we can just ignore the first term
in the sum.

Consider now the first non-zero entry of ws. The corresponding entries

of the vectors ws,...,w, are 0, so s = 0. Repeating this procedure, we
get that o, =0VE=1,2,...,r.
To see that vectors wi,ws, ..., W, span the row space, one can notice

that row operations do not change the row space. This can be obtained
directly from analyzing row operations, but we present here a more formal
way to demonstrate this fact.

For a transformation A and a set X let us denote by A(X) the set of all
elements y which can represented as y = A(z), z € X,

AX):={y=A(x):x € X}.

If Ais an m x n matrix, and A, is its echelon form, A, is obtained from
A be left multiplication

A, = EA,
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where F is an m X m invertible matrix (the product of the corresponding
elementary matrices). Then

Ran AT = Ran(ATET) = AT(Ran ET) = AT(R™) = Ran A7,
so indeed Ran AT = Ran A7

7.3. The Rank Theorem. Dimensions of fundamental subspaces.
There are some applications, involving finding bases in the column space or
in the null space of a matrix. For example, as it was shown above, solution of
a homogeneous equation amounts to finding a basis in the null space Ker A.
Finding a basis in a column space means simply is simply extracting a basis
from a spanning set, by removing unnecessary vectors (columns).

However, the most important application of the above methods of com-
puting bases of fundamental subspaces is the relations between their dimen-
sions.

Theorem 7.1 (The rank Theorem). For a matriz A
rank A = rank AT,

This theorem is often stated as follows:

’ The column rank of a matrix coincides with its row rank. ‘

The proof o this theorem is trivial, since dimensions of both Ran A and
Ran AT equal to the number of pivots in the echelon form of A.

The following theorem is gives us important relations between dimen-
sions of the fundamental spaces. It is often also called the Rank Theorem

Theorem 7.2. Let A be an m X n matriz, i.e. a linear transformation from
R™ to R™. Then

1. dim Ker A+dim Ran A = dim Ker A +rank A = n (dimension of the
domain of A);

2. dimKer AT 4+ dim Ran AT = dim Ker A7 + rank A7 =
dim Ker AT + rank A = m (dimension of the target space of A);

Proof. The proof, modulo the above algorithms of finding bases in the
fundamental subspaces, is almost trivial. The first statement is simply the
fact that the number of free variables (dim Ker A) plus the number of basic
variables (i.e. the number of pivots, i.e. rank A) adds up to the number of
columns (i.e. to n).

The second statement, if one takes into account that rank A = rank A”
is simply the first statement applied to AT O
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As one of the application of the above theorem, let us recall the example
from Section 6. There we considered a system

2 31 4 -9 17
11 1 1 =3 _ 6
1112 -5 |*7| 8
2 2 2 3 =8 14
and we claimed that its general solution given by
3 -2 2
1 1 -1
X = 0 + x3 1 + Z5 0 , r3, x5 € R
2 0 2
0 0 1
or by
3 -2 0
1 1 0
x=1] 0 [|+s 1 +t] 1 , s,teR
2 0 2
0 0 1

We checked in Section 6 that a vector x given by either formula is indeed a
solution of the equation. But how can we guarantee that any of the formulas
describe all solutions.

First of all we know, that in either formula, the last 2 vectors (the ones
multiplied by the parameters) belong to Ker A. It is easy to see, that in
either case both vectors are linearly independent (two vectors are linearly
dependent if and only if one is a multiple of another).

Now, let us count dimensions: interchanging first and second rows and
performing first round of row reduction

1111 -3 11 1 1 -3
2Rl 2 31 4 -9 01 -1 2 -3
Ryl 1112 =5 ~ 00 0 1 -2
2R\ 2 2 2 3 -8 00 0 1 -2

we see that there are three pivots already, so rank A > 3. (Actually, we
already can see that the rank is 3, but it is enough just to have the estimate
here). By Theorem 7.2 rank A + dim Ker A = 5, hence dim Ker A < 2, and
therefore there cannot be more than 2 linearly independent vectors in Ker A.
Therefore, last 2 vectors in either formula form a basis in Ker A, so either
formula give all solutions of the equation.

An important corollary of the rank theorem, is the following theorem
connecting existence and uniqueness for linear equations.
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Theorem 7.3. Let A be an m x n matriz. Then the equation
Ax=Db

has a solution for every b € R™ if and only if the dual equation
ATx =0

has unique (only trivial) solution. (Note, that in the second equation we
have AT, not A).

Proof. The proof follows immediately from Theorem 7.2 by counting the
dimensions. We leave details as an exercise to the reader. O

There is a very nice geometric interpretation of the second rank theo-
rem (Theorem 7.2). Namely, the statement 1 of the theorem says, that if
a transformation A : R” — R™ has trivial kernel (Ker A = {0}), then the
dimensions of the domain R™ and of the range Ran A coincide: if the ker-
nel is non-trivial, then the transformation “kills” dim Ker A dimensions, so
dim Ran A = n — dim Ker A.

Exercises.

7.1. True or false:

a) The rank of a matrix equal to the number of its non-zero columns.
b
c
d

e

) The m x n zero matrix is the only m X n matrix having rank 0.

) Elementary row operations preserve rank.

) Elementary column operations do not necessarily preserve rank.

) The rank of a matrix is equal to the maximum number of linearly inde-
pendent columns in the matrix.

f) The rank of a matrix is equal to the maximum number of linearly inde-
pendent rows in the matrix.

g) The rank of an n x n matrix is at most n.

h) An n X n matrix having rank n is invertible.

7.2. A 54 x 37 matrix has rank 31. What are dimensions of all 4 fundamental
subspaces?

7.3. Compute rank and find bases of all four fundamental subspaces for the matrices

1 2 3 11
(1)}(1) 14 0 1 2
110’ 02 -3 01
10 0 00

7.4. Prove thatif A: X — Y and V is a subspace of X then dim AV < rank A. (AV
here means the subspace V' transformed by the transformation A, i.e. any vector in
AV can be represented as Av, v € V). Deduce from here that rank(AB) < rank A.
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Remark: Here one can use the fact that if V. C W then dim V' < dim W. Do you
understand why is it true?

7.5. Prove that if A: X — Y and V is a subspace of X then dim AV < dimV.
Deduce from here that rank(AB) < rank B.

7.6. Prove that if the product AB of two n X n matrices is invertible, then both A
and B are invertible. Even if you know about determinants, do not use them, we
did not cover them yet. Hint: use previous 2 problems.

7.7. Prove that if Ax = 0 has unique solution, then the equation A”x = b has a
solution for every right side b.
Hint: count pivots

7.8. Write a matrix with the required property, or explain why no such matrix
exist

a) Column space contains (1,0,0)T, (0,0,1)”, row space contains (1,1)7,
(1,2)T.
b) Column space is spanned by (1,1,1)7, nullspace is spanned by (1,2, 3)7".
c¢) Column space is R*, row space is R?.
Hint: Check first if the dimensions add up.

7.9. If A has the same four fundamental subspaces as B, does A = B?

8. Representation of a linear transformation in arbitrary
bases. Change of coordinates formula.

The material we have learned about linear transformations and their matri-
ces can be easily extended to transformations in abstract vector spaces with
finite bases. In this section we will distinguish between a linear transforma-
tion T and its matrix, the reason being that we consider different bases, so
one linear transformation can have different matrix representation.

8.1. Coordinate vector. Let V be a vector space with a basis B :=
{b1,ba,...,b,}. Any vector v € V admits a unique representation as a
linear combination

n
v=x1by +x3bs+...+x,b, = szbk.
k=1
Numbers z1, o, . .., z, are called coordinates of the vector v in the basis B.
It is convenient to join these coordinates into the so-called coordinate vector
of v relative to the basis B, which is the column vector

I

L2
Vg = ) € R"™.
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Note that the mapping

vi— [v]g
is an isomorphism between V and R™. It transforms basis vi,vo,..., Vv, to
the standard basis e, es, ..., e, in R".

8.2. Matrix of a linear transformation. Let T : V — W be a linear
transformation, and let A = {aj,az,...,a,}, B:= {by,ba,...,b,,} be bases
in V and W respectively.

A matrix of the transformation 7' in (or with respect to) the bases A
and B is an m x n matrix, denoted by [T] which relates the coordinate
vectors [Tv], and [v]

BA’
A’

[TV]B = [T]BA[V]A§

notice the balance of symbols A and B here: that is the reason we put the
first basis A into the second position.

The matrix [T, , is easy to find: its kth column is just the coordinate
vector [Tay], (compare with finding the matrix of a linear transformation
from R™ to R™).

As in the case of standard bases, composition of linear transformations
is equivalent to multiplication of their matrices: one only has to be a bit
more careful about bases. Namely, let 77 : X — Y and 15 : Y — Z be linear
transformation, and let A, B and C are bases in X, Y and Z respectively.
The for the composition T' = 1577,

T:X — Z, Tx :=To(T1(x))
we have

(8'1) [T]CA - [T2T1]CA - [T2]CB [TI]BA
(notice again the balance of indices here).

The proof here goes exactly as in the case of R™ spaces with standard
bases, so we do not repeat it here. Another possibility is to transfer every-
thing to the spaces R" via coordinate isomorphisms v — [v] . And then one
does not need any proof, everything follows from the results about matrix
multiplication.

8.3. Change of coordinate matrix. Let we have two bases A =
{a1,a2,...,a,} and B = {by,bs,...,b,} in a vector space V. Consider
the identity transformation I = Iy, and its matrix [I] ., in these bases. By
the definition

BA

[V]B:[I]BA[V]Av Vv ev,
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i.e. for any vector v € V the matrix [I], , transforms its coordinates in the
basis A into coordinates in the basis B. The matrix [I] , is often called the
change of coordinates (from the basis A to the basis B) matrix.

The matrix [[] B 18 easy to compute: according to the general rule of
finding matrix of a linear transformation, its kth column is the coordinate
representation [ay],, of kth element of the basis A

Note that
[I}AB = ([I]BA)_I’
(follows immediately from the multiplication of matrices rule (8.1)), so any
change of coordinate matrix is always invertible.

8.3.1. An example: change of coordinates from the standard basis. Let our
space V be R", and let we have a basis B = {biy,ba,...,b,} there. We
also have the standard basis & = {ei,es,...,e,} there. The change of
coordinates matrix [I]4, is easy to compute:

[I]SB = [blbe, s 7bn] = Bv
i.e. it is just the matrix B whose kth column is the vector (column) vi. And

in the other direction
[I]BS = ([I]SB)_l =B

For example, consider a basis

={(2) (1))

in R?, and let S denote the standard basis there. Then

- (1 3) -

_ _ 1/ -1 2
Mes =g =5 =5 ( 7 1)

(we know how to compute inverses, and it is also easy to check that the
above matrix is indeed the inverse of B)

and

8.3.2. An example: going through the standard basis. Let in the space of
polynomials of degree at most 1 we have bases

A={1,1+z}, and B={1+2z,1- 2z},

and we want to find the change of coordinate matrix [} ,.
Of course, we can always take vectors from the basis A and try to de-
compose them in the basis B: it involves solving linear systems, and we

know how to do that.
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However, I think the following way is simpler. In P; we also have the
standard basis S = {1, z}, and for this basis

Nea=( g 1) =4 Ma=(y 5)=5

and taking the inverses

[I]AS:A1:<(1) _i>’ [1133231:i<3 _1)

Then

Mas = Mssllea=5"2=3 (5 1) (o 1)

as = sllgs =A"'B = ( é _1 ) < ; —; )

8.4. Matrix of a transformation and change of coordinates. Let
T :V — W be a linear transformation, and let A, A be two bases in V and
let B, B be two bases in W. Suppose we know the matrix [T and we

and

1]

BA Ve
would like to find the matrix representation with respect to new bases A,
B, i.e. the matrix [T]Eﬂ' The rule is very simple:

to get the matrix in the “new” bases one has to surround the
matrix in the “old” bases by change of coordinates matrices.

I did not mention here what change of coordinate matrix should go where,
because we don’t have any choice if we follow the balance of indices rule.
Namely, matrix representation of a linear transformation changes according
to the formula

[T] 55 = Ul [T

BA BB BA [I]Aft
The proof can be done just by analyzing what each of the matrices does.

8.5. Case of one basis: similar matrices. Let V' be a vector space and
let A= {aj,as,...,a,} be a basis in V. Consider a linear transformation
T:V — V andlet [T] , , be its matrix in this basis (we use the same basis
for “inputs” and “outputs”)

The case when we use the same basis for “inputs” and “outputs” is
very important (because in this case we can multiply a matrix by itself), so
let us study this case a bit more carefully. Notice, that very often in this
case the shorter notation [T] , is used instead of [T'] , ,. However, the two
index notation [T7] , , is better adapted to the balance of indices rule, so I
recommend using it (or at least always keep it in mind) when doing change
of coordinates.

Notice the balance
of indices here

Notice the balance
of indices.

[T] 4 is often used
instead of [T , ,. It
is shorter, but two
index notation is
better adapted to
the balance of

indices rule.
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Let B = {by,bs,...,b,} be another basis in V. By the change of
coordinate rule above

[Tlps = I ]BA [T]AA [z ]AB
Recalling that
g0 = 115

and denoting @ := [I] we can rewrite the above formula as
[T]BB = Qil[T]AAQ'

This gives a motivation for the following definition

AB’

Definition 8.1. We say that a matrix A is similar to a matrix B if there
exists an invertible matrix @ such that A = Q~'BQ.

Since an invertible matrix must be square, it follows from counting di-
mensions, that similar matrices A and B has to be square and of the same
size. If A is similar to B, i.e. if A = Q~'BQ, then

B=QAQ™ =@ H7'A@™
(since Q7! is invertible), therefore B is similar to A. So, we can just say
that A and B are similar.

The above reasoning shows, that it does not matter where to put @
and where Q~': one can use the formula A = QBQ™! in the definition of
similarity.

The above discussion shows, that one can treat similar matrices as dif-
ferent matrix representation of the same linear operator (transformation).

Exercises.
8.1. True or false

a) Every change of coordinate matrix is square.

b) Every change of coordinate matrix is invertible.

c) The matrices A and B are called similar if B = QT AQ for some matrix Q.
)

d) The matrices A and B are called similar if B = Q' AQ for some matrix
Q.

e) Similar matrices do not need to be square.
8.2. Consider the system of vectors
(L,2,1,)", (0,1,3,1)", (0,3,2,0)", (0,1,0,0)".
a) Prove that it is a basis in R*. Try to do minimal amount of computations.

b) Find the change of coordinate matrix that changes the coordinates in this
basis to the standard coordinates in R* (i.e. to the coordinates in the
standard basis eq,...,eq4).
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8.3. Find the change of coordinates matrix that changes the coordinates in the
basis 1,1 4 ¢ in IP; to the coordinates in the basis 1 — ¢, 2¢.

8.4. Let T be the linear operator in R? defined (in the standard coordinates) by
T( T ) _ < 3z +y )
Y T =2y
Find the matrix of T" in the standard basis and in the basis

(1,1)7T, (1,2)T.

8.5. Prove, that if A and B are similar matrices then trace A = trace B. Hint:
recall how trace(XY') and trace(Y X) are related.
8.6. Are the matrices

(23) w0 (33)

similar? Justify.






Chapter 8

Determinants

1. Introduction.

The reader probably already met determinants in calculus or algebra, at
least the determinants of 2 x 2 and 3 x 3 matrices. For a 2 X 2 matrix

a b

c d
the determinant is simply ad — bc; the determinant of a 3 x 3 matrix can be
found by the “Star of David” rule.

In this section we would like to introduce determinants for n xn matrices.
I don’t want just to give a formal definition: I want to give some motivation
first, then derive some properties the determinant should have, and then to
show that if we want to have these properties, then we do not any choice,
and arrive to several equivalent definitions of the determinant.

It is more convenient to start not with the determinant of a matrix, but
with determinant of a system of vectors: there is no difference, since we
always can join vectors together (say as columns) to form a matrix.

Let we have n vectors vi,va,...,v, in R (notice that the number of
vectors coincide with dimension), and we want to find the n-dimensional
volume of the parallelepiped determined by these vectors.

The parallelepiped determined by the vectors vi,ve,...,v, can be de-
fined as the collection of all vectors v € R™ that can be represented as

v=41vi+tava+ ...+ 1, Vn, 0<t <1 Vk=1,2,...,n.

It can be easily visualized when n = 2 (parallelogram) and n = 3 (paral-
lelepiped). So, what is the n-dimensional volume?
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If n =2 it is area; if n = 3 it is indeed the volume. In dimension 1 is it
just the length.

And finally some notation. For a system of vectors (columns)
V1, Va,...,v, we will denote its determinant (that we are going to con-
struct) as D(vy,Vva,...,Vvy). If we join these vectors in a matrix A (column
number k of A is vi), then we will use the notation det A,

det A = D(vy,va,...,vy)

Also, for a matrix

ail1 ai2 ... Qin

az1 a2 ... a2n
A= . . .

an,1 an2 ... Gnpn

its determinant is often is denoted by

ai1 ar2 ... Qin
a1 a2 ... Qa2n
Gn,1 Gn2 ... Qnpn

2. What properties determinant should have.

We know, that for dimensions 2 and 3 “volume” of a parallelepiped is de-
termined by the base times height rule: if we pick one vector, then hight
is the distance from this vector to the subspace spanned by the remaining
vectors, and the base is the (n — 1)-dimensional volume of the parallelepiped
determined by the remaining vectors.

Now let us generalize this idea to higher dimensions. For a moment we
do not care about how exactly to determine height and base: we will show,
that if we assume that base and height satisfy some natural properties, then
we do not have any choice, and the volume (determinant) is uniquely defined.

2.1. Linearity in each argument. First of all, if we multiply vector vy

by a positive number a, then the height (i.e. the distance to the linear

span L(vg,...,vy)) is multiplied by a. If we admit negative heights (and

negative volumes), then this property holds for all scalars a, and so for the

determinant D(vy,va,...,Vv,) of the system vy, va, ..., v, should satisfy
D(avi,va,...,vy) =aD(vi,va, ..., Vy).

Of, course, there is nothing special about vector vy, so for any index k

(2.1) D(vi,...,avg, ..., vp) =aD(Vi,..., Vi, ..., Vp)
k k
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To get the next property, let us notice that if we add 2 vectors, then the
“height” of the result should be equal the sum of the “heights” of summands,
i.e. that

(2.2) D(Vi,...,up + Vi, ..., V) =
———
k
D(vl,...,l}gk,...,vn)+D(v1,...,\;k,...,vn)

In other words, the above two properties say that the determinant of n
vectors is linear in each argument (vector), meaning that if we fix n — 1
vectors and interpret the remaining vector as a variable (argument), we get
a linear function.

Remark. We already know that linearity is a very nice property, that helps
in many situations. So, admitting negative heights (and therefore negative
volumes) is a very small price to pay to get linearity: we can always put
absolute value afterward.

In fact, by admitting negative heights, we did not sacrifice anything!

Contrary, we even gained something, because sign of the determinant con-
tains some information about the system of vectors (orientation).

2.2. Preservation under “column replacement”. The next property
also seems natural. Namely, if we take a vector, and add to it a multiple of
another vector, the “height” does not change, so

(2.3) D(vi,...,Vj+avg, ..., Vi, ..., Vy)
—— k
J
= D(vl,...,yj,...,vk,...,vn)
J
In other words, if we apply the column operation of the third type, the
determinant does not change.

Remark. Although it is not essential here, let us notice that the second
part of linearity (property (2.2)) is not independent: it can be deduced from
properties (2.1) and (2.3).

We leave the proof as an exercise for the reader.

2.3. Antisymmetry. The next property the determinant should have, is
that if we interchange 2 vectors, the determinant changes sign:

(24)  D(Vi,. -, Vi, ooy Viy ooy Vi) = —D(vl,...,Vj,...,\;k,...,vn).
J k J

At the first sight this property does not look natural, but it can be
deduced from the previous ones. Namely, applying property (2.3) three

Functions of several
variables that
change sign when
one interchanges
any two arguments
are called
antisymmetric.



72 3. Determinants

times, and then using (2.1) we get

D(Vi,...,Vj, .., Vi, V) =
j k
= D(vy, ) Visooy Vi = Yy, Vi)
/ k
=D(Vi,..., Vi + (Vi = Vj), .., ViE— V), ., V)
J k
= D(Vi,.- Voo Vi = Vi, ooty Vi)
! k
= D(vy, ,vk,...,(vk—vj)—vk, V)
! k
= D(vy, Vi -y =V, , Vi)
J k
= —D(vy, s Vi« Vi, V)
J k

2.4. Normalization. And the last property is the easiest one: for the
standard basis e, ez, ..., e, in R" the corresponding parallelepiped is the
n-dimensional unit cube, so

(2.5) D(ej,eq,...,e,) = 1.
In matrix notation this can be written as

det(I) =1

3. Constructing the determinant.

The plan of the game is now as follows: using the properties that as we
decided in Section 2 the determinant should have, we derive other properties
of the determinant, some of them highly non-trivial. We will show how to
use these properties to compute the determinant using our old friend—row
reduction.

And later, in Section 4 we will show that the determinant, i.e. a function
with the desired properties exists and unique: we have to be sure that the
object we are computing and studying exists.

3.1. Basic properties. We will use the following basic properties of the
determinant:
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1. Determinant is linear in each column, i.e. in vector notation for every
index k

D(vy,...,aug + BV, ..., V) =
—_——
k
aD(Vl,-u,lLk;,---,Vn)+ﬁD(V1,-~,‘;€k,---,Vn)

for all scalars «, (.

2. Determinant is antisymmetric, i.e. if one interchanges two columns,
the determinant changes sign.

3. Normalization property: det I = 1.

All these properties were discussed above in Section 2. The first property
is just the (2.1) and (2.2) combined. The second one is (2.4), and the last one
is the normalization property (2.5). Note, that we did not use property (2.3):
it can be deduced from the above three. These three properties completely
define determinant!

3.2. Properties of determinant deduced from the basic properties.

Proposition 3.1. For a square matrix A the following statements hold:

1. If A has a zero column, then det A = 0.

2. If A has two equal columns, then det A = 0;
3. If one column of A is a multiple of another, then det A = 0;
4. If columns of A are linearly dependent, i.e. if the matriz is not in-

vertible, then det A = 0.

Proof. Statement 1 follows immediately from linearity. If we multiply the
zero column by zero, we do not change the matrix and its determinant. But
by the property 1 above, we should get 0.

The fact that determinant is antisymmetric, implies statement 2. In-
deed, if we interchange two equal columns, we change nothing, so deter-
minant remains the same. On the other hand, interchanging two columns
changes sign of determinant, so

det A = —det A,
which is possible only if det A = 0.

Statement 3 is immediate corollary of statement 2 and linearity.

To prove the last statement, let us first suppose that the first vector vy
is a linear combination of the other vectors,

n
Vi = QVy +Q3Vy + ...+ apVvy = E QEVE.
k=2



Note, that adding to
a column a multiple
of itself is prohibited
here. We can only
add multiples of the
other columns.
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Then by linearity we have (in vector notation)

n
D(vi,vo,...,vy) =D ((Zakvk),VQ,v;;,...,vn)
k=2

n
= E OékD(Vk, Vo2,V3,... ,Vn)
k=2
and each determinant in the sum is zero because of two equal columns.

Let us now consider general case, i.e. let us assume that the system
V1i,Vo,...,V, is linearly dependent. Then one of the vectors, say v can be
represented as a linear combination of the others. Interchanging this vector
with vi we arrive to the situation we just treated, so

D(vl,...,\;k,...,vn) = 7D(V]€,...,\;€1,...,Vn) =—-0=0,
so the determinant in this case is also 0. O

The next proposition generalizes property (2.3). As we already have
said above, this property can be deduced from the three “basic” properties
of the determinant, we are using in this section.

Proposition 3.2. The determinant does not change if we add to a col-
umn a linear combination of the other columns (leaving the other columns
intact). In particular, the determinant is preserved under “column replace-
ment” (column operation of third type).

Proof. Fix a vector v, and let u be a linear combination of the other

vectors,
u = E Q;Vj.

J#k
Then by linearity
D(vi,...,vig+u,...,vy) =D(Vi,..., Vi, ..., V) + D(vi,...,u,...,vp),
—— k k
k
and by Proposition 3.2 the last term is zero. O

3.3. Determinants of diagonal and triangular matrices. Now we are
ready to compute determinant for some important special classes of matrices.
The first class is the so-called diagonal matrices. Let us recall that a square
matrix A = {ajvk}?d-:l is called diagonal if all entries off the main diagonal
are zero, i.e. if a;, = 0 for all j # k. We will often use the notation
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diag(ai, as,...,a,) for the diagonal matrix
aq 0 .. 0
0 as ... 0
S |
o 0 ... ap
Since a diagonal matrix diag(aq,as,...,a, can be obtained from the

identity matrix I by multiplying column number %k by ag,

Determinant of a diagonal matrix equal the product of the diago-
nal entries,

det(diag(ai, az,...,a,)) = aray...ay.

The next important class is the class of so-called triangular matrices. A
square matrix A = {aj,k}?,jzl is called upper triangular if all entries below
the main diagonal are 0, i.e. if a;; = 0 for all £ < j. A square matrix is
called lower triangular if all entries above the main are 0, i.e if a;, = 0 for all
j < k. We call a matrix triangular, if it is either lower or upper triangular
matrix.

It is easy to see that

Determinant of a triangular matrix equals to the product of the
diagonal entries,

det A=ajja22...0ann.

Indeed, if a triangular matrix has zero on the main diagonal, it is not
invertible (can be easily checked by row operation) and therefore both sides
equal zero. If all diagonal entries are non-zero, then using column replace-
ment (column operations of third type) one can transform the matrix into
a diagonal one with the same diagonal entries: For upper triangular ma-
trix one should first subtract appropriate multiples of the first column from
the columns number 2,3, ...,n, “killing” all entries in the first row, then
subtract appropriate multiples of the second column from columns number
3,...,n, and so on.

To treat the case of lower triangular matrices one has to do “column
reduction” from the left to the right, i.e. first subtract appropriate multiples
of the last column from columns number n — 1,...,2,1, and so on.

3.4. Computing the determinant. Now we know how to compute de-
terminants, using their properties: one just need to do column reduction
(i.e. row reduction for AT) keeping track of column operations changing
the determinant. Fortunately, the most often used operation—row replace-
ment, i.e. operation of third type— does not change the determinant. So we
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only need to keep track of interchanging of columns and of multiplication of
column by a scalar.

If echelon form of AT does not have pivots in every column (and row),
then A is not invertible, so det A = 0. If A is invertible, we arrive to
triangular matrix, and det A is the product of diagonal entries times the
correction from column interchanges and multiplications.

The above algorithm implies that det A can be zero only if a matrix A
is not invertible. Combining this with the last statement of Proposition 3.1
we get

Proposition 3.3. det A = 0 if and only if A is invertible. Equivalent
statement: det A # 0 if and only if A is invertible.

Note, that although we now know how to compute determinants, the
determinant is still not defined. One can ask: why don’t we define it as
the result we get from the above algorithm? The problem is that formally
this result is not well defined: that means we did not prove that different
sequences of column operations yield same answer.

3.5. Determinants of a transpose and of a product. Determinants
of elementary matrices. In this section we prove two important theorems
Theorem 3.4 (Determinant of a transpose). For a square matriz A,

det A = det(AT).

This theorem implies that for all statement about columns we discussed
above, the corresponding statements about rows are also true. In particular,
determinants behave under row operations the same way they behave under
column operations. So, we can use row operations to compute determinants.

Theorem 3.5 (Determinant of a product). For n x n matrices A and B
det(AB) = (det A)(det B)

In other words

Determinant of a product equals product of determmants.‘

To prove both theorem we need the following lemma

Lemma 3.6. For a square matrix A and an elementary matriz E (of the
same size)

det(AE) = (det A)(det E)
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Proof. The proof can be done just by direct checking: determinants of
special matrices are easy to compute; right multiplication by an elemen-
tary matrix is a column operation, and effect of column operations on the
determinant is well known.

This can look like a lucky coincidence, that the determinants of elemen-
tary matrices agree with the corresponding column operations, but it is not
a coincidence at all.

Namely, for a column operation the corresponding elementary matrix
can be obtained from the identity matrix A by this column operation. So, its
determinant is 1 (determinant of I) times the effect of the column operation.

And that is all! It may be hard to realize at first, but above paragraph
is a complete and rigorous proof of the lemmal O

Applying N times Lemma 3.6 we get the following corollary.

Corollary 3.7. For any matriz A and any sequence of elementary matrices
Eq, Es, ..., En (all matrices are n X n)

det(AE1E2 - EN) = (det A)(det El)(det EQ) - (det EN)

Lemma 3.8. Any invertible matriz is a product of elementary matrices.

Proof. We know that any invertible matrix is row equivalent to the identity
matrix, which is its reduced echelon form. So

I=ENEn_1... ByFy A,

and therefore any invertible matrix can be represented as a product of ele-
mentary matrices,

A=E'Ey BV BV T =ETEy BV BN

(inverse of an elementary matrix is an elementary matrix). O

Proof of Theorem 3.4. First of all, it can be easily checked, that for an
elementary matrix E we have det F = det(E7). Notice, that it is sufficient
to prove theorem only for invertible matrices A, since if A is not invertible
then AT is also not invertible, and both determinants are zero.

By Lemma 3.8 matrix A can be represented as a product of elementary
matrices,
A=FFEs...Epn,

and by Corollary 3.7 the determinant of A is the product of determinants
of the elementary matrices. Since taking the transpose just transposes
each elementary matrix and reverses their order, Corollary 3.7 implies that
det A = det AT O
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Proof of Theorem 3.5. Let us first suppose that the matrix B is invert-
ible. Then Lemma 3.8 implies that B can be represented as a product of
elementary matrices

B=FF,...Ey,

and so by Corollary 3.7
det(AB) = (det A)[(det E1)(det Es) ... (det Ex)] = (det A)(det B).

If B is not invertible, then the product AB is also not invertible, and
the theorem just says that 0 = 0.

To check that the product AB = C is not invertible, let us assume that
it is invertible. Then multiplying the identity AB = C by C~! from the left,
we get C7'AB =1, so C7'A is a left inverse of B. So B is left invertible,
and since it is square, it is invertible. We got a contradiction. U

3.6. Summary of properties of determinant. First of all, let us say
once more, that determinant is defined only for square matrices! Since
we now know that det A = det(AT), the statements that we knew about
columns, true for rows too.

1. Determinant is linear in each row (column) when the other rows
(columns) are fixed.

2. If one interchanges two rows (columns) of a matrix A, the determi-
nant changes sign.

3. For a triangular (in particular, for a diagonal) matrix its determinant
is the product of the diagonal entries. In particular, det I = 1.

4. If a matrix A has a zero row (or column), det A = 0.
5. If a matrix A has two equal rows (columns), det A = 0.

6. If one of the rows (columns) of A is a linear combination of the other
rows (columns), i.e. if the matrix is not invertible, then det A = 0;
More generally
7. det A = 0 if and only if A is not invertible, or equivalently
8. det A # 0 if and only if A is invertible.

9. det A does not change if we add to a row (column) a linear combi-
nation of the other rows (columns). In particular, the determinant
is preserved under the row (column) replacement, i.e. under the row
(column) operation of the third kind.

10. det AT = det A.

11. det(AB) = (det A)(det B).
And finally,

12. If A is an n X n matrix, then det(aA) = a™ det A.
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The last property follows from the linearity of the determinant, if we
recall that to multiply a matrix A by a we have to multiply by a each row.
And each multiplication multiplies the determinant by a.

Exercises.

3.1. If Ais an n X n matrix, how the determinants det A and det(5A) are related?
Remark: det(5A4) = 5det A only in the trivial case of 1 x 1 matrices

3.2. How the determinants det A and det B are related if

a)
ay ag ag 20,1 3@2 5(13
A= b by b3 |, B=/| 201 3b, 5bs
C1 C2 C3 201 302 503
b)
ay az as 3a1 4(12 + 5(11 5&3
A= b by b3 |, B=| 3b; 4by+5b; 5bs
c1T C2 C3 3c1 4co +5c¢1 bes

3.3. Using column or row operations compute the determinants

01 2 1 2 3 1o =23
-3 1 1 2 1 z
-1 0 -3/, 45 6|, ‘
2 3 0 78 9 0 4 -1 1 Ly
2 3 0 1

3.4. A square (n x n) matrix is called skew-symmetric (or antisymmetric) if AT =
—A. Prove that if A is skew-symmetric and n is odd, then det A = 0. Is this true
for even n?

3.5. A square matrix is called nilpotent if A* = 0 for some positive integer k. Show
that for a nilpotent matrix A det A = 0.

3.6. Prove that if the matrices A and B are similar, than det A = det B.

3.7. A square matrix Q is called orthogonal if QTQ = I. Prove that if Q is an
orthogonal matrix then det Q = +1.

3.8. Show that

=(z-2)z-y)y— ).

—_ = =
IS
ST

This is a particular case of the so-called Vandermonde determinant.

3.9. Let points A, B and C in the plane R? have coordinates (x1,y1), (z2,¥2) and
(x3,y3) respectively. Show that the area of triangle ABC is the absolute value of

1 = wn

-1
B . T2 Y2
T3 Y3

Hint: use row operations and geometric interpretation of 2 x 2 determinants (area).
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3.10. Let A be a square matrix. Show that block triangular matrices
I A % I 0 A %
0o A)’ o I )’ x« A )7 0 I

all have determinant equal to det A.
The following problems illustrate the power of block matrix notation.
3.11. Use the previous problem to show that if A and C are square matrices, then

A B
det( 0 C > =det Adet C.

s (32)-(42)(2 %)

3.12. Let A be m x n and B be n X m matrices. Prove that

0 A
det( B I ) = det(AB).

Hint: While it is possible to transform the matrix by row operations to a form
where the determinant is easy to compute, the easiest way is to right multiply the

matrix by < é ? >

4. Formal definition. Existence and uniqueness of the
determinant.

In this section we arrive to the formal definition of the determinant. We
show that a function, satisfying the basic properties 1, 2, 3 from Section 3
exists, and moreover, such function is unique, i.e. we do not have any choice
in constructing the determinant.

Consider an n X n matrix A = {aj,k’}?,kzla and let vq,vo,..., v, be its
columns, i.e.

ai
n
as
Vi = . =aj el +azip€2+ ...+ apgpey = E a;j k€j-
J=1
Qn K

Using linearity of the determinant we expand it in the first column vy:

(4.1) D(vi,va,...,Vy) =

n n
D(Z aj1€5,V2,..., en) = Za‘jle(ej,vQ, e ,Vn).
J=1 J=1
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Then we expand it in the second column, then in the third, and so on. We
get

n n n
D(Vl,VQ,...,Vn): E E E aj171aj272...ajmnD(ejl.ejQ,...ejn).

J1=1j2=1 Jn=1

Notice, that we have to use a different index of summation for each column:
we call them ji,j2,...,jn; the index j; here is the same as the index j in
(4.1).

It is a huge sum, it contains n™ terms. Fortunately, some of the terms are
zero. Namely, if any 2 of the indices j1, jo, ..., jn coincide, the determinant
D(ej, .€j,,...€j,) is zero, because there are two equal rows here.

So, let us rewrite the sum, omitting all non-zero terms. The most conve-
nient way to do that is using the notion of a permutation. A permutation of
an ordered set {1,2,...,n} is a rearrangement of its elements. A convenient
way to represent a permutation is by using a function

o:{1,2,...,n} = {1,2,...,n},

where o(1),0(2),...,0(n) gives the new order of the set 1,2,...,n. In
other words, the permutation o rearranges the ordered set 1,2,...,n into
o(1),0(2),...,0(n).

Such function o has to be one-to-one (different values for different argu-
ments) and onto (assumes all possible values from the target space). Such
functions (one-to-one and onto) are called bijections, and they give one-to-
one correspondence between two sets. !

Although it is not directly relevant here, let us notice, that it is well-
known in combinatorics, that the number of different perturbations of the set
{1,2,...,n} is exactly n!. The set of all permutations of the set {1,2,...,n}
will be denoted Perm(n).

Using the notion of a permutation, we can rewrite the determinant as
D(vy,va,...,vy) =

Z U5 (1),100(2),2 - - - Go(n);nD(€5(1): €5(2)s - - - s €c(n))-

o€Perm(n)

LThere is another canonical way to represent permutation by a bijection o, namely in this
representation o (k) gives new position of the element number k. In this representation o rearranges
o(1),0(2),...,0(n) into 1,2,...,n.

While in the first representation it is easy to write the function if you know the rearrangement
of the set 1,2,...,n, the second one is more adapted to the composition of permutations: it
coincides with the composition of functions. Namely if we first perform the permutation that
correspond to a function o and then one that correspond to 7, the resulting permutation will
correspond to 7 o 0.
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The matrix with columns e, (1), €4(2),---,€(n) can be obtained from the
identity matrix by finitely many column interchanges, so the determinant

D(ea(l)aea(2)7 s ea(n))
is 1 or —1 depending on the number of column interchanges.

To formalize that, we define sign (denoted signo) of a permutation o
to be 1 if even number of interchanges is necessary to rearrange the n-
tuple 1,2,...,n into o(1),0(2),...,0(n), and sign(c) = —1 if the number
of interchanges is odd.

It is a well-known fact from the combinatorics, that the sign of permuta-
tion is well defined, i.e. that although there are infinitely many ways to get
the n-tuple o(1),0(2),...,0(n) from 1,2,... n, the number of interchanges
is either always odd or always even.

One of the ways to show that is to count the number K of pairs j, k,
j < k such that o(j) > o(k), and see if the number is even or odd. We call
the permutation odd if K is odd and even if K is even. Then define signum
of o to be (—1)%. We want to show that signum and sign coincide, so sign
is well defined.

If o(k) = k VEk, then the number of such pairs is 0, so signum of such
identity permutation is 1. Note also, that any elementary transpose, which
interchange two neighbors, changes the signum of a permutation, because it
changes (increases or decreases) the number of the pairs exactly by 1. So,
to get from a permutation to another one always need an even number of
elementary transposes if the permutation have the same signum, and an odd
number if the signums are different.

Finally, any interchange of two entries can be achieved by an odd num-
ber of elementary transposes. This implies that signum changes under an
interchange of two entries. So, to get from 1,2,...,n to an even permuta-
tion (positive signum) one always need even number of interchanges, and
odd number of interchanges is needed to get an odd permutation (negative
signum). That means signum and sign coincide, and so sign is well defined.

So, if we want determinant to satisfy basic properties 1-3 from Section
3, we must define it as

(42> det A = Z A5 (1),15 @5(2),25 - - + s Ao (n),n Sigﬂ(()’),
o€Perm(n)
where the sum is taken over all permutations of the set {1,2,...,n}.

If we define the determinant this way, it is easy to check that it satisfies
the basic properties 1-3 from Section 3. Indeed, it is linear in each column,
because for each column every term (product) in the sum contains exactly
one entry from this column.
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Interchanging two columns of A just adds an extra interchange to the
perturbation, so right side in (4.2) changes sign. And finally, for the identity
matrix I, the right side of (4.2) is 1 (it has one non-zero term).

Exercises.

4.1. Suppose the permutation o takes (1,2,3,4,5) to (5,4,1,2,3).
a) Find sign of o
b) What does 02 := o oo do to (1,2,3,4,5)?
c) What does the inverse permutation o' do to (1,2,3,4,5)?
d) What is the sign of 0=1?

4.2. Let P be a permutation matriz, i.e. an n X n matrix consisting of zeroes and
ones and such that there is exactly one 1 in every row and every column.

a) Can you describe the corresponding linear transformation? That will ex-
plain the name.

b) Show that P is invertible. Can you describe P~1?
¢) Show that for some N > 0

pPN.=ppP..P=1.
N—_——
N times

Use the fact that there are only finitely many permutations.

4.3. Why is there an even number of permutations of (1,2,...,9) and why are
exactly half of them odd permutations? Hint: this problem can be hard to solve
in terms of permutations, but there is a very simple solution using determinants.

4.4. If ¢ is an odd permutation, explain why o? is even but ¢~ is odd.

5. Cofactor expansion.

For an n x n matrix A = {a;,}7;_, let A;; denotes the (n —1) x (n —1)
matrix obtained from A by crossing out row number j and column number
k.

Theorem 5.1 (Cofactor expansion of determinant). Let A be an n X n
matriz. For each j, 1 < j < n, determinant of A can be expanded in the
row number j as

det A =
ajyl(—l)jﬂ det Aj,l + aj72(—1)j+2 det Aj’2 + ...+ ajyl(—l)j—"_n det Aj’n

n
— Zajvk(q)ﬁ’f det Aj .
k=1
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Similarly, for each k, 1 < k < n, the determinant can be expanded in the
column number k,

det A = Z a; (1) det A4
j=1

Proof. Let us first prove formula for the expansion in the row number 1:
the formula for expansion in the row number k then can be obtained from it
by interchanging rows number 1 and k. And since det A = det A”, column
expansion follows automatically.

Let us first consider a special case, when the first row has one non
zero term ajj. Performing column operations on columns 2,3,...,n we
transform A to the lower triangular form. The determinant of A then can
be computed as

the product of diagonal
entries of the triangular
matrix

correcting factor from
the column operations

But the product of all diagonal entries except the first one (i.e. without
a1,1) times the correcting factor is exactly det A; 1, so in this particular case
det A = a1 det A171.

Let us now consider the case when all entries in the first row except a; 2

are zeroes. This case can be reduced to the previous one by interchanging
columns number 1 and 2, and therefore in this case det A = (—1) det A4 ».

The case when a1 3 is the only non-zero entry in the first row, can be

reduced to the previous one by interchanging rows 2 and 3, so in this case
det A = a1,3 det A173.

Repeating this procedure we get that in the case when a; j is the only
non-zero entry in the first row det A = (—1)**a; 1 det Ay 4. 2

In the general case, linearity of the determinant implies that

det A =det AV +det A® + .. +det A™ = Z det A®)
k=1

2In the case when a1,k is the only non-zero entry in the first row it may be tempting to
exchange columns number 1 and number k, to reduce the problem to the case a1,1 # 0. However,
when we exchange columns 1 and k£ we change the order of other columns: if we just cross out
column number k, then column number 1 will be the first of the remaining columns. But, if we
exchange columns 1 and k, and then cross out column k (which is now the first one), then the
1st column will be now column number & — 1. To avoid the complications of keeping track of
the order of columns, we can, as we did above, exchange columns number k£ and k — 1, reducing
everything to the situation we treated on the previous step. Such operation does not change the
order for the rest of the columns.
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where the matrix A®) is obtained from A by replacing all entries in the first
row except aq by 0. As we just discussed above

det A®) = (—1)1+ka1’k det Ay f,
SO

det A = Z(—l)H—kaLk det Al,k-
k=1

To get the cofactor expansion in the second row, we can interchange first
and second rows and apply the above formula. The row exchange changes
the sign, so we get

n n

det A =— Z(—1)1+ka27k det Ay j, = Z(—l)%'kag,k det Ay .
k=1 k=1

Exchanging rows 3 and 2 and expanding in the second row we get formula
n
det A = Z(—l)“kag,k det As ,
k=1

and so on.

To expand the determinant det A in a column one need to apply row
expansion formula for AT O

Definition. The numbers
Cj,k = (—1)j+k det Ang
are called cofactors.

Using this notation formula for expansion of the determinant in the row
number j can be rewritten as

n
det A = (ljJCj}l + anC',g + ...+ aj,an,n = Z aj7kC'7k.
k=1
Similarly, expansion in the row number k£ can be written as
n
det A = al’kCLk + a27k027k + ...+ an,kCnﬁk = Z aka’j,k
j=1
Remark. Very often the cofactor expansion formula is used as the definition
of determinant. It is not difficult to show that the quantity given by this
formula satisfies the basic properties of the determinant: the normalization
property is trivial, the proof of antisymmetry is easy. However, the proof of
linearity is a bit tedious (although not too difficult).

Very often the
cofactor expansion
formula is used as
the definition of
determinant.
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Remark. Although it looks very nice, the cofactor expansion formula is not
suitable for computing determinant of matrices bigger than 3 x 3.

As one can count it requires n! multiplications, and n! grows very rapidly.
For example, cofactor expansion of a 20 x 20 matrix require 20! ~ 2.4 - 108
multiplications: it would take a computer performing a billion multiplica-
tions per second over 77 years to perform the multiplications.

On the other hand, computing the determinant of an n x n matrix using
row reduction requires (n® + 2n — 3)/3 multiplications (and about the same
number of additions). It would take a computer performing a million oper-
ations per second (very slow, by today’s standards) a fraction of a second
to compute the determinant of a 100 x 100 matrix by row reduction.

It only can be practical to apply the cofactor expansion formula in higher
dimensions if a row (or a column) has a lot of zero entries.

However, the cofactor expansion formula is of great theoretical impor-
tance, as the next section shows.

5.1. Cofactor formula for the inverse matrix. The matrix C =
{Cjk}]r—1 whose entries are cofactors of a given matrix A is called the
cofactor matriz of A.

Theorem 5.2. Let A be an invertible matriz and let C be its cofactor matriz.
Then
-1 _ 1 T
det A

Proof. Let us find the product ACT. The diagonal entry number j is
obtained by multiplying jth row of A by jth column of A (i.e. jth row of
(), so

(ACT)j5 = ajaCia + a;2C52 + ... + ajnClp = det 4,
by the cofactor expansion formula.

To get off diagonal terms we need to multiply jth row of A by kth column
of CT, j # k, to get

aj,leJ + (Lj’gclﬁg + ...+ aj,an,n.

It follows from the cofactor expansions formula (expanding in kth row) that
this is the determinant of the matrix obtained from A by replacing row
number k by the row number j (and leaving all other rows as they were).
But the rows j and k of this matrix coincide, so the determinant is 0. So, all
off-diagonal entries of AC” are zeroes (and all diagonal ones equal det A),
thus

ACT = (det A) I.
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That means that the matrix ﬁ CT is a right inverse of A, and since A is
square, it is the inverse. O

Recalling that for an invertible matrix A the equation Ax = b has a

unique solution
1

det A
we get the following corollary of the above theorem.

X = Ailb = CTb,

Corollary 5.3 (Cramer’s rule). For an invertible matriz A the entry number
k of the solution of the equation Ax = b is given by the formula
_ det By,
kT et A
where the matrixz By, is obtained from A by replacing column number k of A
by the vector b.

5.2. Some applications of the cofactor formula for the inverse.

Example (Inverting 2 x 2 matrices). The cofactor formula really shines
when one needs to invert a 2 x 2 matrix

A= < . Z ) .
The cofactors are just entries (1 x 1 matrices), the cofactor matrix is
(%)
—c a )’
so the inverse matrix A~! is given by the formula
- 1 d —b
A 1:detA<c a )
While the cofactor formula for the inverse does not look practical or

dimensions higher than 3, it has a great theoretical value, as the examples
below illustrate.

Example (Matrix with integer inverse). Suppose that we want to construct
a matrix A with integer entries, such that its inverse also have integer entries
(inverting such matrix would make a nice homework problem: no messing
with fractions). If det A = 1 and its entries are integer, the cofactor formula
for inverses implies that A~! also have integer entries.

Note, that it is easy to construct an integer matrix A with det A = 1:
one should start with a triangular matrix with 1 on the main diagonal, and
then apply several row or column replacements (operations of the third type)
to make the matrix look generic.



88 3. Determinants

Example (Inverse of a polynomial matrix). Another example is to consider
a polynomial matriz A(zx), ii.e. a matrix whose entries are not numbers but
polynomials a;(x) of the variable x. If det A(z) = 1, then the inverse
matrix A~!(x) is also a polynomial matrix.

If det A(z) = p(z) # 0, it follows from the cofactor expansion that p(z)
is a polynomial, so A~!(x) is a has rational entries: moreover, p(z) is a
multiple of each denominator.

Exercises.

5.1. Evaluate the determinants using any method
1 -2 3 —12

(1) ; 7é -5 12 -14 19
6 —4 3 -9 22 -20 31

—4 9 -14 15

5.2. Use row (column) expansion to evaluate the determinants). Note, that you
don’t need to use the first row (column): picking row (column) with many zeroes
will simplify your calculations.

1 2 0 4 —6 -4 4
2 1 0 0
1 1 5,
1 -3 0 0 -3 1 3
-2 2 -3 -5
5.3. For the n x n matrix
0 0 O 0 ag
-1 0 0 0 ay
0 -1 0 0 as
A= )
0 0 0 ... 0 ap2o
0 0 0 ... =1 an
compute det(A + tI), where I is n x n identity matrix. You should get a nice ex-
pression involving ag, a1, ...,a,—1 and t. Row expansion and induction is probably

the best way to go.

5.4. Using cofactor formula compute inverses of the matrices

<1 2) <19 —17> <1 0> ;1(2)
3 4 3 =2 3 5 01 1
5.5. Let D,, be the determinant of the n x n tridiagonal matrix

1 -1 0
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Using cofactor expansion show that D, = D,_1 + D,_5. This yields that the
sequence D, is the Fibonacci sequence 1,2,3,5,8,13,21, ...

5.6. Vandermonde determinant revisited. Our goal is to prove the formula

1 ¢ cg .ocy

1 e & ... c}
. = 11 (a-¢)
o 0<j<k<n

1 ¢, ci .o.ocp

for the (n+ 1) x (n + 1) Vandermonde determinant.
We will apply induction. To do this

a) Check that the formula holds for n = 1, n = 2 (see the previous assign-
ments).

b) Call the variable ¢, in the last row x, and show that the determinant is a
polynomial of degree n, Ag+ A1z + Asx?+. ..+ A, 2", with the coefficients
Ay depending on ¢y, c1,...,Cn_1-

¢) Show that the polynomial has zeroes at © = ¢g,¢1,...,¢p—1, so it can be
represented as A,, - (x — co)(x —¢1) ... (z — ¢p,), where A, as above.

d) Assuming that the formula for the Vandermonde determinant is true for
n — 1, compute A,, and prove the formula for n.

6. Minors and rank.

For a matrix A let us consider its k x k submatriz, obtained by taking k rows
and k columns. The determinant of this matrix is called a minor of order k.
Note, that an m x n matrix has (7}:) . (2) different k£ x k submatrices, and
so it has (%) - (}) minors of order k.

Theorem 6.1. For a non-zero matrixz A its rank equals to the maximal
integer k such that there exists a non-zero minor of order k.

Proof. Let us first show, that if k¥ > rank A then all minors of order & are 0.
Indeed, since the dimension of the column space Ran A is rank A < k, any
k columns of A are linearly dependent. Therefore, for any k x k submatrix
of A its column are linearly dependent, and so all minors of order k are 0.

To complete the proof we need to show that there exists a non-zero
minor of order k£ = rank A. There can be many such minors, but probably
the easiest way to get such a minor is to take pivot rows and pivot column
(i.e. rows and columns of the original matrix, containing a pivot). This
k x k submatrix has the same pivots as the original matrix, so it is invertible
(pivot in every column and every row) and its determinant is non-zero. [

This theorem does not look very useful, because it is much easier to
perform row reduction than to compute all minors. However, it is of great
theoretical importance, as the following corollary shows.
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Corollary 6.2. Let A = A(x) be an m x n polynomial matriz (i.e. a matriz
whose entries are polynomials of x ). Then rank A(z) is constant everywhere,
except maybe finitely many points.

Proof. Let r be the largest integer such that rank A(z) = r for some z. To
show that such r exists, we first try » = min{m,n}. If there exists x such
that rank A(z) = r, we found r. If not, we replace r by r — 1 and try again.
After finitely many steps we either stop or hit 0. So, r exists.

Let 2 be a point such that rank A(zg) = r, and let M be a minor of order
k such that M (xg) # 0. Since M (x) is the determinant of a k x k polynomial
matrix, M (x) is a polynomial. Since M (xg) # 0, it is not identically zero,
S0 it can be zero only at finitely many points. So, everywhere except maybe
finitely many points rank A(z) > r. But by the definition of r, rank A(z) < r
for all x. ([l

7. Review exercises for Chapter 3.

7.1. True or false

a) Determinant is only defined for square matrices.
b) If two rows or columns of A are identical, then det A = 0.

¢) If B is the matrix obtained from A by interchanging two rows (or columns),
then det B = det A.

d) If B is the matrix obtained from A by multiplying a row (column) of A by
a scalar «, then det B = det A.

e) If B is the matrix obtained from A by adding a multiple of a row to some
other row, then det B = det A.

f) The determinant of a triangular matrix is the product of its diagonal en-
tries.

g) det(AT) = —det(A).

h) det(AB) = det(A) det(B).

i) A matrix A is invertible if and only if det A # 0.
j) If A is an invertible matrix, then det(A=1) = 1/ det(A).

7.2. Let A be an n x n matrix. How are det(3A4), det(—A) and det(A?) related to
det A.

7.3. If the entries of both A and A~! are integers, is it possible that det A = 3?
Hint: what is det(A) det(A=1)?

7.4. Let vi, vy be vectors in R? and let A be the 2 x 2 matrix with columns vy, vs.
Prove that |det A| is the area of the parallelogram with two sides given by the
vectors vy, va.
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Consider first the case when v; = (21,0)7. To treat general case vi = (v1,91)7
left multiply A by a rotation matrix that transforms vector vy into (71,0)7. Hint:
what is the determinant of a rotation matrix?

The following problem illustrates relation between sign of determinant and the
so-called orientation of a system of vectors.

7.5. Let vy, vo be vectors in R2. Show that D(vi,vy) > 0 if and only if there
exists a rotation 7T, such that the vector T, v is parallel to e; (and looking in the
same direction), and T, Vo is in the upper half-plane 25 > 0 (the same half-plane
as es).

Hint: what is the determinant of a rotation matrix?






Chapter 4

Introduction to
spectral theory
(eigenvalues and
eigenvectors)

The spectral theory is the main tool that helps us to understand the struc-
ture of a linear operator. In this chapter we consider only operators acting
from a vector space to itself (or, equivalently, n x n matrices). If we have
such a linear transformation A : V — V, we can multiply it to itself, take
any power of it, any polynomial.

The main idea of the spectral theory is to split the operator in the simple
blocks to analyze each block separately.

To explain the main idea, let us consider difference equations. Many
processes can be described by the equations of the following type

Xpt+1 = Axp, n=20,1,2,...,

where A : V — V is a linear transformation, and x, is the state of the
system at the time n. Given the initial state xy we would like to to know
the state x,, at the time n, analyze the long time behavior of x,,, etc. !

IThe difference equations are discrete time analogues of the differential equation x'(t) =
Ax(t). To solve the differential equation, one needs to compute et4 := 3°9° kA" /k!, and
spectral theory also helps in doing this.

93
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At the first look the problem looks trivial: the solution x,, is given by
the formula x,, = A"™x¢. But what if n is huge: thousands, millions? Or
what if we want to analyze the behavior of x,, as n — oco?

And here the idea of eigenvalues and eigenvectors comes handy: sup-
pose that Axg = Axg, where \ is some scalar. Then A%xy = \?xg, A%x¢ =
A2xg, ..., A"xg = \"xq, so the behavior of the solution is very well under-
stood

In this section we will consider only operators in finitedimensional spaces.
The spectral theory in infinitely many dimensions if significantly more com-
plicated, and most of results presented here fail in infinitedimnsional setting.

1. Main definitions

1.1. Eigenvalues, eigenvectors, spectrum. A scalar A is called an
eigenvalue of an operator A : V — V if there exists a non-zero vector
v € V such that
Av = Av.

The vector v is called the eigenvector of A (corresponding to the eigenvalue
A).

If we know that A is an eigenvalue, the eigenvectors are easy to find: one
just has to solve the equation Ax = Ax, or, equivalently

(A= X)x=0.

So, finding all eigenvectors, corresponding to an eigenvalue A is simply find-
ing the nullspace of A — AI. The nullspace Ker(A — AI), i.e. the set of all
eigenvectors and 0 vector, is called the eigenspace.

The set of all eigenvalues of an operator A is called spectrum of A, and
is usually denoted o(A).

1.2. Finding eigenvalues: characteristic polynomials. A scalar A is
an eigenvalue if and only if the nullspace Ker(A — AI) is non-trivial (so the
equation (A — A\I)x = 0 has a non-trivial solution).

Let A acts on R" (i.e. A: R™ — R™). Since the matrix of A is square,
A — Al has a non-trivial nullspace if and only if it is not invertible. And we
know that a square matrix is not invertible if and only if its determinant is
0. Therefore

’)\ € o(A), i.e. Xis an eigenvalue of A <= det(A—\I) = O‘

If A is an n X n matrix, the determinant det(A — AI) is a polynomial of
degree n of the variable A\. This polynomial is called the characteristic
polynomial of A. So, to find all eigenvalues of A one just needs to compute
the characteristic polynomial and find all its roots.
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This method of finding spectrum of an operator is not very practical
in higher dimensions. Finding roots of a polynomial of high degree can
be a very difficult problem, and it is impossible to solve the equation of
degree higher than 4 in radicals. So, in higher dimensions different numerical
methods of finding eigenvalues and eigenvectors are used.

1.3. Characteristic polynomial of an operator. So we know how to
find spectrum of a matrix. But how to find eigenvalues of an operator acting
in an abstract vector space? The recipe is simple:

Take an arbitrary basis, and compute eigenvalues of the matrix of
the operator in this basis

But how do we know that the result does not depend on a choice of the
basis?

There can be several possible explanations. One is based on the notion
of similar matrices. Let us recall that square matrices A and B are called
similar if there exist an invertible matrix .S such that

A=SBS™.
Note, that determinants of similar matrices coincide. Indeed
det A = det(SBS™!) = det Sdet Bdet S™! = det B
because det S~! = 1/det S. Note that if A = SBS~! then
A—X=S8BS™ ' - \SIS™! =8(BS™ —AIS7Y =85(B-\)S!,
so the matrices A — AI and B — AI are similar. Therefore
det(A — XI) = det(B — \I),

1.e.

characteristic polynomials of similar matrices coincide.

If T:V — V is a linear transformation, and A and B are two bases in
V', then

g4

(T] pa = U 45T
BA = ([I]AB)_1 the matrices [T , , and [T],, are similar.
In other words, matrices of a linear transformation in different bases are

similar.

and since [I]

Therefore, we can define the characteristic polynomial of an operator as
the characteristic polynomial of its matrix in some basis. As we just have
discussed above, the result does not depend on the choice of the basis, so
characteristic polynomial of an operator is well defined.
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1.4. Multiplicities of eigenvalues. Let us remind the reader, that if p is
a polynomial, and A is its root (i.e. p(A) = 0) then z — A divides p(z), i.e. p
can be represented as p(z) = (z — A)q(z), where ¢ is some polynomial. If
q(\) = 0, then ¢ also can be divided by z — A, so (z — A\)? divides p and so
on.

The largest positive integer k& such that (z — \)¥ divides p(2) is called
the multiplicity of the root .

If X\ is an eigenvalue of an operator (matrix) A, then it is a root of the
characteristic polynomial p(z) = det(A — zI). The multiplicity of this root
is called the (algebraic) multiplicity of the eigenvalue A.

Any polynomial p(z) = Y }_,arz® of degree n has exactly n complex
roots, counting multiplicity. Words counting multiplicities mean that if a
root has multiplicity d we have to count it d times. In other words, p can
be represented as

p(z) = an(z —A1)(z = A2) ... (2 — \p).

where A1, Ao, ..., A\, are its complex roots, counting multiplicities.

There is another notion of multiplicity of an eigenvalue: the dimension of
the eigenspace Ker(A — \I) is called geometric multiplicity of the eigenvalue
A

Geometric multiplicity is not as widely used as algebraic multiplicity.
So, when people say simply “multiplicity” they usually mean algebraic mul-
tiplicity.

Let us mention, that algebraic and geometric multiplicities of an eigen-
value can differ.

Proposition 1.1. Geometric multiplicity of an eigenvalue cannot exceed its
algebraic multiplicity.

Proof. See Exercise 1.8 below. O

1.5. Trace and determinant.

Theorem 1.2. Let A be nxn matriz, and let A1, A, ..., A, be its eigenvalues
(counting multiplicities). Then

1. trace A= M + Ao+ ...+ N\,
2. det A= A)a... Ay

Proof. See Exercises 1.9, 1.10 below. O
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Exercises.
1.1. True or false:

a) Every linear operator in an n-dimensional vector space has n distinct eigen-
values.

If a matrix has one eigenvector, it has infinitely many eigenvectors.
There exists a square real matrix with no real eigenvalues.

There exists a square matrix with no (complex) eigenvectors.

Similar matrices always have the same eigenvectors.

)
)
)
e) Similar matrices always have the same eigenvalues.
)
) The sum of two eigenvectors of a matrix A is always an eigenvector
)

The sum of two eigenvectors of a matrix A corresponding to the same
eigenvalue A\ is always an eigenvector

1.2. Find characteristic polynomials, eigenvalues and eigenvectors of the following

matrices:
4 -5 21 ! 3 3
2 =3 )’ -1 4 ) 3 3
3 3 1
1.3. Compute eigenvalues and eigenvectors of the rotation matrix
cosa —sina
sin v cosa )
Note, that the eigenvalues (and eigenvectors) do not need to be real.

1.4. Compute characteristic polynomials and eigenvalues of the following matrices:

1 2 5 67 21 0 2 4 0 0 0
02 3 6 0 m 43 2 1 3 00
00 -2 5 |’ 0 0 16 1 |’ 2 4 e 0|’
00 0 3 0 0 0 54 3 3 11
4 0 00

10 0 0

2 4 00

3 3 11

Do not expand characteristic polynomials, leave them as products.

1.5. Prove that eigenvalues (counting multiplicities) of a triangular matrix coincide
with its diagonal entries

1.6. Show that characteristic polynomial of a block triangular matrix
A x
0 B )’

where A and B are square matrices, coincides with det(A — AI') det(B — A\I). (Use
Exercise 3.11 from Chapter 3).
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1.7. Let vi,vs,...,v, be a basis in a vector space V. Assume also that first k
vectors vy, Vs, ..., Vi of the basis are eigenvectors of an operator A, corresponding
to an eigenvalue A (i.e. that Av; = Av;, 7 = 1,2,...,k). Show that in this basis
matrix of the operator A has block triangular form

)\Ik *
0 B )’
where I, is k x k identity matrix and B is some (n — k) X (n — k) matrix.

1.8. Use two previous exercises to prove that geometric multiplicity of an eigenvalue
cannot exceed its algebraic multiplicity.

1.9. Prove that determinant of a matrix A is the product of its eigenvalues (count-
ing multiplicities).

Hint: first show that det(A — AXI) = (A — A)(Aa — A)... (A, — A), where
A1, A2, ..., A, are eigenvalues (counting multiplicities). Then compare free terms
(terms without A) or plug A = 0 to get the conclusion.

1.10. Prove that the trace of a matrix equals the sum of eigenvalues in three steps.
First, compute the coefficient of A" ~! in the right side of the equality

det(A — M) = (A1 — Ao — A)r. (A — \).
Then show that det(A — AI) can be represented as
det(A—AI) = (a11 — A)(az2 —A) ... (ann — A) +q(X)

where ¢(A) is polynomial of degree at most n — 2. And finally, comparing the
coefficients of A"~! get the conclusion.

2. Diagonalization.

Suppose an operator (matrix) A has a basis B = vy, vy, ... v, of eigenvectors,

and let Ay, Ag, ..., A, be the corresponding eigenvalues. Then the matrix of
A in this basis is the diagonal matrix with A, Ao, ..., A, on the diagonal
A1 O
Ao

[A] g = diag{A1, A2, ..., A} = .
0 An

Therefore, it is easy to find an Nth power of the operator A. Namely, its
matrix in the basis B is
A
. 0

0 Y

(AN = ding MY, A, AN} =
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Moreover, functions of the operator are also very easy to compute: for ex-
12 A2

ample the operator (matrix) exponent et is defined as et = T+tA+ T+
143 = phak » o '
S +...= Z I and its matrix in the basis B is
k=0
At
e
e)\gt O
[AN]BB = diag{eM! e ... Mt} =

0 i

To find the matrices in the standard basis S, we need to recall that the
change of coordinate matrix [[] ., is the matrix with columns vy, va, ..., vy,.
Let us call this matrix .S, then

A1 O
A2 ~1 -1
Sy , 1= DS,

0 .

where we use D for the diagonal matrix in the middle.
A

. 0

0 AN

SB

A= [Algs

Similarly

AN = spNg-l =g

and similarly for e‘4.

Another way of thinking about powers (or other functions) of diagonaliz-
able operators is to see that if operator A can be represented as A = SDS™1,
then

AN = (SDSTYH(SDS™Y) ... (SDS™!) = SDVS!
N times
and it is easy to compute the Nth power of a diagonal matrix.

The following theorem is almost trivial.

Theorem 2.1. A matriz A admits a representation A = SDS™!, where D
is a diagonal matriz if and only if there exists a basis of eigenvectors of A.

Proof. We already discussed above that if there is a basis of eigenvectors,
then the matrix admits the representation A = SDS™!, where S = Ulsp
is the change of coordinate matrix from coordinates in the basis B to the
standard coordinates.
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On the other hand if the matrix admits the representation A = SDS~!
with a diagonal matrix D, then columns of S are eigenvectors of A (column
number k corresponds to the kth diagonal entry of D). Since S is invertible,
its columns form a basis. O

Theorem 2.2. Let Ay, Aa,..., A\ be distinct eigenvalues of A, and let
V1i,Vo,...,V, be the corresponding eigenvectors. Then vectors vi,vo,...,V,
are linearly independent.

Proof. We will use induction on r. The case r = 1 is trivial, because by
the definition an eigenvector is non-zero. And a system consisting of one
non-zero vector is linearly independent.

Suppose that the statement of the theorem is true for r — 1. Suppose
there exists a non-trivial linear combination

,
(2.1) v+ cavo + ...+ v, = chvk =0.
k=1

Applying A — A\ to (2.1) and using the fact that (A — \.I)v, = 0 we

get
r—1

Ck()\k — )\T)Vk =0.
k=1
By the induction hypothesis vectors vi,va,...,v,_1 are linearly indepen-
dent, so cx(Ap — Ar) = 0 for £ = 1,2,...,7 — 1. Since \;y # A, we can
conclude that ¢, = 0 for k¥ < r. Then it follows from (2.1) that ¢, = 0,
i.e. we have the trivial linear combination. O

Corollary 2.3. If an operator A : V — V has exactly n = dimV distinct
etgenvalues, then it is diagonalizable.

Proof. For each eigenvalue A\ let v be a corresponding eigenvector (just
pick one eigenvector for each eigenvalue). By Theorem 2.2 the system
V1i,Vo,...,V, is linearly independent,and since it consists of exactly n =
dim V' vectors it is a basis. O

2.1. Bases of subspaces (AKA direct sums of subspaces). Let
Vi,Va,...,V, be subspaces of a vector space V. We say that the system
of subspaces is a basis in V if any vector v € V admits a unique represen-
tation as a sum

p
V:V1+V2+...+Vp:ZVk, vi € V.
k=1
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We also say, that a system of subspaces V1, Va, ...,V is linearly independent
if the equation

V1+V2+...—|—Vp=0, vi € Vi
has only trivial solution (v =0 Vk =1,2,...,p).
Another way to phrase that is to say that a system of subspaces

Vi,Va,...,V, is linearly independent if and only if any system of non-zero
vectors vy, where vy € Vi, is linearly independent.

Remark 2.4. From the above definition one can immediately see that The-
orem 2.1 states in fact that the system of eigenspaces Ej of an operator

A
Ey = Ker(A — A1), A € 0(4),

is linearly independent.

There is a simple example of a basis of subspaces. Let V be a vector
space with a basis vq,vs,...,v,. Split the set of indices 1,2,...,n into
p subsets Ay, Ag,..., Ay, and define subspaces Vi := span{v; : j € Az}
Clearly subspaces Vj form a basis of V.

The following theorem shows that in finite-dimensional case it is essen-
tially the only possible example of a basis of subspaces.

Theorem 2.5. Let Vi, Va,...,V, be a basis of subspaces, and let in each
subspace Vi, we have a basis (of vectors) Bi2. Then the union UiBy of these
bases is a basis in V.

To prove the theorem we need the following lemma

Lemma 2.6. Let Vq,Va,...,V, be a linearly independent family of sub-
spaces, and let in each subspace Vi we have a linearly independent system
By, of vectors 3 Then the union B := UpBy, is a linearly independent system.

Proof. The proof of the lemma is almost trivial, if one thinks a bit about
it. The main difficulty in writing the proof is a choice of a appropriate
notation. Instead of using two indices (one for the number k& and the other
for the number of a vector in By, let us use “flat” notation.

Namely, let n be the number of vectors in B := U,B. Let us order the
set B, for example as follows: first list all vectors from B;, then all vectors
in Ba, etc, listing all vectors from B, last.

2We do not list here vectors in By, one just should keep in mind that each By consists of
finitely many vectors in Vj
3again here we do not name each vector in B}, individually, we just keep in mind that each

set By, consists of finitely many vectors.



102 4. Introduction to spectral theory

This way, we index all vectors in B by integers 1,2, ...,n, and the set of
indices {1,2,...,n} splits into the sets Ay, Ag,..., A, such that the set By,
consists of vectors b; : j € Ag.

Suppose we have a non-trivial linear combination

n
(2.2) cib1 + by + ...+ ¢,by, = ZCjbj =0.
j=1

Denote

Vi = Z Cjbj.

JEAL

Then (2.2) can be rewritten as
vi+tvy+...+v,=0.

Since vi € Vj, and the system of subspaces V} is linearly independent, vy = 0
Vk. Than means that for every &

Z Cjbj e 0,
JEML

and since the system of vectors b; : j € Ay, (i.e. the system By) are linearly
independent, we have ¢; = 0 for all j € Ag. Since it is true for all A, we
can conclude that ¢; = 0 for all j. (]

Proof of Theorem 2.5. To prove the theorem we will use the same nota-
tion as in the proof of Lemma 2.6, i.e. the system Bj, consists of vectors b,
j e Ag.

Lemma 2.6 asserts that the system of vectors b;, j =,12,...,n is linearly
independent, so it only remains to show that the system is complete.

Since the system of subspaces Vi, Va,...,V, is a basis, any vector v.e V'
can be represented as

p
V=V1P1+V2p2+---+vzpzzvk7 Vi € V.
k=1

Since the vectors b;, j € A, form a basis in V, vectors v can be represented
as
VE = Z Cjbj,
JEAL

and therefore v =371, ¢;b;. O
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2.2. Criterion of diagonalizability. First of all let us mention a simple
necessary condition. Since for a diagonal matrix D = diag{\1, A2, ..., A\n}

det(D — AI) = (A — M)Az = A) ... (A — A),

we can see that if an operator A is diagonalizable, its characteristic polyno-
mial splits into the product of monomials. Note, that any polynomial can be
decomposed into the product of monomials, if we allow complex coefficients
(i.e. complex eigenvalues).

In what follows we always assume that the characteristic polynomial
splits into the product of monomials, either by working in a complex vec-
tor space, or simply assuming that A has exactly n = dim V' eigenvalues
(counting multiplicity).

Theorem 2.7. An operator A : V. — V is diagonalizable if and only if
for each eigenvalue \ the dimension of the eigenspace Ker(A — XI) (i.e. the
geometric multiplicity) coincides with the algebraic multiplicity of A.

Proof. First of all let us note, that for a diagonal matrix algebraic and
geometric multiplicities of eigenvalues coincide, and therefore the same holds
for the diagonalizable operators.

Let us now prove the other implication. Let A1, Ao,..., A, be eigenval-
ues of A, and let Ej, := Ker(A — A\I) be the corresponding eigenspaces.
According to Remark 2.4, the subspaces Er, k = 1,2,...,p are linearly
independent.

Let By be a basis in E. By Lemma 2.6 the system B = UpBj is a
linearly independent system of vectors.

We know that each By consists of dim Fj (= multiplicity of A\g) vectors.
So to th number of vectors in B equal to the sum of multiplicities of eigen-
vectors A, which is exactly n = dim V. So, we have a linearly independent
system of dim V' eigenvectors, which means it is a basis. ([l

2.3. Some example.

2.3.1. Real eigenvalues. Consider matrix

(1)

Its characteristic polynomial equals to

1—-A 2
8 1—-A

and its roots (eigenvalues) are A = 5 and A = —3. For the eigenvalue A =5

1-5 2 -4 2
A_5I_< 8 15>_<8 4>

=(1-X\?-16
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A basis in its nullspace consists of one vector (1,2)7, so this is the corre-
sponding eigenvector.

Similarly, for A = —3

4 2
A—)\I—A+3I—<8 4>

and the eigenspace Ker(A + 3I) is spanned by the vector (1,—2)7. The
matrix A can be diagonalized as

=(0)-0 )G 0 L)

2.3.2. Complex eigenvalues. Consider matrix

().

Its characteristic polynomial is

1-A 2
-2 1-2A

and the eigenvalues (roots of the characteristic polynomial are A = 1 £ 2i.

For A =1+2i
-2 2
A‘”‘( -2 —2¢>

This matrix has rank 1, so the eigenspace Ker(A — A\T') is spanned by one
vector, for example by (1,4)7.

=(1-X?>+2°

Since the matrix A is real, we do not need to compute an eigenvector
for A =1 —2¢: we can get it for free by taking the complex conjugate of the
above eigenvector, see Exercise 2.2 below. So, for A = 1 —2¢ a corresponding
eigenvector is (1, —i)7, and so matrix A can be diagonalized as

A (11 142 0 11 \!
i - 0 1-2 )\ i —i

2.3.3. A non-diagonalizable matriz. Consider matrix

11
=(01)
Its characteristic polynomial is
1—A 1
0 1—A
so A has an eigenvalue 1 of multiplicity 2. But it is easy to see that
dimKer(A—1I) =1 (1 pivot, so 2—1 = 1 free variable). Therefore geometric

multiplicity of the eigenvalue 1 is different from its algebraic multiplicity, so
A is not diagonalizable.

= (1 - )‘)27
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There is also an explanation which does not use Theorem 2.7. Namely,
we got that the eigenspace Ker(A — 17) is one dimensional (spanned by the

vector (1,0)T). If A were diagonalizable, it would have a diagonal form
1

0
0 1
Therefore A cannot be diagonalized.

in some basis,? and so the dimension of the eigenspace wold be 2.

Exercises.
2.1. Let A be n x n matrix. True or false:

a) AT has the same eigenvalues as A.
b) AT has the same eigenvectors as A.

c) If A is is diagonalizable, then so is A7

Justify your conclusions.

2.2. Let A be a square matrix with real entries, and let X be its complex eigenvalue.
Suppose v = (v1,va,...,v,)7T is a corresponding eigenvector, Av = Av. Prove that
the )\ is an eigenvalue of A and AV = A\V. Here V is the complex conjugate of the

vector v, V := (U1, 02, ..., 0,)7.
4 3
A= ( L )

2.3. Let
2.4. Construct a matrix A with eigenvalues 1 and 3 and corresponding eigenvectors
(1,2)T and (1,1)T. Is such matrix unique?

Find A20%4 by diagonalizing A.

2.5. Diagonalize the following matrices, if possible:
4 =2
a) ( 1 1 )
-1 -1
b) ( Lo )

-2 2 6
c) 5 1 —6 (A = 2 is one of the eigenvalues)
-5 2 9
2.6. Consider matrix
2 6 —6
A= 0 5 =2
0 0 4

a) Find its eigenvalues. Is it possible to find eigenvalues without computing?

b) Is this matrix diagonalizable? Find out without computing anything.

0
0 1
identity transformation I. Since A is definitely not the identity, we can immediately conclude
that A cannot be diagonalized, so counting dimension of the eigenspace is not necessary.

4N0te, that the only linear transformation having matrix ( ) in some basis is the
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c¢) If the matrix is diagonalizable, diagonalize it.

2.7. Diagonalize the matrix
2 0 6
0 2 4
0 0 4

2.8. Find all square roots of the matrix

5 2
=(50)
i.e. find all matrices B such that B> = A. Hint: Finding a square root of a

diagonal matrix is easy. You can leave your answer as a product.

2.9. Let us recall that the famous Fibonacci sequence:
0,1,1,2,3,5,8,13,21,. ..

is defined as follows: we put ¢y = 0, o1 = 1 and define

Pn+2 = Pn+1 + On-
We want to find a formula for ¢,,. To do this

a) Find a 2 x 2 matrix A such that

Pnt2 | _ 4 [ Pntl

Pn+1 Pn,
Hint: Add trivial equation ¢, +1 = @n+1 to the Fibonacci relation ¢, 42 =
Pn+1 + Pn-

b) Diagonalize A and find a formula for A™.
¢) Noticing that

()= (3)->(5)

find a formula for ¢,. (You will need to compute an inverse and perform
multiplication here).

d) Show that the vector (¢,41/¢n,1)T converges to an eigenvector of A.
What do you think, is it a coincidence?

2.10. Let A be a 5 x 5 matrix with 3 eigenvalues (not counting multiplicities).
Suppose we know that one eigenspace is three-dimensional. Can you say if A is
diagonalizable?

2.11. Give an example of a 3 X 3 matrix which cannot be diagonalized. After
you constructed the matrix, can you make it “generically looking”, so no special
structure of the matrix could be seen?

2.12. Let a matrix A satisfies A> = 0. Prove that A cannot be diagonalized. More
generally, any nilpotent matrix, i.e. a matrix satisfying AN = 0 for some N cannot
be diagonalized.

2.13. Eigenvalues of a transposition:
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a) Consider the transformation T in the space May of 2 X 2 matrices, T(A) =
AT Find all its eigenvalues and eigenvectors. Is it possible to diagonalize
this transformation? Hint: While it is possible to write a matrix of this
linear transformation in some basis, compute characteristic polynomial,
and so on..., it is easier to find eigenvalues and eigenvectors directly from
the definition.

b) Can you do the same problem but in the space of n x n matrices?

2.14. Prove that two subspaces V; and V5 are linearly independent if and only if
1NV, ={0}.






Chapter 5

Inner product spaces

1. Inner product in R" and C". Inner product spaces.

1.1. Inner product and norm in R". In dimensions 2 and 3, we defined
the length of a vector x (i.e. the distance from its endpoint to the origin) by
the Pythagorean rule, for example in R? the length of the vector is defined

as
lIx|| = \/SE% + x% + a:?,)

It is natural to generalize this formula for all n, to define the norm of the
vector x € R" as

Ix|| = \/x%—l—x%—i—...—i—x%
The word norm is used as a fancy replacement to the word length.
The dot product in R? was defined as x -y = 1y + T2y + 23y3, where
)" and y = (y1,92,3)"
Similarly, in R™ one can define the inner product (x,y) of two vectors While the notation

x = (21, T2, 23

X= ($17x27 cee awn)T7 Yy = (yl,yQ, . ,yn)T by x }(;aif} ‘Ferr?t “dot
product” is often
(x,y) == 2151 + Toy2 + ... + TpYn = yIx, used for the inner

so [|x]| = /(x,x). product, for the

hich will
Note, that y’x = x’y, ad we use the notation yx only to be consistent. rb?i?:;r‘;]atlgr, X;

prefer the notation

1.2. Inner product and norm in C”. Let us now define norm and inner (x,y)

product for C™. As we have seen before, the complex space C" is most
natural space from the point of view of spectral theory: even if one starts
from a matrix with real coefficients (or operator on a real vectors space),
the eigenvalues can be complex, and one needs to work in a complex space.

(3 1)

109
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For a complex number z = x +iy, we have |2|? = 22 +y? = 27z. Ifz € C"
is given by

21 1+
29 T + 1Y

z = - . )
Zn Tn + 1Yn

it is natural to define its norm ||z|| by

n
l2ll* = > (aF + i) = Z\%P
k=1

Let us try to define an inner product on C" such that ||z||?> = (z,z). One of
the choices is to define (z, w) by

(Z, W) = 21W1 + 2W2 + ...+ z2pWy = Z ZEWE,
k=1
and that will be our definition of the inner product in C".
To simplify the notation, let us introduce a new notion. For a matrix
A let us define its Hermitian adjoint, or simply adjoint A* by A* = ZT,
meaning that we take the transpose of the matrix, and then take the complex
conjugate of each entry. Note, that for a real matrix A4, A* = AT,

Using the notion of A*, one can write the inner product in C" as
(z,w) = w"z.

Remark. It is easy to see that one can define a different inner product in C™ such
that ||z||> = (z,2), namely the inner product given by

(z,W)1 = Z1w1 + Zows + ... + Zpw, = z*W.
We did not specify, what properties we want the inner product to satisfy, but z*w
and w*z are the only reasonable choices giving ||z||? = (z, z).

Note, that the above two choices of the inner product are essentially equivalent:
the only difference between them is notational, because (z,w); = (w,z).

While the second choice of the inner product looks more natural, the first one,
(z,w) = w*z is more widely used, so we will use it as well.

1.3. Inner product spaces. The inner product we defined for R™ and C"
satisfies the following properties:

1. (Conjugate) symmetry: (x,y) = (y,X); note, that for a real space,
this property is just symmetry, (x,y) = (y, X);

2. Linearity: (ax + 0y, z) = a(x,z) + B(y, z) for all vector x,y,z and
all scalars a, (3;

3. Non-negativity: (x,x) > 0 Vx;
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4. Non-degeneracy: (x,x) = 0 if and only if x = 0.

Let V be a (complex or real) vector space. An inner product on V' is a
function, that assign to each pair of vectors x, y a scalar, denoted by (x,y)
such that the properties 1-4 from the previous section are satisfied.

Note that for a real space V we assume that (x,y) is always real, and
for a complex space the inner product (x,y) can be complex.

A space V together with an inner product on it is called an inner product
space. Given an inner product space, one defines the norm on it by
1%l = v/ (x,%).
1.3.1. Exzamples.
Example 1.1. Let V be R™ or C". We already have an inner product
(x,y) =y*x =Y ;_, z7;, defined above.

This inner product is called the standard inner product in R™ or C"

We will use symbol F to denote both C and R. When we have some
statement about space F", it means the statement is true for both R™ and
c.

Example 1.2. Let V be the space P,, of polynomials of degree at most n.
Define the inner product by

1
(f.g) = / fogto

It is easy to check, that the above properties 1-4 are satisfied.

This definition works both for complex and real cases. In the real case
we only allow polynomials with real coefficients, and we do not need the
complex conjugate here.

Let us recall, that for a square matrix A, its trace is defined as the sum
of the diagonal entries,

n
trace A := Z g, k-

k=1
Example 1.3. For the space M,,x, of m X n matrices let us define the
so-called Frobenius inner product by

(A, B) = trace(B*A).
Again, it is easy to check that the properties 1-4 are satisfied, i.e. that we
indeed defined an inner product.
Note, that
trace(B*A) = Z A; kB,
j7k
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so this inner product coincides with the standard inner product in C™".

1.4. Properties of inner product. The statements we get in this section
are true for any inner product space, not only for F". To prove them we use
only properties 1-4 of the inner product.

Firs of all let us notice, that properties 1 and 2 imply that
2. (x,ay + fz) = a(x,y) + B(x,2).
Indeed,

(x,y + Pz) = (ay + Pz,x) = aly,x) + 5(z,x) =
=a(y,x) + B (z,x) =a(x,y) + B(x,2)
Note also that the property 2 implies that for all vectors x
(0,x) = (x,0) =0.

Lemma 1.4. Let x be a vector in an inner product space V. Then x = 0 if
and only if

(1.1) (x,y)=0 Vy e V.

Proof. Since (0,y) = 0 we only need to show that (1.1) implies x = 0.
Putting y = x in (1.1) we get (x,x) =0, so x = 0. O

Applying the above lemma to the difference x —y we get the following

Corollary 1.5. Let x,y be vectors in an inner product space V. The equality
x =y holds if and only if

(x,2) = (y,2) VzelV.
The following corollary is very simple, but will be used a lot

Corollary 1.6. Suppose two operators A, B : X — Y satisfy
(Ax,y) = (Bx,y) Vxe X, Vy €Y.
Then A= B

Proof. By the previous corollary (fix x and take all possible ys) we get
Ax = Bx. Since this is true for all x € X, the transformations A and B
coincide. O

The following property relates the norm and the inner product.
Theorem 1.7 (Cauchy-Schwarz inequality).
Gy < x| [y ll-
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Proof. The proof we are going to present, is not the shortest one, but it
gives a lot for the understanding.

Let us consider the real case first. If y = 0, the statement is trivial, so
we can assume that y # 0. By the properties of an inner product, for all
scalar ¢

0<|lx—tyl? = (x — ty,x — ty) = ||Ix||> — 2t(x, y) + 2||y|>.

In particular, this inequality should hold for ¢ = ﬁ;ﬁ? 1 and for this point

the inequality becomes

(X7Y)2 (X7y)2 _ 2 (va)2
= [Ix[I” -
lyll> [yl lyll*
which is exactly the inequality we need to prove.

0 < [|x||* — 2

There are several possible ways to treat the complex case. One is to
replace x by ax, where « is a complex constant, |a| = 1 such that (ax,y)
is real, and then repeat the proof for the real case.

The other possibility is again to consider
0 < [x—tyl]® = (x — ty,x — ty) = (x,x — ty) — t(y, x — ty)
= [|x|1* — t(y, x) = 1(x,y) + [t]*[ly]*.

Substituting t = (xy) _ (y”;) into this inequality, we get

Iyl* iyl
2
0< ||XH2 _ |(Xayz|
Iy

which is the inequality we need.

Note, that the above paragraph is in fact a complete formal proof of the
theorem. The reasoning before that was only to explain why do we need to
pick this particular value of ¢. (Il

An immediate Corollary of the Cauchy—Schwarz Inequality is the follow-
ing lemma.

Lemma 1.8 (Triangle inequality). For any vectors x, y in an inner product
space
Ix+yl < I/l + [yl
Proof.
I +ylI* = (x+y,x+y) =[x+ [ly]* + (x,y) + (v, %)
< [l + [yl =+ 21l - [yl = (Il + v ().

LThat is the point where the above quadratic polynomial has minimum: it can be computed,
for example by taking the derivative in ¢ and equating it to 0
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O

The following polarization identities allow to reconstruct the inner prod-
uct from the norm:

Lemma 1.9 (Polarization identities). For x,y € V

1
(6 y) = (I +yl* = lx =yl

if V is a real inner product space, and

1
xy)=7 D alx+oay|’

a==%1,+1
if V is a complex space.
The lemma is proved by direct computation. We leave the proof as an
exercise for the reader.

Another important property of the norm in an inner product space can
be also checked by direct calculation.

Lemma 1.10 (Parallelogram Identity). For any vectors u,v
la+ v+ flu = v]* = 2([u]® + [[v]?).

In 2-dimensional space this lemma relates sides of a parallelogram with
its diagonals, which explains the name. It is a well-known fact from planar
geometry.

1.5. Norm. Normed spaces. We have proved before that the norm ||v]|
satisfies the following properties:

1. Homogeneity: ||av]|| = |a - ||v]| for all vectors v and all scalars «.

2. Triangle inequality: ||u+ v| < [[u|l + [|v].

3. Non-negativity: ||v| > 0 for all vectors v.

4. Non-degeneracy: ||v|| = 0 if and only if v = 0.

Suppose in a vector space V' we assigned to each vector v a number ||v||

such that above properties 14 are satisfied. Then we say that the function

v — ||v]| is a norm. A vector space V equipped with a norm is called a
normed space.

Any inner product space is a normed space, because the norm |[|v|| =
\/ (v, V) satisfies the above properties 1-4. However, there are many other
normed spaces. For example, given p, 1 < p < 0o one can define the norm
| - ||p on R™ or C™ by

n 1/p
[l = (1P + |2af? + . .. + za|P) /P = (Z‘xk‘p> .
k=1
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One can also define the norm || - ||« (p = o0) by
IX|lco = max{|zx|: k=1,2,...,n}.
The norm || - ||, for p = 2 coincides with the regular norm obtained from

the inner product.

It is easy to check that the norm || - ||, satisfies all the above properties
1-4 except the triangle inequality. Triangle inequality is easy to check for
p=1and p =00 (and we proved it for p = 2).

For all other p the triangle inequality is true, but the proof is not so
simple: we will not present it here. The triangle inequality for || - ||, even has

special name: its called Minkowsky inequality, after German mathematician
H. Minkowsky.

Note, that the norm || - ||, for p # 2 cannot be obtained from an inner
product. It is easy to see that this norm is not obtained from the standard
inner product in R™ (C™). But we claim more! We claim that it is impossible
to introduce an inner product which gives rise to the norm || - [|,, p # 2.

This statement is actually quite easy to prove. By Lemma 1.10 any
norm obtained from an inner must satisfy the Parallelogram Identity. And
it is easy to see that the Parallelogram Identity fails for the norm || - ||,
p # 2: one can easily find a counterexample in R?, which then gives rise to
a counterexample in all other spaces.

In fact, the Parallelogram Identity, as the theorem below asserts com-
pletely characterises norms obtained from an inner product.

Theorem 1.11. A norm in a normed space is obtained from some inner
product if and only if it satisfies the Parallelogram Identity

lu+v|?+lu—v[* =2(ul* +|v[*)  VuveV.

Lemma, 1.10 asserts that a norm obtained from an inner product satisfies
the Parallelogram Identity.

The inverse implication is more complicated. If we are given a norm,
and this norm came from an inner product, then we do not have any choice:
this inner product must be given by the polarization identities, see Lemma
1.9. But we need to show, that (x,y) we got from the polarization identities
is indeed an inner product, i.e. that it satisfies all the properties. It is indeed
posible to check if the norm satisfies the parallelogram identity, but the proof
is a bit too involved, so we do not present it here.

Exercises.

1.1. Compute

(3 + 2i)(5 — 3i),
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1.2. For vectors x = (1,2i,1+14)T and y = (i,2 —4,3)T compute

a) (x,y). [IxI1% [lyll*, Iyl
b) (3x,2iy), (2x,ix + 2y).
c) |lx+ 2yl

Remark: After you have done part a), you can do parts b) and ¢) without actually
computing all vectors involved, just by using the properties of inner product.

1.3. Let ||ul| =2, ||v|| = 3, (u,v) = 2+ i. Compute
lu+v|? [u—v]|? (u+v,u—iv), (u+ 3iv,4iu).
1.4. Prove that for vectors in a inner product space
I £ ylI* = [Ix[I* + [[y]* + 2Re(x, y)
Recall that Rez = 3(z + %)

1.5. Explain why each of the following is not an inner product on a given vector
space;

a) (X,y) = T1y1 — 2y on R2.
b) (A, B) = trace(A + B) on the space of real 2 x 2 matrices.

c) (f,9) = fol f'(t)g(t)dt on the space of polynomials; f’(t) denotes derivative.
1.6 (Equality in Cauchy—Schwarz inequality). Prove that

Gey) = (- llyl

if and only if one of the vectors is a multiple of the other. Hint: analyze the proof
of Cauchy—Schwarz inequality.

1.7. Prove the parallelogram identity for an inner product space V,
I+ yII* + [Ix = vl = 2(]Ix[* + [ly]I*)-

1.8. Let vq,vs,...,V, be a spanning set (in particular a basis) in an inner product
space V. Prove that

a) If (x,v) =0 for all v € V, then x = 0.
b) If (x,vy) = 0 VEk, then x = 0.
c) If (x—y,vi) =0Vk, thenx =y

1.9. Consider space R? with the norm || - ||,, introduced in Section 1.5. For
p =1,2,00 draw the “unit ball” B, in the norm || - ||,

B, = {xeR?*: x|, <1}.

Can you guess how the balls B), for other p look like?
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2. Orthogonality. Orthogonal and orthonormal bases.

Definition 2.1. Two vectors u and v are called orthogonal (also perpen-
dicular) if (u,v) = 0. We will write u L v to say that the vectors are
orthogonal.

Note, that for orthogonal vectors u and v we have the following Pythagorean

identity:
latvi? = a2+ V|2 ifulv.

The proof is straightforward computation,
la+v]* = (u+v,u+v) = (wu) + (v,v) + (w,v) + (v,u) = [lu]? + [v]?
((u,v) = (v,u) = 0 because of orthogonality).
Definition 2.2. We say that a vector v is orthogonal to a subspace E if v
is orthogonal to all vectors w in F.

And we say that subspaces E and F' are orthogonal if all vectors in F
are orthogonal to F', i.e. all vectors in E are orthogonal to all vectors in F'

The following lemma shows how to check that a vector is orthogonal to
a subspace.

Lemma 2.3. Let E be spanned by vectors vi,ve,...,v.. Then v L E if
and only if
v L vy, Vk=1,2,...,r.

Proof. By the definition, if v L E then v is orthogonal to all vectors in F.
In particular, v L vi, k=1,2,...,7.

On the other hand, let v L v, k = 1,2,...,r. Since the vectors v span
E, any vector w € E can be represented as a linear combination >, _; a;Vi.
Then

.
(v, w) = ax(v,vi) =0,
k=1
sov 1L w. |

Definition 2.4. A system of vectors vi,vs,..., v, is called orthogonal if
any two vectors are orthogonal to each other (i.e. if (v;,vy) =0 for j # k).
If, in addition ||vg| =1 for all k, we call the system orthonormal.

Lemma 2.5 (Generalized Pythagorean identity). Let vi,va,..., v, be an
orthogonal system. Then

n
D v
k=1

2 n

= fowl*|lvkl

k=1
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This formula looks particularly simple for orthonormal systems, where
[vill = 1.

Proof of the Lemma.

n 2 n n n n
Zakvk = <Z akvk,Zajvj> = ZZakaj(vk,vj).
k=1 k=1 j=1

k=1 j=1
Because of orthogonality vi,v;) = 0 if j # k. Therefore we only need to
sum the terms with j = k, which gives exactly

n n
D larl(vi,vie) = D lowlvil
k=1 k=1

O
Corollary 2.6. Any orthogonal system v1i,va, ..., Vv, of non-zero vectors is
linearly independent.
Proof. Let for some ai,ag, ..., a, we have > ;_; apvy = 0. Then by the
Generalized Pythagorean identity (Lemma 2.5)
n
2 2 2
0= 0] =" lax/[vel*.
k=1
Since ||[vg|| # 0 (vi # 0) we conclude that
ap =0 vk,
so only the trivial linear combination gives 0. O

Remark. In what follows we will usually mean by an orthogonal system an
orthogonal system of non-zero vectors. Since zero vector 0 is orthogonal to
everything, it always can be added to any orthogonal system, but it really
not interesting to consider orthogonal systems with zero vectors.

2.1. Orthogonal and orthonormal bases.

Definition 2.7. An orthogonal (orthonormal) system vy, vo,..., v, which
is also a basis is called an orthogonal (orthonormal) basis.

It is clear that in dimV = then any orthogonal system of n non-zero
vectors is an orthogonal basis.

As we studied before, to fund coordinates of a vector in a basis one needs
to solve a linear system. However for an orthogonal basis finding coordinates
of a vector is much easier. Namely, suppose vi,vo,..., Vv, be an orthogonal
basis, and let

n
X = Q1V] +QVy + ...+ Qp,Vy = E Q;Vvj.
Jj=1
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Taking inner product of both sides of the equation with v we get
n
(x,v1) =Y a;(vj,vi) = ar(vi,v1) = ar||va|?
j=1

(all inner products (v;,vy) =0 if j # 1), so

(X7V1)
a1 = .
SR AE

Similarly, multiplying both sides by v we get

n
(%, vk) = Y @j(vj, Vi) = ap(vi, Vi) = g v
j=1
SO
(x, Vi)
(2.1) a = .
[V |2
Therefore,

to find coordinates of a vector in an orthogonal basis one does not
need to solve a linear system, the coordinates are determined by
the formula (2.1)

This formula is especially simple for orthonormal bases, when ||vg|| = 1.

Exercises.

2.1. Find the set of all vectors in R* orthogonal to vectors (1,1,1,1)7 and (1,2, 3,4)7.
2.2. Let A be a real m x n matrix. Describe (Ran A7)+, (Ran A)*+

2.3. Let vi,Vvo,...,v, be an orthonormal basis in V.

a) Prove that for any x = >}, apve, ¥y = > pey BeVi
n —
(x,y) = Z By
k=1

b) Deduce from this the Parseval’s identity

n

(X’ Y) = Z(vak)(}’7vk)

k=1

¢) Assume now that vi,vs,..., v, is only orthogonal basis, not orthonormal.
Can you write down the Parseval’s identity in this case?

2.4. Let A be a real m x n matrix. Describe the set of all vectors orthogonal to
Ran AT, and the set of all vectors orthogonal to Ran A.

2.5. Find the orthogonal projection of a vector (1,1,1,1)7 onto the subspace
spanned by the vectors vi = (1,3,1,1)7 and vo = (2, —1,1,0)7 (note that v; L va).
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2.6. Find the distance from a vector (1,2,3,4) to the subspace spanned by the
vectors vi = (1,—1,1,0)7 and vo = (1,2,1,1)7 (note that v; L vy). Can you find
the distance without actually computing the projection? That would simplify the
calculations.

2.7. True or false: if E is a subspace of V, then dim E+dim(E+) = dim V? Justify.

2.8. Let P be the orthogonal projection onto subspace E of an inner product space
V, dimV = n, dimE = r. Find eigenvalues, eigenvectors (eigenspaces). Find
algebraic and geometric multiplicities of each eigenvalue.

2.9. a) Find the matrix of the orthogonal projection onto one-dimensional
subspace in R” spanned by the vector (1,1,...,1)7.
b) Let A be the n x n matrix with all entries equal 1. Compute its eigenvalues
and their multiplicities (use previous problem).

¢) Compute eigenvalues (and multiplicities) of the matrix A — I, i.e. of the
matrix with zeroes on the main diagonal and ones everywhere else.

d) Compute det(A —I).

3. Orthogonal projection and Gram-Schmidt
orthogonalization

Recalling the definition of orthogonal projection from the classical planar
(2-dimensional) geometry, one can introduce the following definition. Let F
be a subspace of an inner product space V.

Definition 3.1. For a vector v its orthogonal projection Pgv onto the
subspace F is a vector w such that

1. we E;
2. v—w L FE.

We will use notation w = Pgv for the orthogonal projection.

After introducing an object, it is natural to ask:
1. Does the object exist?
2. Is the object unique?
3. How to find it?
We will show first that the projection is unique. Then we present a
method of finding the projection, proving its existence.
The following theorem shows why the orthogonal projection is important
and also proves that it is unique.
Theorem 3.2. The orthogonal projection w = Pgv minimizes the distance

from v to E, i.e. for allx € E

v —wl <|v—x].
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Moreover, if for some x € E
v —wl = llv—x],

then x = v.

Proof. Let y = w — x. Then
V-X=V-—W+W-—-—X=V—-—W-+Yy.
Since v—w 1 E we have y | v —w and so by Pythagorean Theorem
v =x* = [lv = wl* + lylI* > v — w]*.

Note that equality happens only if y = 0 i.e. if x = w. O

The following proposition shows how to find an orthogonal projection if
we know an orthogonal basis in F.

Proposition 3.3. Let vi,vo,..., Vv, be an orthogonal basis in E. Then the
orthogonal projection Pgpv of a vector v is given by the formula

(V7Vk)
KAk

T
PEV = g RV, where ap =
k=1

In other words

- (V7 Vk)

(3.1) P.v=
[vill?

E
k=1

Vi.

Note that the formula for aj coincides with (2.1), i.e. this formula for
an orthogonal system (not a basis) give us a projection onto its span.

Remark 3.4. It is easy to see now from formula (3.1) that the orthogonal
projection P, is a linear transformation.

One can also see linearity of P, directly, from the definition and unique-
ness of the orthogonal projection. Indeed, it is easy to check that for any x
and y the vector ax + fy — (aPyx — BP,y) is orthogonal to any vector in
E, so by the definition P, (ax + 8y) = aPyx — BP,y.

Remark 3.5. Recalling the definition of inner product in C™ and R™ one
can get from the above formula (3.1) the matrix of the orthogonal projection
P, onto £ in C" (R") is given by

T
1
(3.2) P,=Y s vivi
57 2w

where columns vy, va, ..., Vv, form an orthogonal basis in FE.
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Proof of Proposition 3.3. Let

.
v,V
W= Zakvk, where ap = ( kQ) )
2 Vil
We want to show that v —w L E. By Lemma 2.3 it is sufficient to show
that v—w L vg, £ = 1,2,...,n. Computing inner product we get for
k=1,2,...,r

(v—w,vi) = (v,vi) = (W, vi) = (v, Vi) = > a;(vj, Vi)
7j=1

(V,Vk)
[[vi]|?

= (v, Vi) — a(VE, Vi) = [vi]|> = 0.

0

So, if we know an orthogonal basis in £ we can find the orthogonal
projection onto E. In particular, since any system consisting of one vector
is an orthogonal system, we know how to perform orthogonal projection
onto one-dimensional spaces.

But how to find an orthogonal projection if we are only given a ba-
sis in E7 Fortunately, there exists a simple algorithm allowing to get an
orthogonal basis from a basis.

3.1. Gram-Schmidt orthogonalization algorithm. Suppose we have

a linearly independent system xi,Xo,...,x,. The Gram-Schmidt method
constructs from this system an orthogonal system vy, vs,..., v, such that
span{xi, Xa,...,Xp} = span{vy, va,..., v, }.

Moreover, for all r < n we get
span{xi,Xso,...,X,} = span{vy, vo,...,v,}

Now let us describe the algorithm.
Step 1. Put v; := x3. Denote by E; := span{x;} = span{v;}.
Step 2. Define vy by

Vo =X — Pg, X0 = X2 —

Define Ey = span{vy,va}. Note that span{x;,x2} = F».
Step 3. Define vs by

vz :=x3 — Pp,x3 = x3 — Vi —

Put E3 := span{vi,vy,vs}. Note that span{xj,x2,x3} = E3. Note also
that x3 ¢ Fy so v3 # 0.
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Step r + 1. Suppose that we already made r steps of the process, con-
structing an orthogonal system (consisting of non-zero vectors) vi, va, ..., Vv,
such that F, := span{vy,vs,...,v,} = span{xj,xa,...,X,}. Define

- (XT+17 Vk)

Vil = Xpq1 — PE.Xpp1 = Xpq1 — Z Vel Vi
k=1 k
Note,that x,41 ¢ E, so vy4+1 # 0.
Continuing this algorithm we get an orthogonal system vi,vo, ..., v,.

3.2. An example. Suppose we are given vectors
x; = (1,1,1)7, xo = (0,1,2)7, x3 = (1,0,2)7,
and we want to orthogonalize it by Gram-Schmidt. On the first step define
vi=x; = (1,1,1)T.

On the second step we get

Vg = X9 — PE1X2 = X9 — (X%v;)
[[vall
Computing
0 1
(X27V1) = ( 1 ) 1 ) =3, ||V1||2 =3,
2 1
we get,
0 1 -1
3
2 1 1
And finally, define
(x3,v1) (x3, v2)
V3:X3—PEX3:X3— V9.
’ [[va][? [[va[?
Computing
1 1 1 —1
({o]-trp=3 (o]l 0=t IMmII*=3 Ivf*=2
2 1 2 1
(Jlv1|* was already computed before) we get
1
1\ 5/1\ /-1 1
vs=| 0 | — 3 1 |- 0 =1 -1
2 1 1 3
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Remark. Since the multiplication by a scalar does not change the orthog-
onality, one can multiply vectors vj obtained by Gram-Schmidt by any
non-zero numbers.

In particular, in many theoretical constructions one normalizes vectors
vk by dividing them by their respective norms ||vg||. Then the resulting
system will be orthonormal, and the formulas will look simpler.

On the other hand, when performing the computations one may want
to avoid fractional entries by multiplying a vector by the least common
denominator of its entries. Thus one may want to replace the vector vs
from the above example by (1,-2,1)%.

3.3. Orthogonal complement. Decomposition V = E @ E*.

Definition. For a subspace E its orthogonal complement E' is the set of
all vectors orthogonal to F,

Et:={x:x L E}.

If x,y L E then for any linear combination ax + Sy L E (can you see
why?). Therefore E* is a subspace.

By the definition of orthogonal projection any vector in an inner product
space V admits a unique representation

vV = Vi + Vo, vi € E, vo L E (eqv. VQEEJ_)

(where clearly vi = P_v).

This statement is often symbolically written as V = E @ E*, which
mean exactly that any vector admits the unique decomposition above.

The following proposition gives an important property of the orthogonal
complement.

Proposition 3.6. For a subspace E
(EHt = E.

The proof is left as an exercise, see Exercise 3.7 below.

Exercises.

3.1. Apply Gram-Schmidt orthogonalization to the system of vectors (1,2, —2)7,
(la _17 4)T’ (25 17 1)T

3.2. Apply Gram-Schmidt orthogonalization to the system of vectors (1,2,3)T,
(1,3,1)”. Write the matrix of orthogonal projection onto 2-dimensional subspace
spanned by these vectors.
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3.3. Complete an orthogonal system obtained in the previous problem to an or-
thogonal basis in R3, i.e. add to the system some vectors (how many?) to get an
orthogonal basis.

Can you describe how to complete an orthogonal system to an orthogonal basis
in general situation of R™ or C™?

3.4. Find the distance from a vector (2,3,1)7 to the subspace spanned by the
vectors (1,2,3)T, (1,3,1)T. Note, that I am only asking to find the distance to the
subspace, not the orthogonal projection.

3.5 (Legendre’s polynomials:). Let inner product on the space of polynomials be
defined by (f,g) = f_ll f)g(t)dt. Apply Gram-Schmidt orthogonalization to the
system 1,¢,t2,t3.

Legendre’s polynomials are particular case of the so-called orthogonal polyno-
mials, which play an important role in many branches of mathematics.

3.6. Let P = Pg be the matrix of an orthogonal projection onto a subspace E.
Show that

a) The matrix P is self-adjoint, meaning that P* = P.

b) P? = P.
Remark: above 2 properties completely characterize orthogonal projection, i.e. any

matrix P satisfying these properties is the matrix of some orthogonal projection.
We will discuss this some time later.

3.7. Show that for a subspace E we have (E+)L = E. Hint: It is easy to see
that E is orthogonal to E+ (why?). To show that any vector x orthogonal to E+
belongs to E use the decomposition V = E @ E+ from Section 3.3 above.

3.8. Suppose P is the orthogonal projection onto a subspace E, and @ is the
orthogonal projection onto the orthogonal complement E-+.

a) Wnat are P + @ and PQ?
b) Show that P — @ is its own inverse.
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4. Least square solution. Formula for the orthogonal
projection

As it was discussed before in Chapter 2, the equation
Ax=Db

has a solution if and only if b € Ran A. But what to do if we want to solve
an equation that does not have a solution?

This seems to be a silly question, because if there is no solution, then
there is no solution. But situations when we want to solve an equation that
does not have a solution can appear naturally, for example, if we obtained
the equation from an experiment. If we do not have any errors, the right side
b belongs to the column space Ran A, and equation is consistent. But in
real life it is impossible to avoid errors in measurements, so it is possible that
an equation that in theory should be consistent, does not have a solution.
So, what one can do in this situation?

4.1. Least square solution. The simplest idea is to write down the error
[Ax — bl|

and try to find x minimizing it. If we can find x such that the error is 0,
the system is consistent and we have exact solution. Otherwise, we get the
so-called least square solution.

The term least square arises from the fact that minimizing ||Ax — b|| is
equivalent to minimizing

[ Ax = bJ2 = 3 1(Ax)s = b2 = OIS Agos — b
k=1 j

k=1 j=1

‘ 2

i.e. to minimizing the sum of squares of linear functions.

There are several ways to find the least square solution. If we are in
R”, and everything is real, we can forget about absolute values. Then we
can just take partial derivatives with respect to x; and find the where all of
them are 0, which gives us minimum.

4.1.1. Geometric approach. However, there is a simpler way of finding the
minimum. Namely, if we take all possible vectors x, then Ax gives us all
possible vectors in Ran A, so minimum of ||[Ax — b|| is exactly the distance
from b to Ran A. Therefore the value of |Ax — b|| is minimal if and only if
Ax = PRan ab, where Pran 4 stands for the orthogonal projection onto the
column space Ran A.

So, to find the least square solution we simply need to solve the equation

Ax = Pran ab.
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If we know an orthogonal basis vi,vse,...,v, in Ran A, we can find vector
PRran ab by the formula

If we only know a basis in Ran A, we need to use the Gram—Schmidt orthog-
onalization to obtain an orthogonal basis from it.

So, theoretically, the problem is solved, but the solution is not very
simple: it involves Gram—Schmidt orthogonalization, which can be compu-
tationally intensive. Fortunately, there exists a simpler solution.

4.1.2. Normal equation. Namely, Ax is the orthogonal projection Pran ab
if and only if b — Ax L Ran A (Ax € Ran A for all x).

If aj,as,...,a, are columns of A, then the condition Ax 1 Ran A can
be rewritten as

b — Ax | ay, Vk=1,2,...,n.
That means
0= (b— Ax,a;) = aj(b — Ax) VE=1,2,...,n
Joining rows aj together we get that these equations are equivalent to
A*(b — Ax) = 0,
which in turn is equivalent to the so-called normal equation
A*Ax = A*b.
A solution of this equation gives us the least square solution of Ax = b.

Note, that the least square solution is unique if and only if A*A is
invertible.

4.2. Formula for the orthogonal projection. As we already discussed
above, if x is a solution of the normal equation A*Ax = A*b (i.e. a least
square solution of Ax = b), then Ax = Pran 4b. So, to find the orthogonal
projection of b onto the column space Ran A we need to solve the normal
equation A*Ax = A*b, and then multiply the solution by A.

If operator A* A is invertible, the solution of the normal equation A*Ax =
A*b is given by x = (A*A)~1 A*b, so the orthogonal projection Pra, ab can
be computed as

PRanab = A(A*A)"1A*D.
Since this is true for all b,
Prana = A(A*A)~1 A%

is the formula for the matrix of the orthogonal projection onto Ran A.



128 5. Inner product spaces

The following theorem implies that for an m x n matrix A the matrix
A* A is invertible if and only if rank A = n.

Theorem 4.1. For an m x n matriz A

Ker A = Ker(A*A).

Indeed, according to the rank theorem Ker A = {0} if and only rank A
is n. Therefore Ker(A*A) = {0} if and only if rank A = n. Since the matrix
A* A is square, it is invertible if and only if rank A = n.

We leave the proof of the theorem as an exercise. To prove the equality
Ker A = Ker(A*A) one needs to prove two inclusions Ker(A*A) C Ker A
and Ker A C Ker(A*A). One of the inclusion is trivial, for the other one use
the fact that

| Ax||? = (Ax, Ax) = (A*Ax, x).

4.3. An example: line fitting. Let us introduce few examples where the
least square solution appears naturally. Suppose that we know that two
quantities z and y are related by the law y = a + bx. The coefficients a and
b are unknown, and we would like to find them from an experiment data.

Suppose we run the experiment n times, and we got n pairs (xg, yx),
k=1,2,...,n. Ideally, all the points (xf,yx) should be on a straight line,
but because of errors in measurements, it usually does not happen: the point
are usually close to some line, but not exactly on it. And that is where the
least square solution helps!

Ideally, the coefficients a and b should satisfy the equations
a+ bry =y, k=1,2,...,n

(note that here, xp and y; are some fixed numbers, and the unknowns are
a and b). If it is possible to find such a and b we are lucky: if not, the
standard thing to do, is to minimize the total quadratic error

n
Z |a + by — yi|*.
k=1

But minimizing this error is exactly finding the least square solution of the
System

1 = Y1

1 @9 a | Y2
Lo )™

1z, Yn

(let us remind, that xp yr are some given numbers, and the unknowns are
a and b).
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4.3.1. An example. Suppose our data (xy,yx) consist of pairs
(—2,4), (-1,2), (0,1), (2,1), (3,1).
Then we need to find the least square solution of

1 -2 4
-1

— = =
o O
| — |
> Q
—_

Il
— = = N

Then
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[N

(11
AA_<_2 o

W =
~__
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oo |
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N Ot
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OOI\D
N——

and

— o= N
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7N

|

Cﬂ@
~_

. 11 1 11
Ab_<—2 -1 0 2 3)
1
so the normal equation A*Ax = A*b is rewritten as

5 2 a '\ 9
2 18 b ) \ -5 )"
The solution of this equation is
a=2b=-1/2,

so the best fitting straight line is
y=2-1/2x.

4.4. Other examples: curves and planes. The least square method is
not limited to the line fitting: it can be applied to more general curves, as
well as to surfaces in higher dimensions.

The only constrain here is that the parameters we want to find be in-
volved linearly. The general algorithm is as follows:

1. Find the equations that your data should satisfy if there is exact fit;

2. Write these equations as a linear system, where unknowns are the
parameters you want to find. Note, that the system need not to be
consistent (and usually is not);

3. Find the least square solution of the system.
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4.4.1. An example: curve fitting. For example, suppose we know that the
relation between x and vy is given by the quadratic law y = a + bx + cz?, so
we want to fit a parabola y = a + bz + cx? to the data. Then our unknowns
a, b, ¢ should satisfy the equations

a+bxk+cx%:yk, k=1,2,....n

or, in matrix form

1 = x% Y1
1 x5 x% a Y
b =
: c :
1 z, x% Un,

For example, for the data from the previous example we need to find the
least square solution of

1 -2 4 4
1 -1 1 a 2
1 0 0 b | =11
1 2 4 c 1
1 3 9 1
Then
1 -2 4
1 1 1 11 1 -1 1 5 2 18
A¥A=| -2 -1 0 2 3 1 0 0 |= 2 18 26
4 1 049 1 2 4 18 26 114
1 3 9
and
4
1 1 1 1 1 2 9
Ab=[ -2 -1 0 2 3 1 1= -5
4 1 0 4 9 1 31
1
Therefore the normal equation A*Ax = A*b is
5 2 18 a 9
2 18 26 b | =1 -5
18 26 114 c 31

which has the unique solution
a=86/77, b=—62/77, ¢ =43/154.

Therefore,
y = 86/77 — 62x/77 + 432% /154
is the best fitting parabola.
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4.4.2. Plane fitting. As another example, let us fit a plane z = a + bx + cy
to the data

(Tk, Yks 2k) ERS, k=1,2,...n.
The equations we should have in the case of exact fit are
a+ bz + cyr = 2z, k=1,2,...,n,

or, in the matrix form

1 =1 w»n Z1

1 zo yo a k)
. b | = )

1 xn yn Zn

So, to find the best fitting plane, we need to find the best square solution of
this system (unknowns are a, b, ¢).

Exercises.

4.1. Find least square solution of the system

1 0 1
01 |x=1]1
1 1 0

4.2. Find the matrix of the orthogonal projection P onto the column space of

1 1
2 -1
—2 4

Use two methods: Gram—Schmidt orthogonalization and formula for the projection.
Compare the results.
4.3. Find the best straight line fit (least square solution) to the points (—2,4),
(_13 3)7 (07 l)a (270)
4.4. Fit a plane z = a + bz + ¢y to four points (1,1, 3), (0,3,6), (2,1,5), (0,0,0).
To do that
a) Find 4 equations with 3 unknowns a, b, ¢ such that the plane pass through
all 4 points (This system does not have to have a solution)

b) Find the least square solution of the system

5. Fundamental subspaces revisited.

5.1. Adjoint matrices and adjoint operators. Let as recall that for
an m x n matrix A its Hermitian adjoint (or simply adjoint) A* is defined
by A* := AT. In other words. matrix A* is obtained from the transposed
matrix AT by taking complex conjugate of each entry.
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The following identity is the main property of adjoint matrix:

’(Ax,y) = (x,A%y) X,y € V.‘

Before proving this identity, let us introduce some useful formulas. Let us
recall that for transposed matrices we have the identity (AB)T = BT AT,
Since for complex numbers z and w we have Zw = Zw, the identity
(AB)" = B*A*

holds for the adjoint.

Also, since (AT)T = A and Z = 2,

(A")" = A.
Now, we are ready to prove the main identity:
(Ax,y) =y Ax = (A%y)"x = (x, Ay);

the first and the last equalities here follow from the definition of inner prod-
uct in F™, and the middle one follows from the fact that

(A™%)* = x*(A")" = x*A.

5.1.1. Uniqueness of the adjoint. The above main identity (Ax,y)
= (x,A"y) is often used as the definition of the adjoint operator. Let us
first notice that the adjoint operator is unique: if a matrix B satisfies

(Ax,y) = (x,By)  Vvxy,
then B = A*. Indeed, by the definition of A*
(x, A%y) = (x, By) Vx
and therefore by Corollary 1.5 A*y = By. Since it is true for all y, the
linear transformations, and therefore the matrices A* and B coincide.

5.1.2. Adjoint transformation in abstract setting. The above main identity
(Ax,y) = (x,A*y) can be used to define the adjoint operator in abstract
setting, where A : V. — W is an operator acting from one inner product
space to another. Namely, we define A* : W — V be the operator satisfying

(Ax,y) = (x, A%y) Vx eV, Vy € W.

Why does such an operator exists? We can simply construct it: consider
orthonormal bases A = vi,va,..., v, in V and B = wy,wa,...,w,, in W.
If [A] 5.4 1s the matrix of A with respect to these bases, we define the operator
A* by defining its matrix [A*] . as

[A%] 45 = ([Alg0)"
We leave the proof that this indeed gives the adjoint operator as an exercise
for the reader.
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Note, that the reasoning in the above Sect. 5.1.1 implies that the adjoint
operator is unique.

5.1.3. Useful formulas. Below we present the properties of the adjoint op-
erators (matrices) we will use a lot. We leave the proofs as an exercise for
the reader.

1. (A+B)* = A* + B™;

2. (@A)* =awA*;

3. (AB)* = B*A*;
4. (A)

5. (v, Ax) = (A.%)

2. Relation between fundamental subspaces.

Theorem 5.1. Let A : V — W be an operator acting from one inner product
space to another. Then

Ker A* = (Ran A)*;
Ker A = (Ran A*)*;
Ran A = (Ker A*)*;
Ran A* = (Ker A)*.

L

Proof. First of all, let us notice, that since for a subspace E we have
(EJ-)J- = F, the statements 1 and 3 are equivalent. Similarly, for the same
reason, the statements 2 and 4 are equivalent as well. And finally, the state-
ment 2 in exactly the statement 1 applied to the operator A* (here we use
the fact that (A*)* = A).

So, to prove the theorem we only need to prove the statement 1.

We will present 2 proofs of this statement: a “matrix” proof, and an
“invariant”, or “coordinate-free” one.

In the “matrix” proof, we assume that A is an m x n matrix, i.e. that
A : F* — F™. The general case can be always reduced to this one by
picking orthonormal bases in V and W, and considering the matrix of A in
this bases.

Let aj,as,...,a, be the columns of A. Note, that x € (Ran A)* if and
only if x 1 aj (i.e. (x,a,) =0) Vk=1,2,...,n

By the definition of the inner product in F", that means

0=(x,a;) =a;x Vk=1,2,...,n

Since aj, is the row number k of A*, the above n equalities are equivalent to
the equation
A'x = 0.
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So, we proved that x € (Ran A)* if and only if A*x = 0, and that is exactly
the statement 1.

Now, let us present the “coordinate-free” proof. The inclusion x €
(Ran A)* means that x is orthogonal to all vectors of the form Ay, i.e. that

(x,Ay) =0 Vy.
Since (x, Ay) = (A*x,y), the last identity is equivalent to
(A'x,y)=0  Vy,

and by Lemma 1.4 this happens if and only if A*x = 0. So we proved that
r € (Ran A)* if and only if A*x = 0, which is exactly the statement 1 of
the theorem. ]

The above theorem makes the structure of the operator A and the geom-
etry of fundamental subspaces much more transparent. It follows from this
theorem that the operator A can be represented as a composition of orthog-
onal projection onto Ran A* and an isomorphism from Ran A* to Ran A.

Exercises.

5.1. Show that for a square matrix A the equality det(A*) = det(A) holds.

5.2. Find matrices of orthogonal projections onto all 4 fundamental subspaces of
the matrix
11
3 2
2 4 3
Note, that really you need only to compute 2 of the projections. If you pick appro-

priate 2, the other 2 are easy to obtain from them (recall, how the projections onto
E and E* are related)

A:

5.3. Let A be an m x n matrix. Show that Ker A = Ker(A*A).
To do that you need to prove 2 inclusions, Ker(A*A) C Ker A and Ker A C
Ker(A*A). One of the inclusions is trivial, for the other one use the fact that
| Ax|* = (Ax, Ax) = (A* Ax, x).
5.4. Use the equality Ker A = Ker(A*A) to prove that
a) rank A = rank(A*A)
b) If Ax = 0 has only trivial solution, A is left invertible. (You can just write

a formula for a left inverse)

5.5. Suppose, that for a matrix A the matrix A*A is invertible, so the orthogonal
projection onto Ran A is given by the formula A(A*A)~*A*. Can you write formulas
for the orthogonal projections onto other 3 fundamental subspaces (Ker A, Ker A*,
Ran A*)?
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5.6. Let a matrix P be self-adjoint (P* = P) and let P2 = P. Show that P is the
matrix of an orthogonal projection. Hint: consider the decomposition x = x7 + X2,
x; € Ran P, x9 1 Ran P and show that Px; = x;, Pxo = 0. For one of the
equalities you will need self-adjointness, for the other one the property P? = P.

6. Isometries and unitary operators. Unitary and orthogonal
matrices.

6.1. Main definitions.

Definition. An operator U : X — Y is called an isometry, if it preserves
the norm,

U] = x| vxeX.

The following theorem shows that an isometry preserves the inner prod-
uct

Theorem 6.1. An operator U : X — Y is an isometry if and only if it
preserves the inner product, i.e if and only if

(x,y) = (Ux,Uy) Vvx,y€X.

Proof. The proof uses polarization identities (Lemma 1.9). For example, if
X is a complex space

1
(Ux,Uy) = ; > allUx +aUy|?
a=+1,+i
1
=1 Y alUx+ay)|?
a=+1,+i
1
=1 > alx+ayl® = (xy).
a==+1,+i

Similarly, for a real space X

(Ux,Uy) = ; (IUx+ Uyl - [Ux - Uy|?)
= L (0G4~ [T~ y)IP)
= 2 (x+ylP ~ Ix—yIP) = ().

O
Lemma 6.2. An operator U : X — Y is an isometry if and only if U*U = I.

Proof. By the definitions of the isometry and of the adjoint operator
(x,y) =Ux,Uy) = U'Ux,y) VxyeX.
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Therefore, if U*U = I, we have (x,y) = (Ux,Uy) and therefore U is an
isometry.

On the other hand, if U is an isometry, then for all x € X
(UUxy)=(xy) VyeX,

and therefore by Corollary 1.5 U*Ux = x. Since it is true for all x € X, we
have U*U = I. O

The above lemma implies that an isometry is always left invertible (U*
being a left inverse).

Definition. An isometry U : X — Y is called a unitary operator if it is
invertible.

Proposition 6.3. An isometry U : X — Y is a unitary operator if and
only if dim X = dimY .

Proof. Since U is an isometry, it is left invertible, and since dim X = dimY’,
it is invertible (a left invertible square matrix is invertible).

On the other hand, if U : X — Y is invertible, dim X = dimY (only
square matrices are invertible, isomorphic spaces have equal dimensions).

O

A square matrix U is called unitary if U*U = I, i.e. a unitary matrix is
a matrix of a unitary operator acting in [F”.

A unitary matrix with real entries is called an orthogonal matrix. In
other words, an orthogonal matrix is a matrix of a unitary operator acting
in the real space R”.

Few properties of unitary operators:

1. For a unitary transformation U, U~ = U*;

2. If U is unitary, U* = U~ is also unitary;

3. If U is a isometry, and vi,vo,..., Vv, is an orthonormal basis, then
Uvi,Uvsg,...,Uv, is an orthonormal system. Moreover, if U is
unitary, Uvy,Uva,...,Uv, is an orthonormal basis.

4. A product of unitary operators is a unitary operator as well.

6.2. Examples. First of all, let us notice, that

a matrix U is an isometry if and only if its columns form an or-
thonormal system.

This statement can be checked directly by computing the product U*U.
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It is easy to check that the columns of the rotation matrix
cosa —sina
sina  cos«
are orthogonal to each other, and that each column has norm 1. Therefore,

the rotation matrix is an isometry, and since it is square, it is unitary. Since
all entries of the rotation matrix are real, it is an orthogonal matrix.

The next example is more abstract. Let X and Y be inner product
spaces, dim X = dimY = n, and let x1,x%9,...,X, and y1,¥2,...,yn be
orthonormal bases in X and Y respectively. Define an operator U : X — Y
by

Uxi =y, k=1,2,...,n.
Since for a vector x = ¢1X1 + coXg + ... + CpXp,

%[ = fe1|* + |eal? + ..+ [en]®

and
n n n
U2 = 11U enxi) 1> = 1) ewxal® =D lewl?,
k=1 k=1 k=1
one can conclude that ||Ux|| = ||x|| for all x € X, so U is a unitary operator.

6.3. Properties of unitary operators.

Proposition 6.4. Let U be a unitary matriz. Then
1. |detU| = 1. In particular, for an orthogonal matriz det U = £1;
2. If X is an eigenvalue of U, then |A| =1

Remark. Note, that for an orthogonal matrix, an eigenvalue (unlike the
determinant) does not have to be real. Our old friend, the rotation matrix
gives an example.

Proof of Proposition 6.4. Let detU = z. Since det(U*) = det(U), see
Problem 5.1, we have

12| = Zz = det(U*U) = det] =1,

so |det U| = |z| = 1. Statement 1 is proved.

To prove statement 2 let us notice that if Ux = Ax then
U] = [IAx[| = [A] - [[]],
so |[A] = 1. O
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6.4. Unitary equivalent operators.

Definition. Operators (matrices) A and B are called unitarily equivalent if
there exists a unitary operator U such that A = UBU*.

Since for a unitary U we have U~! = U*, any two unitary equivalent
matrices are similar as well.

Converse is not true, it is easy to construct a pair of similar matrices,
which are not unitarily equivalent.

The following proposition gives a way to construct a counterexample

Proposition 6.5. A matriz A is unitarily equivalent to a diagonal one if
and only if it has an orthogonal (orthonormal) basis of eigenvectors.

Proof. Let A = UBU* and let Ax = Ax. Then BUx = UAU*Ux =
UAx = U(Ax) = AUx, i.e. Ux is an eigenvector of B.

So, let A be unitarily equivalent to a diagonal matrix D, i.e. let D =
UAU*. The vectors e, of the standard basis are eigenvectors of D, so
the vectors Uey are eigenvectors of A. Since U is unitary, the system

Uei,Uey,...,Uey, is an orthonormal basis.

Let now A has an orthogonal basis uj, us,...,u, of eigenvectors. Di-
viding each vector uy by its norm if necessary, we can always assume that
the system ui,us,...,u, is an orthonormal basis. Let D be the matrix of
A in the basis B = uy, uy,...,u,. Clearly, D is a diagonal matrix.

Denote by U the matrix with columns u, us, ..., u,. Since the columns

form an orthonormal basis, U is unitary. The standard change of coordinate
formula implies

A= [Algs = UsplAlps
and since U is unitary, A = UDU"*. O

1] []zs =UDU!

Exercises.

6.1. Orthogonally diagonalize the following matrices,

1 2 0 -1 0 2 2
2 1) 10 ) 2.0 2
2 20
i.e. for each matrix A find a unitary matrix U and a diagonal matrix D such that

A=UDU*

6.2. Prove the polarization identities

(Ax,y) = i [(Ax+y),x+y)— (Ax—y),x—y)] (real case, A = A*)
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and

1
(Ax,y) = 1 Z a(Alx+ ay), x+ ay) (complex case, A is arbitrary)

a==+1,%17

6.3. Show that a product of unitary (orthogonal) matrices is unitary (orthogonal)
as well.

6.4. Let U : X — X be a linear transformation on a finite-dimensional inner
product space. True or false:

a) If |Ux| = ||x]|| for all x € X, then U is unitary.

b) If ||[Uek|| = |lex|l, ¥ = 1,2...,n for some orthonormal basis ey, es, ..., e,
then U is unitary.

Justify your answers with a proof or a counterexample.
6.5. Let A and B be unitarily equivalent n x n matrices.

a) Prove that trace(A*A) = trace(B*B).
b) Use a) to prove that

n

n
DA =D 1Bl

J,k=1 J,k=1

¢) Use b) to prove that the matrices

1 2 1 4
(7)) e (07)
are not unitarily equivalent.

6.6. Which of the following pairs of matrices are unitarily equivalent:

a)(é (1)) and <(1) é)

01 0 1/2
b) (1 0) and (1/2 0 )
01 0 2 0 0
c) -1 0 0 and 0 -1 0
0 1 0 0 0
1 0 1 0 0
-1 00])] and [0 =i 0
0 0 1 0 0 ¢
1 1 0 1 0 0
e) 0 2 2 and 0 20
0 0 3 0 0 3

Hint: It is easy to eliminate matrices that are not unitarily equivalent: remember,
that unitarily equivalent matrices are similar, and trace, determinant and eigenval-
ues of similar matrices coincide.

Also, the previous problem helps in eliminating non unitarily equivalent matri-
ces.
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And finally, matrix is unitarily equivalent to a diagonal one if and only if it has
an orthogonal basis of eigenvectors.

6.7. Let U be a 2 x 2 orthogonal matrix with det U = 1. Prove that U is a rotation
matrix.

6.8. Let U be a 3 x 3 orthogonal matrix with det U = 1. Prove that

a) 1 is an eigenvalue of U;

b) If vq, vy, vs is an orthonormal basis, such that Uvy = vy (remember, that
1 is an eigenvalue), then in this basis the matrix of U is

1 0 0
0 cosa —sina |,
0 sina cosa

where « is some angle.

Hint: Show, that since v; is an eigenvector of U, all entries below 1
must be zero, and since vy is also an eigenvector of U* (why?), all entries
right of 1 also must be zero. Then show that the lower right 2 x 2 matrix
is an orthogonal one with determinant 1, and use the previous problem.



Chapter 6

Structure of operators
in inner product
spaces.

In this chapter we again assuming that all spaces are finite-dimensional

1. Upper triangular (Schur) representation of an operator.

Theorem 1.1. Let A : X — X be an operator acting in a complex inner
product space. There exists an orthonormal basis ui,us,...,u, in X such
that the matriz of A in this basis is upper triangular.

In other words, any n X n matriz A can be represented as T = UTU*,
where U is a unitary, and T is an upper triangular matriz.

Proof. We prove the theorem using the induction in dim X. If dim X =1
the theorem is trivial, since any 1 x 1 matrix is upper triangular.

Suppose we proved that the theorem is true if dim X = n — 1, and we
want to prove it for dim X = n.

Let A1 be an eigenvalue of A, and let uy, ||u;|| = 1 be a corresponding
eigenvector, Au; = A\ju;. Denote F = uf, and let vo,...,Vv, be some
orthonormal basis in E (clearly, dim £ = dim X —1 = n—1),souy, vo,..., v,

141
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is an orthonormal basis in X. In this basis the matrix of A has the form

(1.1)

here all entries below A are zeroes, and * means that we do not care what
entries are in the first row right of A;.

We do care enough about the lower left (n — 1) x (n — 1) block, to give
it name: we denote it as Aj.

Note, that A; defines a linear transformation in F, and since dim F =
n — 1, the induction hypothesis implies that there exists an orthonormal
basis (let us denote is as ug,...,u,) in which the matrix of A; is upper
triangular.

So, matrix of A in the orthonormal basis ui,us,...,u, has the form
(1.1), where matrix A; is upper triangular. Therefore, the matrix of A in
this basis is upper triangular as well. O

Remark. Note, that the subspace E = uj introduced in the proof is not invariant
under A, i.e. the inclusion AE C E does not necessarily holds. That means that
A1 is not a part of A, it is some operator constructed from A.

Note also, that AE C E if and only if all entries denoted by * (i.e. all entries
in the first row, except A1) are zero.

Remark. Note, that even if we start from a real matrix A, the matrices U
and T can have complex entries. The rotation matrix

cosa —sino
sina  cos«

>, aFkn kel

is not unitarily equivalent (not even similar) to a real upper triangular ma-
trix. Indeed, eigenvalues of this matrix are complex, and the eigenvalues of
an upper triangular matrix are its diagonal entries.

The following theorem is a real-valued version of Theorem 1.1

Theorem 1.2. Let A : X — X be an operator acting in a real inner
product space. Suppose that all eigenvalues of A are real. Then there exists
an orthonormal basis uy,us, ..., u, in X such that the matrix of A in this
basis is upper triangular.

In other words, any real n X n matriz A can be represented as T =
UTU* =UTUT, where U is an orthogonal, and T is a real upper triangular
matrices.
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Proof. To prove the theorem we just need to analyze the proof of Theorem
1.1. Let us assume (we can always do that without loss of generality, that
the operator (matrix) A acts in R™.

Suppose, the theorem is true for (n — 1) x (n — 1) matrices. As in the
proof of Theorem 1.1 let \; be a real eigenvalue of A, u; € R", |juy]| =1 be
a corresponding eigenvector, and let vs,...,v, be on orthonormal system
(in R™) such that uy, va,..., v, is an orthonormal basis in R".

The matrix of A in this basis has form (1.1), where A; is some real
matrix.

If we can prove that matrix A; has only real eigenvalues, then we are
done. Indeed, then by induction hypothesis there exists an orthonormal

basis ug,...,u, in £ = ui such that the matrix of A; in this basis is
upper triangular, so the matrix of A in the basis ui, uo, ..., u, is also upper
triangular.

To show that Ay has only real eigenvalues, let us notice that
det(A — AI) = (A — A)det(A; — N)

(take the cofactor expansion in the first row, for example), and so any eigen-
value of A; is also an eigenvalue of A. But A has only real eigenvalues! [J

2. Spectral theorem for self-adjoint and normal operators.

In this section we deal with matrices (operators) which are unitarily equiv-
alent to diagonal matrices.

Let u recall that an operator is called self-adjoint if A = A*.
Theorem 2.1. Let A = A* be a self-adjoint operator in an inner product

space X (the space can be complex or real). Then all eigenvalues of A are
real, and there exists and orthonormal basis of eigenvectors of A in X.

This theorem can be restated in matrix form as follows

Theorem 2.2. Let A = A* be a self-adjoint (and therefore square) matriz.
Then A can be represented as

A=UDU~,
where U is a unitary matriz and D is a diagonal matriz with real entries.

Moreover, if the matriz A is real, matrix U can be chosen to be real
(i.e. orthogonal).

Proof. To prove Theorems 2.1 and 2.2 let us first apply Theorem 1.1 (The-
orem 1.2 if X is a real space) to find an orthonormal basis in X such that
the matrix of A in this basis is upper triangular. And now let us ask ourself
the question: what upper triangular matrices are self-adjoint?
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The answer is immediate: an upper triangular matrix is self-adjoint if
and only if it is a diagonal matrix with real entries. Theorem 2.1 (and so
Theorem 2.2) is proved. O

Let us give an independent proof to the fact that eigenvalues of a self-
adjoint operators are real. Let A = A* and Ax = Ax, x # 0. Then
(Ax,x) = (\x,x) = A\(x,x) = \|x[%.
On the other hand,
(Ax,x) = (x, A*x) = (x, Ax) = (x,Ax) = \(x, %) = \|x]|?,

so A||x|? = Al|x||?. Since ||x|| # 0 (x # 0), we can conclude A = X, so A is
real.

It also follows from Theorem 2.1 that eigenspaces of a self-adjoint oper-
ator are orthogonal. Let us give an alternative proof of this result.

Proposition 2.3. Let A = A* be a self-adjoint operator, and let u,v be its
eigenvectors, Au = \u, Av = \v. Then, if A # u, the eigenvectors u and
v are orthogonal.

Proof. This proposition follows from the spectral theorem (Theorem 1.1),
but here we are giving a direct proof. Namely,
(Au,v) = (Au,v) = A(u, V).
On the other hand
(Au,v) = (0, A™V) = (0, Av) = (u, pv) = fi(u, v) = p(u,v)

(the last equality holds because eigenvalues of a self-adjoint operator are
real), so A(u,v) = p(u,v). If X # u it is possible only if (u,v) = 0. O

Now let us try to find what matrices are unitarily equivalent to a diagonal
one. It is easy to check that for a diagonal matrix D

D*D = DD*.

Therefore A*A = AA* if the matrix of A in some orthonormal basis is
diagonal.

Definition. An operator (matrix) N is called normal if N*N = NN*.

Clearly, any self-adjoint operator (A*A = AA*) is normal. Also, any
unitary operator U : X — X is normal since U*U = UU* = 1.

Note, that a normal operator is an operator acting in one space, not from one
space to another. So, if U is a unitary operator acting from one space to another,
we cannot say that U is normal.
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Theorem 2.4. Any normal operator N in a complex vector space has an
orthonormal basis of eigenvectors.

In other words, any matriz N satisfying N*N = NN* can be represented
as

N =UDU",
where U is a unitary matriz, and D is a diagonal one.

Remark. Note, that in the above theorem even if N is a real matrix, we
did not claim that matrices U and D are real. Moreover, it can be easily
shown, that if D is real, N must be self-adjoint.

Proof of Theorem 2.4. To prove Theorem 2.4 we apply Theorem 1.1 to
get an orthonormal basis, such that the matrix of IV in this basis is upper
triangular. To complete the proof of the theorem we only need to show that
an upper triangular normal matrix must be diagonal.

We will prove this using induction in the dimension of matrix. The case
of 1 x 1 matrix is trivial, since any 1 x 1 matrix is diagonal.

Suppose we have proved that any (n — 1) x (n — 1) upper triangular
normal matrix is diagonal, and we want to prove it for n x n matrices. Let
N be n x n upper triangular normal matrix. We can write it as

a1 ‘ a2 ... Q1p

0

N =
Ny

0
where N; is an upper triangular (n — 1) X (n — 1) matrix.

Let us compare upper left entries (firs row first column) of N*N and
NN*. Direct computation shows that that

(N*N)11 =a11a11 = |agq]?

and

(NN*)11 = lana* + lael + ... + |ayal*.
So, (N*N)11 = (NN*);,; if and only if a1 2 = ... = a1, = 0. Therefore,
the matrix IV has the form

Ny
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It follows from the above representation that

|a171]2 ‘ 0 0 ’a1’1‘2 ‘ 0 0
0 0
N*N = . ,  NN*= :
: N{ Ny : NNy
0 0
so NfYN1 = NiNy. That means the matrix /Ny is also normal, and by the
induction hypothesis it is diagonal. So the matrix N is also diagonal. ([

The following proposition gives a very useful characterization of normal
operators.

Proposition 2.5. An operator N : X — X is normal if and only if
INx| = || N*x|| vx € X.

Proof. Let N be normal, N*N = NN*. Then
INxI? = (N, Nx) = (N*Nx,%) = (NN"5,x) = (N5, N*%) = | N2
so [[Nx[| = [[N*x].
Let now
INx|| = || N*x]| vx € X.
Polarization identities (Lemma 1.9 in Chapter 5) imply that for all x,y € X

(N*Nx,y) = (Nx,Ny)= Y afNx+aNy|?
a=+1,+i

= Y a|Nx+ay)?

a=+1,+i

= > N (x+ay)’

a=+1,+i
= 3 alNxsanty?
a==+1,+i
= (N"x,N*y) = (NN*x,y)
and therefore (see Corollary 1.6) N*N = NN*. O

Exercises.

2.1. True or false: a matrix is unitarily equivalent to a diagonal one if and only if
it has an orthogonal basis of eigenvectors.

2.2. Orthogonally diagonalize the matrix,
3 2
a=(22).
Find all square roots of A, i.e. find all matrices B such that B? = A.
Note, that all square roots of A are self-adjoint.
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2.3. True or false: any self-adjoint matrix has a sel-adjoint square root. Justify.
2.4. True or false:
a) A product of two self-adjoint matrices is self-adjoint.
b) If A is self-adjoint, then A* is self-adjoint.
Justify your conclusions
2.5. Let A be m x n matrix. Prove that
a) A*A is self-adjoint.
b) All eigenvalues of A*A are non-negative.
c) A*A+ 1T is invertible.
2.6. Give a proof if the statement is true, or give a counterexample if it is false;

a) If A= A* then A+ i is invertible.
b) If U is unitary, U + %I is invertible

c¢) If a matrix A is real, A — ¢I is invertible

3. Polar and singular value decompositions.

3.1. Positive definite operators. Square roots.

Definition. A self adjoint operator A : X — X is called positive definite if
(Ax,x) >0 Vx # 0,

and it is called positive semidefinite if

(Ax,x) >0 vx € X.

We will use the notation A > 0 for positive definite operators, and A > 0
for positive semi-definite.

The following theorem describes positive definite and semidefinite oper-
ators.

Theorem 3.1. Let A = A*. Then

1. A > 0 if and only if all eigenvalues of A are positive.

2. A >0 if and only if all eigenvalues of A are non-negative.

Proof. Pick an orthonormal basis such that matrix of A in this basis is
diagonal (see Theorem 2.1). To finish the proof it remains to notice that a
diagonal matrix is positive definite (positive semidefinite) if and only if all
its diagonal entries are positive (non-negative). O

Corollary 3.2. Let A = A* > 0 be a positive semidefinite operator. There
exists a unique positive semidefinite operator B such that B> = A
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Such B is called (positive) square root of A and is denoted as VA or
A2,

Proof. Let us prove that v/A exists. Let vi,va,...,v, be an orthonor-
mal basis of eigenvectors of A, and let Ai, Ao, ..., A, be the corresponding
eigenvalues. Note, that since A > 0, all Ay > 0.

In the basis vi,vs,...,v, the matrix of A is a diagonal matrix

diag{A1, A2,..., A\n} with entries Ai, Ao,..., A, on the diagonal. Define the
matrix of B in the same basis as diag{\/A1, VA2, ...,V An}.

Clearly, B = B* > 0 and B? = A.

To prove that such B is unique, let us suppose that there exists an op-
erator C' = C* > 0 such that C? = A. Let uy, uo, ..., u, be an orthonormal

basis of eigenvalues of C, and let w1, po, ..., u, be the corresponding eigen-
values (note that py > 0 Vk). The matrix of C in the basis uj, ug,...,u,
is a diagonal one diag{u1, i2, - - ., fin}, and therefore the matrix of A = C?
in the same basis is diag{u?, 43, ...,u2}. This implies that any eigenvalue
A of A is of form 2, and, moreover, if Ax = Ax, then Cx = VX,
Therefore in the basis vi,vs,...,v, above, the matrix of C' has the
diagonal form diag{v/A1, vVA2,..., VA }, i.e. B=C. O

3.2. Modulus of an operator. Singular values. Consider an operator
A: X — Y. Its Hermitian square A*A is a positive semidefinite operator
acting in X. Indeed,
(AA)* = A"A™ = A*A
and
(A*Ax,x) = (Ax, Ax) = ||[Ax|? >0  Vx e X.

Therefore, there exists a (unique) positive-semidefinite square root R =
Vv A*A. This operator R is called the modulus of the operator A, and is
often denoted as |A|.

The modulus of A shows how “big” the operator A is:

Proposition 3.3. For a linear operator A: X —Y
A = [[Ax[|  ¥x € X.
Proof. For any x € X
1A[]1* = (JAIx, [Alx) = (|A[*[A]x, x) = (|A]*x, %)
— (A" Ax,x) = (Ax, Ax) = | Ax]?

Corollary 3.4.
Ker A = Ker |A| = (Ran |A)*.
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Proof. The first equality follows immediately from Proposition 3.3, the sec-
ond one follows from the identity Ker 7' = (Ran T*)* (|A] is self-adjoint). [

Theorem 3.5 (Polar decomposition of an operator). Let A: X — X be an
operator (square matriz). Then A can be represented as

A =UlA|,
where U is a unitary operator.

Remark. The unitary operator U is generally not unique. As one will see
from the proof of the theorem, U is unique if and only if A is invertible.

Remark. The polar decomposition A = U|A| also holds for operators A :
X — Y acting from one space to another. But in this case we can only
guarantee that U is an isometry from Ran |A| = (Ker A)* to Y.

If dim X < dimY this isometry can be extended to the isometry from
the whole X to Y (if dim X = dim Y this will be a unitary operator).

Proof of Theorem 3.5. Consider a vector x € Ran|A|. Then vector x
can be represented as x = |A|v for some vector v € X.

Define Upx := Av. By Proposition 3.3
[Uox]| = [[Av]| = [[|A}v] = [Ix]|
so it looks like U is an isometry from Ran|A| to X.

But first we need to prove that Uy is well defined. Let v; be another
vector such that x = |A|vy. But x = |A|v = |A|v; means that v — vy €
Ker |A| = Ker A (cf Corollary 3.4), so Av = Avj, meaning that Upx is well
defined.

By the construction A = Up|A|. We leave as an exercise for the reader
to check that Uy is a linear transformation.

To extend Uy to a unitary operator U, let us find some unitary transfor-
mation U : Ker A — (Ran A)* = Ker A*. It is always possible to do, since
for square matrices dim Ker A = dim Ker A* (the Rank Theorem).

It is easy to check that U = Uy + U; is a unitary operator, and that
A="U|A|. O

3.3. Singular values. Singular value decomposition.

Definition. Eigenvalues of |A| are called the singular values of A. In other
words, if A1, Ao, ..., A, are eigenvalues of A*A, then v/ A1,V Aag,..., VA, are
singular values of A.

Consider an operator A : X — Y, and let 01,09,...,0, be the non-

zero singular values of A, counting multiplicities. That means a%, O‘%, . ,03
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are eigenvalues of A*A, and let vi,vo,...,v, be an orthonormal basis of
eigenvectors of A*A, A*Avy = UZVk.

Proposition 3.6. The system

1
wy = — Avy, k=1,2,...,r

ok
s an orthonormal system.
Proof.

(Avs. i) = (4 avson) = (hvyv) = ) = { 0 7]
since vi,Va,...,V, is an orthonormal system. O

In the notation of the above proposition, the operator A can be repre-
sented as

T
(3.1) A= Z O'kaVZ,
k=1
or, equivalently

(3.2) Ax = Zok(x,vk)w

Indeed, let v,41,...,v, be an orthonormal basis in Ker A = Ker|A| =
Ker A*A, so vi,va,..., Vv, is an orthonormal basis in X. Then

E ORWEVLV) = OjW;ViV; = oW = Av; ifj=1,2,...,m7
and

Z oEwWEVEv; =0 = Av; for j > r.

k=1
So the operators in the left and right sides of (3.1) coincide on the basis
V1i,Va,...,Vy, so they are equal.

Definition. The above decomposition (3.1) (or (3.2)) is called the singular
value decomposition of the operator A

Remark. Singular value decomposition is not unique. Why?
Lemma 3.7. Let A can be represented as

T
A= Z ORWEV)
k=1

where o, > 0 and vi,Va,..., V., W1, Wo,..., W, are some orthonormal sys-
tems.
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Then this representation gives a singular value decomposition of A.

Proof. We only need to show that vy are eigenvalues of A*A, A*Av, =
aivk. Since v1,vo,...,V, is an orthonormal system,

" 0, | # k
WLW; = (W), Wy) = 0 j i= { 1 ; i 3

and therefore
T
A"A = Z OIVEVE.
k=1

Since vi,va, ..., Vv, is an orthonormal system

T
* _ 2 *o, 2
A*Av; = E ORVEVEV) = 05V
k=1

thus vi are eigenvectors of A*A. ([l

Corollary 3.8. Let

T
A= Z O'kaVZ
k=1

be a singular value decomposition of A. Then
'
A* = Z ORVEW),
k=1

is a singular value decomposition of A*

3.4. Matrix representation of the singular value decomposition.
The singular value decomposition can be written in a nice matrix form. It
is especially easy to do if the operator A is invertible. In this case dim X =
dimY = n, and the operator A has n non-zero singular values (counting
multiplicities), so the singular value decomposition has the form

n
A= Z ORWEV)
k=1

where vi,vs,...,Vv, and wi,ws, ..., W, are orthonormal bases in X and Y
respectively. It can be rewritten as

A=WXV*,

where ¥ = diag{o1,09,...,0,} and V and W are unitary matrices with
columns vi,ve,...,v, and Wi, Wo, ..., W, respectively.
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Such representation can be written even if A is not invertible. Let us
first consider the case dim X = dimY = n, and let 01,09,...,0,, ¥ < n be
non-zero singular values of A. Let

I
A= Z ORWEV)
k=1

be a singular value decomposition of A. To represent A as WXV let us
complete the systems {vj};_,, {wg}}_; to orthonormal bases. Namely, let
Vg1, -+ Vyp and Wyy1,..., W, be an orthonormal bases in Ker A = Ker | A]
and (Ran A)* respectively. Then vi,Va,..., v, and Wi, Wa,..., W, are or-
thonormal bases in X and Y respectively and A can be represented as

A=WXV*
where ¥ is n x n diagonal matrix diag{o1,...,0,,0,...,0}, and V, W are
n X n unitary matrices with columns vi,vo,...,v, and wi, wa, ..., W, Te-

spectively.

Remark 3.9. Another way to interpret singular value decomposition A =
WZEV* is to say that ¥ is the matrix of A in the (orthonormal) bases A =

V1,Vo,..., vy and B := w1, Wa,..., Wy, i.e that 3 = [A]BA'

We will use this interpretation later.

3.4.1. From singular value decomposition to the polar decomposition. Note,
that if we know the singular value decomposition A = WXV* of a square
matrix A, we can write a polar decomposition of A:

A=WEV* = (WV*)(VEV*) = U|4|

so |[A|=VEV*and U = WV™.

3.4.2. General matriz form of the singular value decomposition. In the gen-
eral case when dim X = n, dimY = m (i.e. A is an m X n matrix), the above
representation A = WXV™ is also possible. Namely, if

T
A= Z ORWEV)
k=1

is a singular value decomposition of A, we need to complete the systems
Vi,Vo,...,V, and Wi, Ws, ..., W, to orthonormal bases in X and Y respec-
tively. Then A can be represented as

(3.3) A=WV,

where V € M,x, and W € M,,«,, are unitary matrices with columns
V1,Va,..., Vv, and Wi, Wa, ..., W,, respectively, and ¥ is a “diagonal” m xn
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matrix

ok i=k<r:
4 Yip= )
(3.4) gk { 0 otherwise.
In other words, to get the matrix ¥ one has to take the diagonal matrix
diag{o1,09,...,0,} and make it to an m x n matrix by adding extra zeroes
“south and east”.

Exercises.

3.1. Show that the number of non-zero singular values of a matrix A coincides with
its rank. Hint: invertible transformations do not change dimensions.

4. What singular values tell us about?

As we discussed above, the singular value decomposition is simply diago-
nalization with respect to two different orthonormal bases. Since we have
two different bases here, we cannot say much about spectral properties of an
operator from its singular value deomposition. For example, the diagonal
entries of ¥ in the singular value decomposition (3.4) are not the eigenvalues
of A. Note, that for A = WXV™* asin (3.4) we generally have A™ # WX"V*,
so this diagonalization does not help us in computing functions of a matrix.

However, as the examples below show, singular values tell us a lot about
so-called metric properties of a linear transformation.

Final remark: performing singular value decomposition requires finding
eigenvalues and eigenvectors of the Hermitian (self-adjoint) matrix A*A. To
find eigenvalues we usually computed characteristic polynomial, found its
roots, and so on... This looks like quite complicated process, epsecially if one
takes into account that there is no formula for finding roots of polynomials
of degree 5 and higher.

However, there are very effective numerical methods of find eigenvalues
and eigenvectors of a hermitian matrix up to any given precision. These
methods do not involve computing the charactristic polynomial and finding
its roots: they compute approximate eigenvalues and eigenvectors directly
by an iterative procedure. Because a Hermitian matrix has orthogonal basis
of eigenvectors, these methods work extremely well.

We will not discuss these methods here, it goes beyond the scope of this
book. However, you should belive me that that there are very effective nu-
merical methods for computing eiegnvalues and eigenvectors of a Hermitian
matrix and for finding the singular value decomposition. These methods are
extremely effective, and just a little more computantionally intensive than
solving a linear system.
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4.1. Image of the unit ball. Consider for example the following problem:
let A:R™ — R™ be a linear transformation, and let B = {x € R" : ||x|| < 1}
be the closed unit ball in R™. We want to describe A(B), i.e. we want to
find out how the unit ball is transformed under the linear transformation.

Let us first consider the simplest case when A is a diagonal matrix A =
diag{o1,09,...,0n}, 0 >0,k =1,2,...,n. Then for v = (z1,22,...,2,)"
and (y1,92,...,yn)’ =y = Ax we have yp = or; (equivalently, x, =
yg/o) for k=1,2,...,n, so

y =2, yn)" =Ax  for [|Ix]| <1,
if and only if the coordinates y1,yo, . .., y, satisfy the inequality

vt Y Yo _ N\~ Y

St =) <l
o1 03 I =1 %

(this is simply the inequality [|x[|? = >, |zx]? < 1).

The set of points in R™ satisfying the above inequalities is called an el-
lipsoid. If n = 2 it is an ellipse with half-axes o1 and o9, for n = 3 it is
an ellipsoid with half-axes 01,02 and o2. In R™ the geometry of this set
is also easy to visualize, and we call that set an ellipsoid with half axes
01,09,...,0,. The vectors ey, es,..., e, or, more precisely the correspond-
ing lines are called the principal azes of the ellipsoid.

The singular value decomposition essentially says that any operator in an
inner product space is diagonal with respect to a pair of orthonormal bases,
see Remark 3.9. Namely consider orthogonal bases A = v, vs,...,v, and
B =wi,ws,...,w, from the singular value decomposition. Then the matrix
of A in these bases is diagonal

[A]z 4 = diag{on :n=1,2,... n}.

Assuming that all o, > 0 and essentially repeating the above reasoning, it
is easy to show that any point y = Ax € A(B) if and only if it satisfies the
inequality

vt v Yo _ N\~ Yi
TSt =) 5<l
o1 03 On -1 %
where y1,y2,...,yn are coordinates of y in the orthonormal basis B =
W1, W2, ..., Wy, not in the standard one. Similarly, (z1,z2,...,2,)" = [X]A.

But that is essentially the same ellipsoid as before, only “rotated” (with
different but still orthogonal principal axes)!

There is also an alternative explanation we will present below.

Consider general case, when the matrix A is not necessarily square,

and (or) not all singular values are non-zero. Consider first the case of a
“diagonal” matrix ¥ of form (3.4). It is easy to see that the image XB of
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the unit ball B is the ellipsoid (not in the whole space but in the RanX)
with half axes o1,09,...,0,.

Consider now general case, A = WXV*, where V, W are unitary op-
erators. Unitary transformations do not change the unit ball (because the
preserve norm), so V*(B) = B. We know that 3(B) is an ellipsoid in Ran ¥
with half-axes o1, 09,...,0,. Unitary transformations do not change geom-
etry of objects, so W(X(B)) is also an ellipsoid with the same half-axes. It
is not hard to see from the decomposition A = WXV* (using the fact that
both W and V* are invertible) that W transforms Ran¥ to Ran A, so we
can conclude:

the image A(B) of the closed unit ball B is an ellipsoid in Ran A
with half axes o1,09,...,0,. Here r is the number of non-zero
singular values, i.e. the rank of A.

4.2. Operator norm of a linear transformation. Given a linear trans-
formation A : X — Y let us consider the following optimization problem:
find maximum of ||Ax|| on the closed unit ball B = {x € X : ||x < 1}.

Again, singular value decomposition allows us to solve the problem. For
a diagonal matrix A with non-negative entries the maximum is exactly max-
imal diagonal entry. Indeed, let si, s9,..., s, be non-zero diagonal entries of
A and let s1 be the maximal one. Since

(4.1) Ax = Z Trek,
k=1

we can conclude that

s T
1Ax| < slal® < 57 Jawf® = s - Ix|1%,
k=1 k=1
so ||Ax|| < si||x]|. On the other hand, ||Aei|| = ||sie1|| = s1|le1]|, so indeed
s1 is the maximum of ||Ax|| on the closed unit ball B. Note, that in the
above reasoning we did not assume that the matrix A is square: we only
assumed that all entries outside the “main diagonal” are 0, so formula (4.1)
holds.

To treat general case let us consider singular value decomposition (3.4),
A = WXV, where W, V are unitary operators, and ¥ is the diagonal matrix
with non-negative entries. Since unitary transformations do not change the
norm, one can conclude that the maximum of ||Ax|| on the unit ball B is
the maximal diagonal entry of X i.e. that

the maximum of ||Ax|| on the unit ball B is the maximal singular
value of A
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Definition. The quantity max{||Ax|| : x € X, ||x|| < 1} is called the oper-
ator norm of A and denoted ||A]|.

It is an easy exercise to see that || A satisfies all properties of the norm:
LAl = [af - | Al
2. |A+ Bl < [|All + IBlI;
3. Al > 0 for all A;
4. ||A|| =0 if and only if A =0,
so it is indeed a norm on a space of linear transformations from from X to
Y.
One of the main properties of the operator norm is the inequality
[Ax[| < [[A[] - [Ix[],
which follows easily from the homogeneity of the norm ||x||.
In fact, it can be shown that the operator norm || A|| is the best (smallest)
number C > 0 such that
|Ax| < C||x]] vx € X.

This is often used as a definition of the operator norm.
On the space of linear transformations we already have one norm, the
Frobenius, or Hilbert-Schmudt norm ||A||2,
| Al = trace(A*A).
So, let us investigate how these two norms compare.

Let s1,s9,...,5, be non-zero singular values of A (counting multiplici-
ties), and let s; be the largest eigenvalues. Then s%, s%, ..., 82 are non-zero
eigenvalues of A*A (again counting multiplicities). Recalling that the trace

equals the sum of the eigenvalues we conclude that
T
|All2 = trace(A*A) = Z 5.
k=1

On the other hand we know that the operator norm of A equals its largest
singular value, i.e. ||A|| = s1. So we can conclude that || A|| < ||A]|2, i.e. that

the operator norm of a matrix cannot be more than its Frobenius
norm

This statement also admits a direct proof using Cauchy—Schwarz inequality,
and such proof is presented in some textbooks. The beauty of the proof we
presented here is that it does not require any computations and illuminates
the reasons behind the inequality.
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4.3. Condition number of a matrix. Suppose we have an invertible
matrix A and we want to solve the equation Ax = b. The solution, of course,
is given by x = A~'b, but we want to investigate whant to investigate what
happens if we know the data only approximately.

That happens in the real life, when the data is obtained, for example by
some experiments. But even if we have exact data, round-off errors during
computations by a computer may have the same effect of distorting the data.

Let us consider the simplest model, suppose there is a small error in the
right side of the equation. That means, instead of the equation Ax = b we
are solving

Ax = b + ab,
where Ab is a small perturbation of the right side b.

So, instead of the exact solution x of Ax = b we get the approximate
solution x + Ax of A(x 4+ Ax) = b + Ab. We assuming that A is invertible,
so AX = A~ !ab.

We want to know how big is the relative error in the solution ||ax||/||x||
in comparison with the relative error in the right side ||ab||/||b]|. It is easy
to see that

lax|| _ A" ab| _ [[A” abl|[[b]] _ A~ abl| [|Ax]|
Il [l bl x| bl ]

Since [|[A~tabl| < ||[A7Y]|- ||ab| and || Ax|| < ||A]| - ||x]| we can conclude that

bl
bl

[lax]]

<[l A7H]- Al -
]

The quantity || A||-||A™!|| is called the condition number of the matrix A.
It estimates how the relative error in the solution x depends on the relative
error in the right side b.

Let us see how this quntity is related to singular values. Let s1,s92,..., s,
be the singular values of A, and let us assume that s is the largest singular
value and s, is the smallest. We know that the (operator) norm of an
operator equals its largest singular value, so

_ 1
1Al =1, A7 =,

n
SO
T
1Al A7 = =
n

In other words

The condition number of a matrix equals to the ratio of the largest
and the smallest singular values.
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We deduced above that % < [|A7Y| - [JAll - %. It is not hard to see

that this estimate is sharp, i.e. that it is possible to pick the right side b
and the error Ab such that we have equality
Jlax]| _ Jab]
x| bl -

We just put b = v; and Ab = aw,,, where vy is the first column of the
matrix V, and w,, is the nth column of the matrix W in the singular value
decomposition A = WXV*. Here o can be any scalar. We leave the details
as an exercise for the reader.

AT - 1Al

A matrix is called well conditioned is its condition number is not too big.
If the condition number is big, the matrix is called ill conditioned. What is
“big” here depends on the problem: with what precision you can find your
right side, what precisicion is required for the solution, etc.

4.4. Effective rank of a matrix. Theoretically, rank of a matrix is easy
to compute: one just needs to row reduce matrix and count pivots. However,
in practical applications not everything is so easy. The main reason is that
very often we do not know exact matrix, we only know its approximation
up to some presision.

Moreover, even if we know exact matrix, most computer programs in-
troduce round-off errors in the computations, so effectively we cannot dis-
tinguish between a zero pivot and a very small pivot.

A simple naive idea of wrking with round-off errors is as follows. When
computing the rank (and other objects relaterd to it, like column space,
kernel, etc) one simply sets up a tolerance (some small number) and if the
pivot is smaller than the tolerance, count it as zero. Advantage of this
approach is its simplicity: it is very easy to program. However, the main
disadvantage is that is is impossible to see what the tolerance is responsible
for. For example, what do we lose is we set up the tolerance equal 1075.
How much better will be 10787

While the above approach works well for well conditioned matrices, it is
not very reliable in general case.

A better approach is to use singular values. It requires more computa-
tions, but gives much better results, which are easier to interpret. In this
approach we also set up some small number as a tolerance, and then per-
form singular value decomposition. Then we simply treat singular values
smaller than the tolerance as zero. The advantage of this approach is that
we can see what we are doing. The singular values are the half-axes of the
ellipsoid A(B) (B is the closed unit ball), so by setting up the tolerance we
just desiding how “thin” should be the ellipsoid to be considered “flat”
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5. Structure of orthogonal matrices

Theorem 5.1. Let U be an orthogonal operator in R™. Suppose that det U =
1.1 Then there exists an orthonormal basis vi,Va, ..., vy such that the ma-
triz of U in this basis has block diagonal form

R, O

Ry,

0 R,

where Ry, are 2-dimensional rotations,
cos Y — sin g
Ry, = ;
SN Y COS Pk

and 1,9y stands for the identity matriz of size (n — 2k) x (n — 2k).

Proof. We know that if p is a polynomial with real coefficient and A is its
complex root, p(A) = 0, then A is a root of p as well, p(A) = 0 (this can
easily be checked by plugging A into p(z) = > p_, axz").

Therefore, all complex iegenvalues of a real matrix A can be split into
pairs )\k, )\k'

We know, that eigenvalues of a unitary matrix have absolute value 1,
SO all complex eigenvalues of A can be written as A\ = cosay + isin ag,
A = COS (v, — ©Sin qy.

Fix a pair of complex eigenvalues A and A, and let u € C" be the
eigenvector of U, Uu = Au. Then Uu = A\u. Split u into real and imaginary
parts, i.e. define

x; := Reu = (u+1)/2, y=Imu=(u-—1u)/(2i),

so u = x + iy (note, that x,y are real vectors, i.e. the vectors with real
entries). Then

1 1 —
Ux = Ui(u +u) = §(Au + Au) = Re(Au).

Similarly
1 _ 1 —
Uy = 27.U(u —1u) = Q—i()\u — Au) = Im(Au).

Since A = cos & + ¢ sin o, we have

Au = (cosa+isina)(x+iy) = ((cosa)x— (sina)y) +i((cos a)y + (sin a)x).

lFor an orthogonal matrix U det U = £1.
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Ux = Re(Au) = (cos a)x—(sina)y), Uy = Im(Au) = (cos a)y+(sin a)x.

In other word, U leaves the 2-dimensional subspace F spanned by the vec-
tors x,y invariant and the matrix of the restriction of U onto this subspace

is the rotation matrix
cosa sina
R_, = . .
—sina  cos«o

Note, that the vectors u and U (eigenvectors of a unitary matrix, cor-
responding to different eigenvalues) are orthogonal, so by the Pythagorean
Theorem

/3

2
Il = lly | = 5= .

It is easy to check that x 1 y, so x,y is an orthogonal basis in Fy. If we
mutiply each vector in the basis x,y by the same non-zero number, we do
not chage matrices of linear transformations, so without loss of generality
we can assume that ||x|| = |ly|| = 1 i.e. that x,y is an orthogonal basis in
E.

Let us complete the orthonormal system v; = x, voy to an orthonormal
basis in R™. Since UFE), C FE), i.e. E) is an invariant subspace of U, the
matrix of U in this basis has the block triangular form

R_, *

0 U,

where 0 stands for the (n — 2) x 2 block of zeroes.

Since the rotation matrix R_,, is invertible, we have UFE), = E). There-
fore

U*Ey, =U"'E, = E\,
so the matrix of U in the basis we constructed is in fact block diagonal,

R_, 0

0 Uy

Since U is unitary

I=0U=1, Uy ’
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so, since U is square, it is also unitary.

If U; has complex eigenvalues we can apply the same procedure to de-
crease its size by 2 untill we are left with a block that has only real eigen-
values. Real eigenvalues can be only +1 or —1, in some orthonormal basis
the matrix of U has the form

R a, 0

I
here I, and I; are identity matrices of size r X r and [ x [ respectively. Since
det U = 1, the multiplicity of the eigenvalue —1 (i.e. r) must be even.

Note, that 2 x 2 matrix —Is can be interpreted as the rotation through
the angle w. Therefore the above matrix has the form from the conclusion
of the theorem with ¢ = —aj or pp = O

If an orthogonal matrix has determinant —1, its structure is described
by the following theorem.

Theorem 5.2. Let U be an orthogonal operator in R™, and let detU =
—1.Then there exists an orthonormal basis vi,va, ..., Vv, such that the ma-
trix of U in this basis has block diagonal form

Rsol O
0 R,

where r =n — 2k — 1 and R,, are 2-dimensional rotations,
cos Y — sin g
Foy = sin
Vg COS Y
and Ip,_o stands for the identity matriz of size (n — 2k) x (n — 2k).
We leave the proof as an exercise for the reader. The modification that
one should make to the proof of Theorem 5.1 are pretty obvious.

Note, that it follows from the above theorem that an orthogonal 2 x 2
matrix U with determinant —1 is always a reflection.






Chapter 7

Bilinear and quadratic
forms

1. Main definition

A bilenear form on R™ is a function L = L(x,y) of two arguments x,y € R"
which is linear in each argument, i.e. such that

1. L(axy + Bx2,y) = aL(x1,y) + BL(x2,y)
2. L(x,ay1 + By2) = aL(x,y1) + BL(x,y2)

2. Diagonalization of quadratic forms
3. Positive definite forms

4. Minimax characterization of eigenvalues and the
Silvester’s criterion of positivity
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Chapter 8

Advanced spectral
theory

1. Cayley—Hamilton Theorem
2. Simple irreducible blocks (Jordan’s blocks)

3. Jordan decomposition theorem
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