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(1) Week 6: Vocabulary

(2) Week 6: Results
(3) Week 6: Examples and computations

1. Week 6: Vocabulary

(1) Define Hermitian form and inner product and give some illustrative examples.

2) Define length, orthogonal and orthonormal and give some illustrative examples.

3) Define matrix of a Hermitian form with respect to a basis and give some illustrative
examples.

4) Define orthogonal complement and give some illustrative examples.

5) Define adjoint of a linear transformation and give some illustrative examples.

(6) Define adjoint of a matrix and give some illustrative examples.

(7) Define symmetric, orthogonal and normal linear transformations and give some

illustrative examples.

8) Define symmetric, orthogonal and normal matrices and give some illustrative examples.
9) Define Hermitian, unitary and normal linear transformations and give some illustrative
examples.

(10)  Define Hermitian, unitary and normal matrices and give some illustrative examples.

2. Week 6: Results

(1 Let W be a finite dimensional inner product space. Show that an orthonormal subset of

W is linearly independent.

(2)  Let W be a finite dimensional inner product space. Show that an orthonormal subset of
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W can be extended to an orthonormal basis.

(3) (Bessel's inequality) Let S = {vy, ..., v,} be an orthonormal subset of an inner product

space V.Letv € V and seta; = (v,v;) fori = 1,2, ...,n. Show that

n

2 2
2lail” < vll” .

i=1

4) Let S = {vi,...,v,} be an orthonormal subset of an inner product space V. Let v € V.

n
Show that v — Y (v, v;)v; is orthogonal to each ;.
i=1

(5) Let S = {vi,...,v,} be an orthonormal subset of an inner product space V. Letv e V
and seta; = (v,v;) fori = 1,2, ...,n. Show that if S is a basis of V then
n n
V=) ayv; and Slail* = lIvll*.
i=1 i=1
(0) (Schwarz's inequality) Show that if v and w are elements of an inner product space V
then

v, w)l < AIvll - Iwll -

(7 (Triangle inequality) Show that if v and w are elements of an inner product space V
then
v +wil < vl + lwll .

8) Let V be a finite dimensional inner product space and let W be a subspace of V. Show
that
W+ is a subspace of V and V=weWw?.

) Let f:V — V be a linear transformation on a fnite dimensional inner product space V.

Show that the adjoint f* exists and is unique.

(10)  Assume that f:V — V and g:V — V and are linear transformations on an inner
product space V such that
if vwev then (f(v),w) = (g(v),w).
Show that f = g.

(11)  Let V be a inner product space with an orthonormal basis B = {vi, ... v,}. Suppose
that a linear transformation f:V — V has a matrix A with respect to B. Show that the
matrix of f* with respect to B is the matrix A" given by

(A*)ij = Aﬁ .

(12)  Let f:V — V be a linear transformation on an inner product space V. Show that the
following are equivalent:

2 of 10 29/08/11 11:27 AM



Week 6 Problem Sheet: Group Theory and Linear algebra file:///Volumes/Data/Users/arun/www_public/Teaching/GpTh...

@ ff=1
(b) Ifu,v € Vthen (f(u), f(v)) = (u,v);
(¢c) Ifve Vthen | fW)| = vll.

(13)  Let f:V — V be a linear transformation on an inner product space V. Let W be an f

-invariant subspace of V. Show that W+ is f"-invariant.

(14)  Let f:V — V be a linear transformation over a finite dimensional real vector space V.

Show that V has an f-invariant subspace of dimension < 2.

(I5)  Let f:V — V be an orthogonal linear transformation on a finite dimensional real

vector space V. Show that there is an orthonormal basis of V of the form

{1, vi,u2,va, ooy Up, Vs W1, ooy We b,
so that, for some 0y, ..., 0,
f(u;) = (cos 0;)u; + (sin 6;)v; and f(v;) = (—=sin6;)u; + (cos 6;)v;,

and f(Wl) = +w;.

(16)  (Spectral theorem: first version) Let f:V — V be a normal linear transformation on a
finite dimensional complex inner product space V. Show that there is an orthonormal

basis for V such that the matrix of f with respect to this basis is diagonal.

(I7)  Let f:V — V be a normal linear transformation on a finite dimensional complex inner
product space V. Show that there is a non-zero element of V which is an eigenvector

for both f and f*. Show that the two corresponding eigenvectors are complex
conjugates.

(18)  (Spectral theorem: second version) Let f:V — V be a normal linear transformation on
a finite dimensional complex inner product space V. Show that there exist self-adjoint

(Hermitian) linear transformations e;:V — V,...,ex:V — V and scalars ay, ...,a; € C
such that

(a) Ifi # jthen a; ;é a;,
(b) el.2 =e¢;and e; # 0,

) et +-+e =1,
(d) aje; +--+arex=f.

(19)  Let f:V — V be a linear transformation on a finite dimensional complex inner product

space V. Show that

(a) If f is unitary then the eigenvalues of f are of absolute value 1.
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(b) If f is self-adjoint then the eigenvalues of f are real.

(20)  Let f:V — V be a linear transformation on a finite dimensional complex inner product

space V. Show that the following are equivalent:

(a) f 1s self adjoint and all eigenvalues of f are nonnegative,
(b) There exists a self-adjoint g: V — V such that f = g2,
(¢c) There exists h:V — V such that f = hh™,

(d) f s self adjoint and if v € V then (f(v),v) > 0.

(21)  Let f:V — V be alinear transformation on a finite dimensional complex inner product
space V. Show that there exist a nonnegative linear transformation p:V — V and a

unitary linear transformation u: V — V such that f = pu.

(22)  Let f:V — Vand g:V — V be linear transformations on a finite dimensional complex
inner product space V. Assume that fg = gf. Show that there exists an orthonormal

basis B of V such that the matrices of f and g with respect to the basis B are diagonal.

(23)  Let f:V — Vand g:V — V be linear transformations on a finite dimensional complex
inner product space V. Show that fg = gf if and only if there exists a normal linear

transformation 4:V — V and polynomials p, g € C[x] such that f = p(h) and g = g(h)

3. Week 6: Examples and computations

(D Let V = R" and define (,): VX V — R by
<(a17a2’ ---,an)’ (b19b2’ '--’bn)> = albl + a1b2 + oo + anbn .

Show that (, ) is a positive definite Hermitian form.

(2) Let V =C" and define (,): V XV — C by
((a1,az, ..., an), (b1, b2, ..., by)) = a1by + arby + -+ + ayb,, .

Show that (, ) is a positive definite Hermitian form.

3) Let V be any n-dimensional vector space over R and let {v,vs,...,v,} be a basis of V.
Define (,):V XV — R by
<(a17a2’ ---,an)’ (b19b2’ "-’bn)> = albl + ale + ot + anbn .

Show that (, ) is a positive definite Hermitian form.

“4) Let V be any n-dimensional vector space over C and let {vy,v»,...,v,} be a basis of V.
Define (,):V XV — C by
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<(a19a2’ ---,an)’ (b19b2’ L] bn)) = alb_l + alE-i_ ot + anb_n-

Show that (, ) is a positive definite Hermitian form.

(5) Let V = M, x,(C). Define (,):Vx V — C by
(A, B) = trace(AB"),
where trace(C) for a square matrix C, is the sum of the diagonal entries. Show that (, ) is
a positive definite Hermitian form.

(6) Let V = C[x] be the vector space of polynomials with coefficients in C. Define (, ): V X
V — Cby

(P(),q)) = [ px)g(x) dx.
Show that (, ) is a positive definite Hermitian form.

(7 Let V = C([a, b], C) be the vector space of continuous functions f:[a, b] — C, where [a
,b] is the closed interval {¢ | a <t < b}. Define (,):V XV — C by
b —_—
(f.8)= [, fsg() dt.

Show that {, ) is a positive definite Hermitian form.

3) Using the standard inner product on R3 (as in Problem (1)) apply the Gram-Schmidt

algorithm to the basis {%(1,1,0), —-1,1), (0,0,1)} of R3 to obtain an

1
VoS
orthonormal basis of R3.

) Using the standard inner product on polynomials (as in Problem (6)) apply the
Gram-Schmidt algorithm to the basis {1,x} of P (R) = {ap+aix | ap,a; € R} to

obtain an orthonormal basis of 2 (R).

(10)  Show that the orthogonal complement to a plane through the origin in R? is the normal
through the origin.

(11)  Show that the orthogonal complement to a line through the origin in R? is the plane
through the origin to which it is normal.

(12) Show that the orthogonal complement to the set of diagonal matrices in M,,x,(R) is the
set of matrices with zero entries on the diagonal.

(13)  Let A be an m x n matrix with real entries. Show that the row space of A is the

orthogonal complement of the nullspace of A.

(14)  Show that if a linear transformation is represented by a symmetric matrix with respect to
an orthonormal basis then it is self-adjoint.
(15)  Show that the matrices

1 2 1 2—1
A= and B =
25 24+i 3
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6 of 10

(16)

(7)

(18)

(19)

(20)

1)

(22)

(23)

(24)

(25)

(26)

(27)

(28)

are self adjoint (Hermitian).

A skew-symmetric matrix is a square matrix A with real entries such that A = — A",

Show that a skew-symmetric matrix is normal. Determine which skew symmetric
matrices are self adjoint.

1 1
Show that the matrix is normal but is not self-adjoint or skew-symmetric or
i 342

unitary.

Show that in dimension 2, the possibilities for orthogonal matrices up to similarity are

1 0 cos@ —sin@
and
0 -1 sin@ cos0@

for some 6 € [0, 2x].
Find the length of (2 4 i, 3 — 2i, — 1) with respect to the standard inner product on C?.

Find the length of x?>—3x+1 with respect to the standard inner product on
polynomials.

3 2
Find the length of with respect to the standard inner product on matrices.
1 4

An exercise (from an anonymous textbook) claims that, if V is an inner product space
and u,veyv then [l + v|| +

llu — v|| = 2||u]| + 2||v||. Prove that this is false. Explain what was intended.

Let f:V -V and g:V — V be linear transformations on a finite dimensional inner

product space V. Show that (f +g)" = " +g".
Let A be a transition matrix between orthonormal bases. Show that A is an isometry.

Let f:V — V be a linear transformation on an inner product space V. Show that if f is

self adjoint then the eigenvalues of f are real.

Let f:V — V be a linear transformation on an inner product space V. Show that if f is

an isometry then eigenvalues of f have absolute value 1.

Let f:V — V be a linear transformation on a finite dimensional inner product space V.
Show that im f* is the orthogonal complement of ker f. Deduce that the rank of f is
equal to the rank of 1.

Show that the linear transformation d: C[x] — C[x] given by differentiation with respect
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to x has no adjoint with respect to the standard inner product on polynomials. (Hint: Try
to find what d"(1) should be.)

(29)  Show that a triangular matrix which is self-adjoint is diagonal.

(30)  Show that a triangular matrix which is unitary is diagonal.

(31)  Let f:V — V be a linear transformation on an inner product space V. Assume that f":V
— V is a function which satisfies
if u,weV then (f(u),w) = (u, f (w)).

Show that " is a linear transformation.

(32)  Explain why
(z,w) = z1wy +4zow2, for z=1(z1,22) and w = (w1, w2),
does not define an inner product on C2.
(33)  Explain why
(z,w) = Wi — 22wz, for z=1(z1,22) and w = (w1, w2),
does not define an inner product on C2.
(34)  Explain why
(zw) =z1wr, for z=1(z1,22) and w = (w1, w2),

does not define an inner product on C2.
(35)  Find the length of (1 — 2i, 2 + 3i) using the complex dot product on C2.

(36)  Let W be the subspace of R* spanned by (0, 1,0, 1) and (2,0, — 3, — 1). Find a basis for

the orthogonal complement W+ using the dot product as inner product.

(37)  Let f:V >V and g:V — V be linear transformations on a finite dimensional inner

*

product space V. Show that (fg) = g¢" f".
(38)  Which of the following matrices are (i) Hermitian, (ii) unitary, (iii) normal?
2 1 I i 0 1 1 [
A= ., B= , C= , D= :
—-i 3 0 1 —-i 0 1 241
(39)  Find an orthonormal basis for C? containing a multiple of (1 +i, 1 — 1).
(40)  Let W be a subspace of an inner product space V. Show that W € (W) *
(41)  Let W be a subspace of an inner product space V. Show that if dim(V) is finite then W
= (Wi)*.
(42)  Let f:V — V be a linear transformation on an inner product space V. Show that ker f"

= (imf)*.
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(43)  Let V be a vector space with a complex inner product (,). Show that u, v € V then

Au,v) = lu+v||? = lu=v||> +illu+ iv||> = illu—iv|*.

(44) Let £2 be the vector space of sequences a = (aj,as,...) with a; € C such that > la;|?
i=1

< o0. Let (,) be the inner product on £? given by
@,b)= Y ab;.
i=1

Prove that this series is absolutely convergent and defines an inner product on £2.

(45)  Let (,) be an inner product on a complex inner product space V. Further
(v,w) = Re(v,w)
defines a real inner product on V regarded as a real vector space. Show that
v, w) = (v,w) +i{v,iw) .

Deduce that (v, w) = 0 if and only if (v,w) = 0 and (v,iw) = 0.
(46) 1 i
Find a unitary matrix U such that U" AU is diagonal where A = .
—i 1
(47)  Show that every normal matrix A has a square root.
(48)  Prove that if A is Hermitian then A + i is invertible.

(49)  Prove that if Q is orthogonal then Q + % is invertible.

(50)  Show that any square matrix A can be written uniquely as a sum A = B + C, where B is

Hermitian and C satisfies C* = — C. Show that A is normal if and only if B and C
commute.
(51)  Let F be the n X n "Fourier matrix" with Fj; = # w’*, where w = ¢?"/"_ Show that F is

unitary. (This arises in the theory of the "Fast Fourier transform".)

(52)  Show that if A = UDU" where D is a diagonal matrix and U is unitary, then A is a
normal matrix.

(53)  Show that a linear transformation f:V — V on a complex inner product space V is
normal if and only if f satisfies (f(u), f(v)) = (f (), f (v)) forallu,v € V.

(54)  Show that every normal matrix A has a square root; that is, there exists a matrix B such
that B> = A.

(85) Must every complex matrix have a square root? Explain thoroughly.
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(56)  Two linear transformations f and g on a finite dimensional complex inner product space

are unitarily equivalent if there is a unitary linear transformation u such that g = u~! fu.

Two matrices are unitarily equivalent if their linear transformations, with respect to
some fixed orthonormal basis, are unitarily equivalent. Decide whether the matrices

1 1 00
and
01 10

are unitarily equivalent. Always explain your reasoning.

(57)  Decide whether the matrices
002 11 0

000 and 1 1 0
200 0 0 -1

are unitarily equivalent. Always explain your reasoning.

(58)  Decide whether the matrices

0 1 O -1 0 0
-1 0 O and 0 7 O
0 0 -1 0 0 —i

are unitarily equivalent. Always explain your reasoning.

(59)  Let f:V — V be a linear transformation on an inner product space V. Are f and f"
always unitarily equivalent?

(60)  If f is a normal linear transformation on a finite dimensional inner product space, and if
f? = f3, show that f = f2. Show also that f is self adjoint.

(61)  If f is a normal linear transformation on a finite dimensional inner product space show

that f* = p(f) for some polynomial p.

(62)  If f and g are normal linear transformations on a finite dimensional inner product space,
and fg = gf,show that f g = gf".

(63)  Let V be an inner product space, let g:V — V be a linear transformation and let f:V —

V be a normal linear transformation. Show that if fg = gf then g =gf .

(64)  Let V be an inner product space and let f:V — V be a linear transformation. Assume

that f(f* f) = (f " Nf.

(a) Show that f” f is normal.
(b) Choose an orthonormal basis so that the matrix of f f takes the block
diagonal form diag(Ay, ..., Ap), where A; = Ail,,, and 4; = 4; only if i = j.
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(c) Show that f has matrix, with respect to this basis, of the block diagonal form
diag(By, ..., By), for some m; X m; matrices B;.
(d) Deduce that B; B; = A; and that B, B; = B;B; .

(e) Show that f is normal.

(65)  The following is a question (unedited) submitted to an Internet news group:

Hello,
I have a question hopefully any of you can help.

As you all know:

If we have a square matrix A, we can always find another
square matrix X such that

X(-1) * A * X = J

where J is the matrix with Jordan normal form. Column
vectors of X are called principal vectors of A.

(If J is a diagonal matrix, then the diagonal memebers are
the eigenvalues and column vectors of X are eigenvectors.)

It is also known that if A is real and symmetric matrix,
then we can find X such that X is "orthogonal" and J is
diagonal.

The question:

Are there any less strict conditions of A so that we can
guarantee X orthogonal, with J not necessarily a diagonal?

I would appreciate any answers and/or pointers to any
references.

Can you help?
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