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Several books are suitable for this course, although none is ideal. I recom-
mend the following.

(i) G. Strang, Introduction to Linear Algebra.
(ii) G. Strang, Introduction to Applied Mathematics.

(iii) S. D. Conte and C. deBoor, Elementary Numerical Analysis: An Algo-
rithmic Approach.

(iv) M. J. D. Powell, Approzimation Theory and Methods.
(v) L. N. Trefethen and D. Bau, Numerical Linear Algebra.

For general reading, you might also like to browse Numerical Recipes.
Matriz Computations, by G. H. Golub and C. F. Van Loan is recommended
for the ambitious student.

My thanks to all students who have reported errors in the notes. No text
is perfect: please report any slips to b.baxter@ic.ac.uk.

1. Applied Linear Algebra

This section presents the matrix theory required for the course. Much of this
will be new, but some will be material covered in M1GLA and M1P2, because
a thorough understanding of linear algebra is the foundation of Numerical
Analysis.

1.1. Fundamentals

By definition, a p x ¢ matrix has p rows and ¢ columns, and we let RP*?
denote the set of all p x ¢ matrices with real elements. If A € RP*4, then
we let A denote the element of A in the jth row and kth column, and
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sometimes call this the (j, k)th element, or component, of A. Thus

Al A ... Alq
Aoy Agy ... qu

A= (1.1)
Ay Ay ... Ay

The transpose AT of a matrix A € RPXY is the ¢ x p matrix defined by
(AT 1 = Ay, for1<k<p, 1<j<uq. (1.2)

and, if M € R™" satisfies M = M7, then we say that M is a symmetric
matrix; if M7 = —M, then we call M skew-symmetric. A column vector is
simply a n x 1 matrix, whilst a row vector is a 1 X n matrix.

Example 1.1. (A+ B)T = AT + BT because
(A+ B) = (A+ B)ij = Agj + By = Al + Bl

Exercise 1.1. Let C € R™ " be any matrix. Show that (C' +C7)/2 is a
symmetric matrix, whilst (C — C7)/2 is skew-symmetric. Prove that every
square matrix A can be written as A = S 4+ T, where S is skew-symmetric
and T is symmetric. Is this decomposition unique?

Vector Notation: For this section, we shall usually write vectors (row and
column) in boldface (in these notes) or underlined (in script). However, in
later sections, we shall follow the modern convention of advanced work and
not use boldface for vectors.

Thus we write

U1
v=| 7| err=rm, (1.3)
v
and
vl =(vy vy ... wv,)e R (1.4)

We shall say that a vector v is nonzero, written v # 0, if v is not the zero
vector.
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If A € RP*? and B € R?*", then their matriz product AB € RP*" is
defined by the equation

q
(AB)jr =Y AjBw, 1<j<p, 1<k<r (1.5)
=1

The n x n identity matrix I, is defined in the usual way

10 0 0
010
001 ..
I, = N | ermn. (1.6)
10
0 o 001

If the size n of the identity matrix is clear from context, then we shall
sometimes omit the subscript, writing I for I,,. It’s also very useful to
reserve a notation for the columns of the identity matrix. Unless stated
otherwise, we shall always use the notations

1 0 0
0 1 0
e = 0 , €2 = 0 I . (17)
; : 0
0 0 1

Further, if A € R™" and there exists a matrix A= € R™*" such that
AA™! = A7'A = I,, then we say that A is invertible; another name is
nonsingular.

Example 1.2. Let A € RP*? and B € R?". Then (AB)T = BTAT ¢
R"™*P, Indeed, we have

(AB)]k - AB ZAkZBZj ZB gk = BTAT>jk. (18)

Now show that (Pz)? APz = T PT APx, where P is n x n and « € R".

Exercise 1.2. Let a € R™. Show that
n
ala = Z a%,
k=1

but aa” is the n x n matrix whose elements are given by the formula

(aa™)ji = ajay, 1<j,k<n. (1.9)
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More generally, given any two vectors u € RP and v € R?, the matrix
uv’ € RPX9 is called their outer product and has elements

(wol)jp =ujup,  1<j<pl1<k<q

Furthermore, notice that (uv?)xz = u(v’x), so that such a linear map

takes every vector to a multiple of the single vector w. In other words,
the rank of wv” is one, which just means that the image of this matrix is
one-dimensional.

Exercise 1.3. Find the eigenvectors and eigenvalues of A = uv’, where
u,v € R™. In other words, find n vectors vy, ..., v, and n numbers A1, ..., A\,
for which Av; = \;v;.

Exercise 1.4. Prove that A(BC) = (AB)C.

Example 1.3. This example will be rather useful later. Let A € R"*"
and let ¢,y € R™. Then

n n
$TAy = Z ZAjkxjyk'
j=1k=1
To show this, we just need to notice that

zTAy = zT(Ay)

= > z(Ay);
7j=1

= Y @ Ak
k=1

Jj=1

and we can swap the order of summation because we’re only dealing with
finite sums.

Exercise 1.5. Let A € R™". Show that Aj;, = e]TAek.

Exercise 1.6. Let e; = (1 0)7, e = (0 1)  and a = (a1 as)” be
vectors in the plane R2. Calculate the matrices P, = I —e; ef ,Po=1—e eQT
and the vectors Pia, Pya. It should come as no surprise that Py, P, are
called projection matrices.

Exercise 1.7. Let w € R" be a nonzero vector and define P € R™"*" by

w'wT

P=1I, -

wlw’



M2N1 )

Show that PT = P and prove that Pwv is orthogonal to w for every v € R".

Exercise 1.8. For any n x n matrix M, we define trace M = My, + Moo+
-+ 4+ My,. Prove that trace AB = trace BA, even when AB # BA.

Often it is useful to have a brief notation with which to manipulate the
rows and columns of a matrix. Accordingly, we write

A=(a1 a ... aq), (1.10)
to indicate that the p x ¢ matrix A has columns ai, ..., a; € RP. Similarly,
we write

of
o3
A= 7|, (1.11)
ap
to indicate that the rows of A are precisely the row vectors al,... ,ozg in
]Rlxq.
Example 1.4. We can write I, = (e; e - e,).
Exercise 1.9. Let A= (a; --- a,) € R™". Show that a; = Ae;, for
I1<j<n
Exercise 1.10. Let A € RP*? and let B = (b by --- b,) € RT*".
Show that
AB = (Ab; Aby --- Ab,).
Exercise 1.11. If A=(a; --- a,)€ R™" show that
af
AT = | erm™
ay
Exercise 1.12. Let
T
aj
T
A= a2 € RP*4
a,
and B = (b1 b2 bT) € R9*". Show
(AB)jk:aijk, for1<j<pl1<k<r
Exercise 1.13. Let A= (a1 --- a,)€ R"™". Show that

(ATA)j), = ajTak, 1<j,k<n.
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Exercise 1.14. Let P=(p; ps - pn) € R>™,
Q — q2 c Ran‘
am
Show that
m
PQ=> peg.
k=1

As a special case of this exercise, now let

L=(& £ - £,),
so that
e
KT
r=1"
E'T

n

and show that

LLT = 4]
k=1

This is also a good time to review the notion of invertibility. The matrix

A=(ay ay -+ a,)€eR™"
is invertible if and only if its columns are linearly independent. In other
words, the square matrix A is invertible if and only if Az = 0 implies
x = 0. Further, and to jog your memory, the vectors vy,..., v, € R"
are said to be linearly independent if the equation Zzlzl cvr = 0 implies
€1 =cy =+ = ¢y = 0; they're linearly dependent if we can find ¢y, ..., cn,

not all zero, such that >"}" | cxv, = 0. In other words, no vector belonging to
a linearly independent set of vectors can be written as a linear combination
of other vectors in the set. Alternatively, setting V = (v; --- wy,,), the
vectors vy, ..., v, are linearly independent if and only if there’s no nonzero
vector ¢ € R™ for which Ve = 0.

We shall also be learning how to solve sets of linear equations. Let’s
begin with some rather simple, but fundamental, cases involving triangular
matrices.

Definition 1.1. A matrix M € RP*? is upper triangular if Mj, = 0 when
J > k. It’s lower triangular if Mj, = 0 for k > j.
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Example 1.5.
1 2
U=1|0 -3
0 O
is a 3 x 2 upper triangular matrix, whilst
-4 0 0
L=1| 0 7 0
2 -1 5

is lower triangular.

It’s simple to solve triangular linear systems. Here’s the back substitution
algorithm for upper triangular systems:

Algorithm 1.1. Given any upper triangular matrix U € R™*" such that
Ujj # 0, for 1 < j < n, and given any vectors ,y € R", we solve Uz = y
by first setting x, = yn/Unn. Then, for k=n—1,n—2,...,2,1, we let

Ty = (yk: - z": Ukéxﬁ)/Ukk-

{=k+1

Exercise 1.15. Solve the upper triangular linear system

1 2 3 T 1
0 4 5 X9 = 1
0 0 6 3 —1

using back substitution.

Exercise 1.16. Calculate the number of arithmetic operations required to
perform back substitution when applied to an n x n matrix.

Exercise 1.17. Prove that an upper triangular matrix is invertible if and
only if its diagonal elements {U;; : 1 < j < n} are all nonzero.

Exercise 1.18. There’s a very similar forward substitution algorithm for
lower triangular systems. Describe it.

Exercise 1.19. Prove that the inverse of an invertible upper (or lower)
triangular n x n matrix is also upper (or lower) triangular.

It’s often useful to give only the order of arithmetic operations required
for an algorithm. The notation is best shown by some examples: we write
O(n) for an operation count of py+p1n, O(n?) for a count of pg+p1n+pan?,
and so forth. Thus back and forward substitution require O(n?) operations
or flops (floating point operations).
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Exercise 1.20. Show that a matrix—vector multiplication requires, in gen-
eral, O(n?) operations, whilst a matrix-matrix multiplication requires O(n?).
Optional: If Gaussian elimination was covered in last year’s courses, show
that it requires O(n?) operations to solve n linear equations in 7 unknowns.

Most computation is done using the subprocessor dedicated to mathemat-
ical functions incorporated into almost all modern processors, such as the
Pentium family. This performs the basic operations of arithmetic (addition,
subtraction, multiplication and division) and provides some extra functions
(at least squareroot, exponential, logarithm and trigonometric functions).
All calculations are then performed to an accuracy of about 16 decimal
places (computers use binary arithmetic, so the precise decimal precision
achieved varies slightly). For example, a Pentium 400 MHz machine, cost-
ing about £500, will provide about 8 x 107 basic arithmetic operations per
second; to use one common jargon, it achieves 80 Mflops.

Exercise 1.21. Assume a computer achieves 100 Mflops and that we’re
using an algorithm that requires n3/6 operations when applied to an n x n
matrix. Estimate the time required for n = 10% , 1 <k <7. Youmay find it
useful to know that one day contains 86400 seconds, whilst one year contains
about 3 x 107 seconds. One or two significant figures will be sufficient.

The field of computational complexity is a cousin of numerical analysis and
is devoted to studying the costs of algorithms of all kinds. The algorithms
we have considered are usually described as having polynomzial complexity, in
the sense that, when the size of the problem is n, then the cost is O(n'") for
some fixed positive real number m. Unfortunately, there are some algorithms
in graph theory and combinatorics that seem to have an operation count
of O(a™) operations, for some number a > 1. In other words, they seem
to extort a cost that grows exponentially with n. This is far worse than
polynomial complexity, because even a modest increase in n can take far
too long. Repeat the previous exercise assuming a = 2 to see this. (I may
discuss complexity in my M20D course next term.)

It’s important to understand that a little thought can save lots of time.
For example, suppose we need to form matrix—vector products using the
matrix

A=1T1—ww!’ e R™™ (1.12)

Thus
Av=v — (wlv)w. (1.13)
Forming A using (1.12) and then calculating the components {} " Ajrvy, :
1 < j <} requires O(n?) operations, but using (1.13) requires only O(n)

operations. Consider the saving achieved here for n = 10, for instance. To
ram this point home, for a 100 Mflop machine, this is the difference between
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0.01s and roughly 2.8 hours. Since such matrices occur in many graphics
programs, this is important.

Exercise 1.22. Let A,B € R™" and * € R". Show that calculating
(AB)x requires O(n3) operations, whereas A(Bx) takes O(n?).

It’s easy to see that multiplying two n X n matrices in the obvious way re-
quires O(n?) operations. However, there exist some unusual algorithms that
can improve on this figure, allowing matrix multiplication in O(n?*9) opera-
tions, where the smallest known value of 9 is 0.376, due to Coppersmith and
Winograd (1990). Unfortunately, their algorithm requires n to be astronom-
ically large before the operation count beats O(n3), and is not a practical
alternative in its current form. However, there’s no known reason why faster
algorithms could not exist, O(n?logn) say, and such a breakthrough would
be dramatic.

1.2. The Gram-Schmidt algorithm
You have already met the dot product, or scalar product, of two vectors u, v
in R™:

n
(u,v) =ulv = Zukvk. (1.14)
k=1

We shall call this an inner product in this course, and the concept will be
greatly generalized.

Exercise 1.23. Prove that (u,v) = (v, u),
(1w + aoug, v) = ag(ug, v) + as(ug, v)
and
(u, Brv1 + Pav2) = Bi(u, v1) + Ba(u, v2),
where a1, a9, 81, B2 are real numbers.
Example 1.6. If (u,v) =0, then
lu+v)?> = (ut+v,u+v)
— (w4 (u,0) + (v, u) + (0, v)
= [lul®+ (o]
which is, of course, Pythagoras’ theorem.
Exercise 1.24. Show that ||a + b||?> = ||a|* + || b]|* + 2(a, b).

You should also recall that the vectors aq, as,...,a, € R" are called
orthogonal if (a;, a;) = 0 when j # k. Further, the vectors are said to be
orthonormal if they’re orthogonal and every vector has unit length, that is,
(ag,ar) =1, for 1 <k <m.
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Definition 1.2. Kronecker delta notation There is a highly useful
shorthand for describing a set of orthonormal vectors. We introduce a new
symbol d,i, called the Kronecker delta, defined by

_J1 j=k
Sik = {0 T (1.15)
The Kronecker delta will be used throughout this course, and will be useful
to you in many other courses also. For example, the vectors aq,..., a,, are
orthonormal if and only if
(aj, ai) = 0, for 1 < j,k <m.

As a second example, the identity matrix I can be defined by
I jk = 5jk‘

[As a frivolous aside, L. Kronecker is probably best known today for this notation
and the quote: “God created the natural numbers; all the rest is the work of Man” .

Exercise 1.25. Later in the course, we’ll see inner products applied to
vector spaces of functions, and this example will be relevant then. Let
e;(t) = exp(ijt), for any integer j, where i = \/—1. Show that

(2r) ! / e;(Oer@dt =5 ke,

where eg(t) is the complex conjugate of ex(t), that is, ex(t) = exp(—ikt).

Exercise 1.26. Let ay,..., a, € R"” be nonzero orthogonal vectors. Why
can we assume the inequality m < n? Prove that orthogonal vectors are
linearly independent: if ZZ;I cpar =0, thenci =co=---=¢, =0.

The Gram-Schmidt algorithm is a simple, but extremely important, tech-
nique for constructing orthonomal vectors from any set of linearly indepen-
dent vectors. We shall use a notation for the length of a vector that may
be slightly different from that introduced last year: the length, or norm of
a vector a € R™ is defined by the equation

la| = v/{a, a). (1.16)

Of course, this is just another way of saying that

1/2
lall = (a3 + a3+ +a2) ",

but definition (1.16) allows us to generalize the notion of length when we
generalize the notion of inner product, as we shall do in this course.
Now for the algorithm:

Algorithm 1.2. (Gram-Schmidt) Let a1, ay, ..., a, € R™ be any set of
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linearly independent vectors. We begin by setting

q = a1/[las]. (1.17)
Then, for k = 2,3,...,m, we let
k—1
ve=ax— Y _(ar, ) q (1.18)
(=1

This vector need not have unit norm, so we normalize its length by defining

a: = v/ || vk |-

Then q1, @, - - ., g, is a set of orthonormal vectors for the subspace spanned
by the vectors ay, ag, ..., an,.

Exercise 1.27. Prove that vy is orthogonal to v; and a; for 1 < j < k.
Apply the algorithm to the vectors

1 1 1
0 1 0
0 0 -1

Example 1.7. Warning: This simple form of Gram-Schmidt can gen-
erate enormous errors in practical computation. For instance, the Hilbert
matrix H(™ e R™™ has elements

g1

* T TR 1<5,k<n.
If we apply the Gram-Schmidt algorithm above, generating vectors q1, ..., g,
that should be orthonormal, then, setting n = 8 and Q@ = (¢1 -+ ¢qn),
we obtain
Q"Q =
1 22 17 —b58_.15 1113 —26_12 3.6_11 1.4_g9
2.2 17 1 —1_15 1314 —6.8_13 3.7-11 —-12_ ¢
—5.8_15 —1_1;5 1 3.6_12 —92_17 18_g9 —3.6_¢s
1.1_13 1.3_14 3.6_19 1 —3.4_q9 1.4_¢7 —4.4_ o6
—2.6_19 —6.8_13 —9.2_11 —3.4_g9 1 7.6_06 —0.00049
3.6_11 3.7 11 1.8_09 1.4_¢7 7.6_06 1 —-0.04
14_g9 —1.2_g9 —3.6_05 —4.4_95 —0.00049 —0.04 1
1_g9 —1.2_99 —3.5_983 —4.1_g5 —0.00045 —0.032 1

which matrix was computed using 16 decimal places of accuracy, of which
only 2 significant figures were displayed for clarity. (I've used the notation
2.2_17 for 2.2 x 10717 to save space.) Since (QTQ);r = q]qu, the above
matrix should be the identity! Matters worsen for even slightly larger values
of n.

1 09
1.2 g9

—3.5_08
—4.1_g6
—0.00045
—0.032
1
1
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In fairness to Gram-Schmidt, Hilbert matrices, although seemingly in-
nocuous, are horrid creatures for many methods. However, my point in this
example is that Gram-Schmidt, in the basic form given here, is really not
trustworthy in finite precision arithmetic.

You will see the Gram-Schmidt algorithm many times in this course.

1.8. The QR factorization

There is another way to describe the Gram-Schmidt algorithm that turns
out to be highly useful. Let’s begin with an exercise.

Exercise 1.28. Let Q= (q1 ¢ -+ g@mn) € R"™™ be any matrix, and
let R € R™*™ be an upper triangular matrix. Show that

k
(QR)er =Y raqr, 1<k<n.
=1

Suppose we apply the Gram-Schmidt algorithm to n vectors aq, ao, ..., a, €
R™ where m > n. We obtain the equations
k—1
a =g and @ =) (g @)@+ |villge, 2<k<m.
/=1

In other words, we have

k
ay = Z?”Mz,
=1

where the vectors qi, ..., g, are orthonormal. Hence the last exercise yields
the matriz factorization

A= QR, (1.19)

where Q € R"™*™ has orthonormal columns, its first n columns being
q,---,qn, and R € R™*™ is upper triangular. The importance of this
restatement is that, once the factorization is the recognized aim, we can use
other methods for its calculation.

Now, since the matrix @ = (q1 g -+ @n ) € R™*™ has orthonormal
columns, we have

QT Q)jk = a4 ar = bji, 1<j,k<m.

In other words, QTQ = I,,, or Q7! = Q7 for any matrix whose columns
are orthonormal. The class of such matrices is extremely important and is
the subject of our next definition.

Definition 1.3. The matrix Q € R™*™ is called orthogonal if QT Q = I,,.
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Proposition 1.1. Orthogonal matrices preserve length and angle: If v, w €
R™ and @ € R™*™ is orthogonal, then

(Qv,Qw) = (v,w) and |[Qu| = [[v].

Proof. The equation QTQ = I,,, implies
(Qu. Qw) = (Qv)" (Qw) = v"Q"Qw = v"w = (v, w),
and we obtain the second relation by setting w = v. 0

Definition 1.4. If A € R™*"™ and A = QR, where Q € R™*™ is an
orthogonal matrix and R € R™*™ is upper triangular, then we say that we
have a QR factorization of A.

Exercise 1.29. Let 0 € R. Prove that the matrix
Q= (" 6 —sind
~ \sinf cos@

Exercise 1.30. Let Uy,Us; € R™ "™ be orthogonal matrices. Prove that
U,Us is also orthogonal.

is orthogonal.

Exercise 1.31. Let v € R™ be any nonzero vector. Prove that the matrix

T
— 722
P vTv

is orthogonal. Interpret p geometrically when n =2 and v = (1 0 )T, and
hence give its general geometric interpretation.

Exercise 1.32. Prove that the square matrix
1

cos b —sind

Q= (1.20)

sin @ cos

1

is orthogonal, where 6 € R, and the trigonometric functions occur in rows
and columns p and gq.
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The rotation appearing in the previous exercise only affects the subspace
spanned by {e,, e;}, and otherwise acts as the identity. In other words, if
we form the matrix product QA, then @ only affects rows p and ¢ of A,
the other rows remaining unchanged. Such a matrix is extremely useful
and is usually called a Givens rotation (Givens pioneered the use of these
orthogonal matrices in the 1950s). We shall write G,q(6) to denote the
Givens rotation of (1.20).

Specifically, let A be n x n and let

Q: <cos€ —sin9> c R2%2.

sinf cosf

Then rows p and q of the matrix A, that is

which we shall temporarily regard as n vectors

ap1 Qp2 Qpn
agr ) " \ag )7\ agn
in the plane R?, are mapped to the vectors
~ [ ap ~ [ ap ~ [ apn
a(um).a(im). e (im).
the other rows of A being unaffected.

Example 1.8. Check the following calculations: We shall calculate a QR
factorization of the 3 x 2 matrix

3 65
A=[4 o ]. (1.21)
12 13

If we choose cos = 3/5, sinf = —4/5, then

3/5 4/5 0
Gi0)=1| —-4/5 3/5 0
0 0 1
and
5 39

AW =Gp@)A=|( 0 —52
12 13



M2N1 15

Further, setting cos ¢ = 5/13, sin¢ = —12/13 and

5/13 0 12/13
G3(¢) = 0 1 0 ,
“12/13 0 5/13

we obtain
13 27
AP = G() AV = 0 —52
0 -31

Finally, we use

1 0 0
Gas() = | 0 —52/v/3665 —31/v/3665 |,
0 31/V/3665 —52/4/3665

whence
13 271
R=Gay()A® = 0 /3665
0 0

Exercise 1.33. Calculate the QR factorization of the 2x2 matrix <Z Z) .

What’s the point of the QR factorization? One application is to solve
linear systems. Indeed, let A € R™*™ be any square matrix and suppose we
want to solve the linear system Az = y. One method is to apply the Givens
rotations in the order specified above to both the matrix A and the vector
y, obtaining

Rz = z,

and then solve the resulting system by back substitution.
However, we can use the factorization to achieve far more. Consider the
linear system

Ax =y,

where A € R™*™ and m > n. In other words, we have more equations than
unknowns and, in general, there will be no solutions to the linear system.
However, if we apply Givens rotations to both sides, then we obtain

Rx = z,

where R € R™*"™ is upper triangular and z € R™. We can then easily solve
for x1,...,x, using the first n equations only, using back substitution. But,
what is the significance of this vector, given that we know the solution does
not, in general, exist? We shall deal with this problem in our section on
“Least Squares”.
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Exercise 1.34. Use the technique suggested in the last paragraph to “solve”
the inconsistent linear equations.

Az =

—_ = =

where A is given by equation (1.21). (You will soon see that this is a least
squares solution of the linear system.)
1.4. The Cauchy-Schwarz inequality
You already know that, for any vectors a, b € R3, we have
(a,b) = |lall[[b]] cos 0,
where 6 is the angle between the two vectors. This implies the inequality
(@, b)| < [lalllb]],

with equality if and only if the vectors are linearly dependent (in other
words, cos = £1). This inequality is true in much greater generality.

Theorem 1.2. Let a, b be any vectors in R". Then
(@, b)| < lalll[b]],
with equality if and only if the vectors are linearly dependent.

Proof. 'The inequality is obvious if one of the vectors is the zero vector, so
we shall assume that a is not the zero vector. Following the first step of the
Gram-Schmidt algorithm, we set ¢ = a/||a|| and define

c=b-(qb)g.

Then ||c|| > 0, with equality if and only if ¢ is the zero vector, which can
occur if and only if the vectors a, b are linearly dependent. But then

0 < el (1.22)
= <b —(g,b)q,b—(q, b>q>
= |6l - ((g, b))?
= [1b]> = ({a, b))*/l al?,
(1.23)
which completes the proof. [

Exercise 1.35. Use the Cauchy-Schwarz inequality to prove that, for any
real numbers x1, x2, ..., x,, we have the inequality

2 2 2
<x1—|—~-'—i—xn> Sn(xl—l—-'-—#—xn).
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Exercise 1.36. Use Cauchy-Schwarz to prove that, for any vectors a, b €
Rn
2 2 2
(lall = 116[)" < [la + b[I* < (lla| + [|b])".
These inequalities are usually called the triangle inequalities. Interpret them
geometrically when n = 2.

1.5. The Gradient

If f(x) is a function of one variable, then you should be familiar with the
Taylor expansion

Fla+h) = fa)+ fla)h+ %f”(a)hz + o). (1.24)

Thus we can approximate f(z) by the quadratic polynomial

p(e) = f(@) + £ (@) — @) + o () (x — a)?

near the point x = a. If we’re rather close to x = a, then we might only
need the linear approximation

U(z) = f(a) + f'(a)(z — a).
Exercise 1.37. Use these linear and quadratic polynomials to calculate
two approximations to v/65 and v/220.

But what happens if f is a function defined on R"? For example, f(x)
might be the temperature at the point £ € R3. As a second example, to
emphasize that applications do not require n < 3, f(x) might be the value
of a financial contract depending on financial variables x1, x2, ..., Z100, such
as interest rates and exchange rates for various currencies.

In fact, the n-dimensional form of Taylor’s theorem is rather nice: if f(x),
x € R", is a function of n variables, then

1
fla+h)=f(a)+Vf(a)'h+ §hTD2f(a)h +O(|[r]), (1.25)
where the gradient vector is given by
of .
(Vi) =0 (@),  1<j<n (1.26)
J

and the second derivative matrixz, or Hessian matrix, is defined by

D*f(a), = 't a 1<jk<n (1.27)
k= axjamk ’ =R '

Assumption: In this course, we shall always assume that
0% f _ 0% f
8xj8xk - 8xk8x]~’
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which implies that our Hessian matrices are always symmetric.

WARNING: A common error is to confuse the symbols 0 and §, so that a
large minority of students write, say, 0 f/dx, believing this to mean 0f /0.

This is not so! Any student making this error will be heavily penalized in
M2NT1.

Exercise 1.38. If f(x) = x,, forsomep € {1,2,...,n}, show that Vf(z) =
ep.

Example 1.9. If f(x,y) = sinzsiny, then

1
flz+h,y+k) = f(x,y)+h cos zsiny+ksinz cos y=3 (h?4-k?) sin  sin y+hk cos z cos y+- - -

Exercise 1.39. Repeat this example when f(z1,z2,...,2,) = sinx;sinzy - - - sinz,
and f(z) = |||

You can use (1.25) without knowing its proof, which is not examined
in this course. However, whilst I don’t have time to present a rigorous
treatment, the following sketch should provide some food for thought.

The multivariate form of Taylor’s expansion
This material is not examinable.
For a univariate function f(z), © € R, we have the Taylor expansion

fla+h)= ih—| M) (q

m=

If we write D = 4L so that D™ f(z) = f(™)(z), then the Taylor expansion takes
the suggestive form

fatn =3 D" p)

m=0

which should immediately remind you of the series expz = > °_ 2™ /m!. Although
a rigorous treatment of this resemblance is far beyond the scope of this course, we
shall briefly forget the pedantry of the Twentieth Century and emulate the more
relaxed manipulations of our Eighteenth Century ancestors. Thus we shall write
our Taylor expansion in the form

Fla+h) = " f(a).

If we now consider a function f(z), x € R™, of n variables, then (why?) we find
that

f(a + h) — eh181 e ehnaw,f(a),
where 0; = 0/0x;. Thus we obtain
f(a+h) = ehlal ...ehnan,f(al)
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_ eh161+~--+hn8nf(a)

0 (101 + -+ + hpdp)™
=y I O g
m=0 :
d B
= f(a)+(hla—i(a)+...+hn£(a))+%(h181+-~-+hnan)2f(a)+-~-.

Now for the third displayed term, using Example 1.3,

(mon + 4+ 0,) fla) = 303" by s (a)

as required.

By analogy with the univariate case, we call the function
U) = f(a) + Vf(a) (= - a)
a linear polynomial in n variables, or simply a linear function, whilst
p(x) = f(a) +Vf(a)' (z—a)+ %(w —a)'D*f(a)(z — a)
is termed a quadratic in n variables, or simply a quadratic.
Exercise 1.40. Let
f(x)=a'x, x € R".
Show that Vf(x) = a.
Hessian matrices can be a little harder to compute.
Example 1.10. Let
f(z) =zt Az, z € R",
where A € R™"*" is a symmetric matrix. Then, using Example 1.3,
n n
f@) =" Ajwjax,
j=1k=1

which implies

n

of - 0
— = Ajp—(zjxp).
Oy ;kz I Oy,

=1
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Now

aTg

aixp = 5€p7

which yields

D

n n
j=1 k=1

8 n n
Ajig —(z28) = DO A (Bjpn + i6ky)
p Jj=1k=1

n n
= D Apmit ) Ay
k=1 7=1

= (Az), + (AT‘B)p-

Since A is symmetric, we obtain
Vf(x) =2Ax.
As for the second derivative matrix, or Hessian matrix D2 f(z), we note that
o (of 0 =
— = = =—|2) A
Oz <8$p> 0z < ; pkxk>
= 2 Z Apidig
k=1
= 24,
Thus D?f(z) = 2A, for all z € R".
Exercise 1.41. Let A be a symmetric n X n matrix and define
1
gx)=a+bTz+ §$TA:B’ x € R".
Show that
Vg(z) =b+ Azx.

Exercise 1.42. Let h(z) = exp(z? Az), £ € R", where A € R™*". Com-
pute Vh(z).

One extremely important example of the above mathematical ideas occurs
when our task is to minimize a function of n variables. We say that the
function f(x) has a local minimum at ¢ = a if

f(a+ hu) > f(a), for every unit vector u, (1.28)

when h > 0 is sufficiently small. More rigorously, there exists € > 0 such
that (1.28) holds for 0 < h < e.
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Exercise 1.43. Define local maximum for a function of n variables.

Of course, when n = 1, you should already be aware that f(z) has a
local minimum at z = a if f'(a) = 0 and f”(a) > 0. We now consider the
corresponding conditions for n > 1.

Example 1.11. The condition f”(a) > 0 is sufficient, but not necessary.
For example, f(z) = x* has a local minimum at = = 0, but f”(0) = 0.

Proposition 1.3. If Vf(a) # 0, then f(x) does not have a local mini-
mum, or maximum, at £ = a.

Proof. Consider the linear approximation
U(z) = f(a) +g" (z —a)

to f(x), where g = V f(a). Thus, for any h > 0 and any unit vector u € R",
we have

l(a+hu) = f(a)+ hglu.
Setting u = —g/||g||, we obtain
l(a+hu) = f(a) —hllg|l < f(a).

Since f(a+hu) = {(a+hu)+O(h?), we deduce the inequality f(a+hu) <
f(a), for all sufficiently small positive h. Hence f(x) does not possess a local
minimum at € = a. If we choose u = g, then a similar argument shows
that no local maximum occurs. 0

Thus Vf(a) = 0 is a necessary condition that f(z) possess a local min-
imum or maximum at £ = a. As in the univariate case, the necessary
condition for a local minimum involves the second derivative.

Proposition 1.4. If Vf(a) = 0 and the Hessian matrix D?f(a) satisfies
the inequality

w! D% f(a)w > 0,

for every vector w € R™ that’s not the zero vector, then f(z) has a local
minimum at £ = a.

Proof. Using the quadratic approximation
1
p(z) = f(a) + 5(z - a)' D*f(a)(z - a)
we obtain, for A~ > 0 and any unit vector u € R,
1
p(a+ hu) = f(a) + §h2uTD2f(a)u.

Hence
p(a+hu) > f(a),
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which implies that

fla+hu) > f(a),
for all sufficiently small h. [
Example 1.12. Let f(z) = 23 — 221 + 1 + 2% — 225 + 1, where z =
(z1 x2)7, so the only stationary point is at ¢ = a = (1 1)7. Now

the Hessian matrix D?f(z) = 21 (check this!), so that the last proposition
implies that f(x) has a local minimum at = = a.

Exercise 1.44. Construct a function f(z), £ € R" n > 1, for which
Vf(a) =0, D?f(a) =0, and f(z) has a local minimum at = a.

Lots of applications generate Hessian matrices at local minima, so the
condition required above has its own name and is studied in the next section.

Definition 1.5. The matrix A € R™*" is non-negative definite if
zT Az >0 (1.29)

for every vector x € R™. We say that A is positive definite if inequality
(1.29) is strict when « is not the zero vector, that is

zT Az >0 when x # 0.

In particular, the last proposition can be restated: If Vf(a) = 0 and the
Hessian matrix D?f(a) is symmetric positive definite, then f(z) has a local
minimum at € = a.

Example 1.13. The matrix
1 -1
= (4 )

is non-negative definite, because
a1\ " x
( 1> A< 1):x%+m%—2m1x2:(az1—x2)220.
T2 )
It’s not positive definite, since e’ Ae = 0, where e = (1 1 )T.

Exercise 1.45. Show that the matrix
2 -1
=(47)
Exercise 1.46. Show that the symmetric matrix

= (52

is positive definite.
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is positive definite if and only if @ > 0 and ac — b> > 0. (Hint: first prove
that

(x)TA (5) = o+ a(x +by/a)’ — % o).

Y

and expand.)

1.6. Inner products revisited and positive definite matrices

Let A € R™"™ be a symmetric positive definite matrix. We can use A to
generate a new definition of the length of a vector:

|lz||a = Vel Az. (1.30)

We can also use A to generalize the idea of inner product, by defining

(u,v)4 = ul Av, (1.31)
and we shall call this the inner product induced by A.
Exercise 1.47. Let A = _21 _21 e = (1 0), e = (0 1),

Calculate (e1, e2)4, ||e1]la and |ez2|| -

Exercise 1.48. Prove that an n x n symmetric positive definite matrix is
invertible.

Our original notion of inner product is now the special case A = I, All of
the ideas you’ve met for inner products generalize very easily to this more
general definition. You’ll have to trust me that this generalization is useful,
and not some otiose abstraction. The Cauchy-Schwarz inequality also holds
for this more general notion of inner product.

Theorem 1.5. Let a,b be any vectors in R™ and let A € R™" be any
symmetric positive definite matrix. Then

(@, b)al < [la]lallb]]4,
with equality if and only if the vectors are linearly dependent.

Proof. We simply replace (-,-) by (-,-)4 and || - || by || - |4 in the proof of
Theorem 1.2. U

Exercise 1.49. Let

2 -1 0
A=1|-1 2 0
0 0 1

Prove that A is positive definite. Apply the Gram-Schmidt algorithm using
the inner product induced by A to the vectors e; = (1 0 0)7, ey =
(001 0)andes=(0 0 1)
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There’s a very simple way to generate symmetric positive definite matri-
ces. Let P=(p1 p2 -+ pn) € R"™™ be any invertible matrix, which
just means that the columns pi, ..., p, are linearly independent. In partic-
ular, Pz = 0 implies £ = 0. Then the matrix A = PT P satisfies

T Az = 27 PT Pz = (Pz)" (Pz) = | Pz|*> > 0,
with equality if and only if P = 0, that is, if and only if & = 0.

Exercise 1.50. Let P € R™*" be any invertible matrix and let M = PPT.
Is M symmetric positive definite? Give an example of a symmetric 2 x 2
matrix that is not positive definite.

In fact, every symmetric positive definite matrix arises in this way. Fur-
thermore, the proof is extremely important, because it introduces the Cholesky
factorization.

Theorem 1.6. Let A € R™*™ be any symmetric positive definite matrix.
Then there exists an invertible matrix P € R™" such that A = PTP.
Furthermore, we can choose P to be upper triangular, in which case we say
that A = PT P is a Cholesky factorization of A.

Proof. Let vy, vo,...,v, beany n linearly independent vectors in R™. Using
the inner product

(a,b)y = aT Ab

induced by A, we apply the Gram-Schmidt algorithm to generate n vectors
ul, Us, . . . , Wy satisfying

<uj,uk>A:5jk, 1<7,k<n.
In other words, setting U = (w1 uy -+ u,) € R™™ " we have
UTAU = I,.

Since U is invertible (Exercise: Why?), we can set P = U~!, whence A =
pPTp.

If we choose vy, vo, ..., v, to be the columns of the identity matrix, that
is, v1 = e1,...,v, = e,, then U is upper triangular. Hence P is also upper
triangular. O]

Theorem 1.6 characterizes the symmetric positive definite matrices in a
rather straightforward way that allows us to deduce some more useful prop-
erties with ease.

Proposition 1.7. Let A € R"*" be a symmetric positive definite matrix.
Then

A, > 0, for1<k<mn,
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and
|A]k| < \/AjjAkka when j 75 k.
Proof. By Theorem 1.6, we can find an invertible matrix P = (p1 -+ pp)

for which A = PTP. Hence Aji = (pj, p) and Agg = ||pg|*> > 0 (if pr =0,
then the columns of P would not be linearly independent, contradicting the
invertibility of P). By the Cauchy-Schwarz inequality, we deduce

|Ajkl = Kpj pi)| < lpjllllow]l = V/Ajj Akk,

and the inequality is strict because p; and pj, are linearly independent, being
the columns of an invertible matrix. 0

Exercise 1.51. Let A € R™ " be a symmetric positive definite matrix.
Show that Ay = ekTAek. Why does this imply Agg > 07

Thus Theorem 1.6 implies that, if A € R™*" is symmetric positive definite,
then we can find a lower triangular matrix L € R™"*" such that A = LLT.
However, although we could in principle simply apply the proof given above,
there is an easier way. I'll present this method in an example, and then prove
that the algorithm works.

Example 1.14. Let

2 -1 0
A= -1 5/2 -1 (1.32)
0 -1 5/2

which you may assume is positive definite. We shall construct a lower trian-
gular matrix L = (£; £y £3) € R3*3 for which A = LLT. Using Exercise
1.14, we have

A =007 + 0205 + €361

However
0 0 0 O
£, = | x| (0 x x)=10 x X (1.33)
X 0 x X
and
0 0 0 0
08 =100 0 x)=(0 0 0], (1.34)
X 0 0 x

which implies

Ajp = (£167) 1 = (£1);(£1)1, 1<j5<3
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Setting j = 1, we see that one choice is (£1); = /A1; = V2. For j > 1, we
then have (el)jl = Ajl/\/Alla or

2
1 1
b = first column of A) = — | -1 |.
! \/An( ) ﬁ( )

0
Now
L2 2 -1 0
eleT:§ —1](2 -1 0)={(-1 1/2 0
0 0 0 0
Thus
0 0 0
AV=A—pel =10 2 -1].
0 —1 5/2

By (1.33, 1.34), we have
1
AEQ = (£2£5) 2 = (£2);(£2)2,

whence we choose (€3)2 = A§12) = /2 and

1 1 (0
by = (second column of A(l)) = 2 1.

N 72\
Therefore
1 0 0 0 0
£2£T:§ 2 (0 2 -1)=(0 2 -1],
~1 0 -1 1/2
and
0 0 O
AP =AM _ el =10 0 0
0 0 2
Hence
0 |
b3 = 0 = 5 (third column of A(2)) .
3
V2 Al

Recombining our columns to form L, we obtain

V2 0 0
L=|-1/v2 v2 0 |. (1.35)
( 0 -1/V2 ﬂ)
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Exercise 1.52. Prove that the matrix of equation (1.32) is positive defi-
nite.

Let’s consider the method of the last example more abstractly. Accord-
ingly, let A € R™*™ be any symmetric positive definite matrix. Then 411 > 0
and we can define the vector

An
1 A9
4 = : 1.36
LS (1.36)
Anl
In other words, we have (c¢f. Exercise 1.5)
Ae1 A61
0 = = . (1.37)
VAn \/ elTAel
We then form the matrix
AN = A —pel, (1.38)

which is symmetric (why?). Now the first row and column of A and £,£7
are identical, because

_ Ajn An _ A,
VA1 VA 7

which implies that the first row and column of A consist entirely of zeros.
To illustrate this, we write

(£1£7 )51 = (£1);(£1)1

0O 0 O 0
A [0 X 1,
0 x X X

where x denotes any element that is not guaranteed to be zero. Writing
this in the form
0 e 0
A(l) == B )
0

so that B € R(*=1*("=1) we prove the following key result.
Theorem 1.8. The (n—1)x(n—1) matrix B is symmetric positive definite.

Proof. We must show that, if v € R™ is not the zero vector and v’ e; = 0,
then

v (A—£4]) v > 0.
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Now

v (A—et])v = vl Av — (€] v)?

= ovlAv— 7(61?41})2
e; Aey

_ IvlBlledlld — ({er, v)a)?
lexl%

> 0,

by the Cauchy-Schwarz inequality — we get strict inequality because, by
hypothesis, the vectors e; and v are orthogonal, and hence linearly inde-
pendent. [

With this result in hand, we know that we can repeat our construction,

because A(212) = Bsyy > 0, by Proposition 1.7, and we can define

o
1 A
EQ == ( ) .22 )
Al :
= iy

and then form
A® = AW _ g, 0T

whose first and second rows and columns contain only zeros. Further, be-
cause of our last theorem, the bottom right (n —2) x (n—2) of A®) will also
be positive definite symmetric, so that we can continue our algorithm.

What’s the point of the Cholesky factorization? We can use it to solve
the linear system Az = y when A is symmetric positive definite, as follows.
First, let’s assume we have calculated A = LLT using the algorithm given
in the last exercise. We first solve Lz = y using forward substitution. Then
we solve LTz = z using back substitution. This is the preferred method for
solving such systems for n < 1000, or n < 10* on faster machines.

Exercise 1.53. Solve

1
Az =21,
3
where A is given by (1.32).
1.7. Least squares problems
Let A=(a1 ay --- a,) € R™" where m > n. In general, the linear

system
Az =y, zeR" yeR™
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has no solution. However, many practical problems generate systems of this
form where, typically, the number m of equations is vastly greater than the
number n of unknowns. Further, such applications often have the property
that it is possible to choose x so that y — Az is “small”. The problem is to
choose the best x, in some sense. This section deals with one fundamental
solution to this problem, but it’s important to understand that it’s not the
only solution. We shall begin with a longish example.

Example 1.15. For a simple pendulum of length ¢, the period of oscilla-
tion is given approximately by

T ~27+\/{/g, (1.39)

where g denotes the acceleration due to gravity. If we choose many lengths,
and let L = (Vf1 - VI, )T and measure the corresponding periods
T=(T T, --- T, )T, then we should have two vectors for which

T~CL,

where C' = 27/,/g. Once we've estimated the best C, in some sense, then
we can estimate g via the equation g = 472/C?, so that this experiment
provides a simple method for estimating the acceleration due to gravity.
How do we estimate C?

One method is to choose C to minimize the sum of squares

n
=> (Tx — CLy)* = ||T - CL|.
k=1

Thus
S(C) = C*||L||* = 2¢(T, L) + || T|]?,

and, because the coefficient of C? is positive, this quadratic possesses exactly
one minimum which occurs when dS/dC = 0, that is,

ds
= — =2C||L||? - 2(T, L

or
C=(T,L)/||IL|?

and this is the best least squares estimate for C.

We can also picture this geometrically, because the vector (T, L)L/| L||?
is the projection of T onto the line {AL : A € R}. This interpretation yields
another way to determine C: we choose C so that T'— C'L is perpendicular
to L, so that

(T — CL, L) =0,
which again implies C = (T, L) /|| L||?.
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Now we address our original problem. We want to choose & € R"™ mini-
mizing the quadratic

Qz) = |y— Azl =y - ) wpal? (1.40)
k=1

(y — Az)"(y — Az)
= y'y— (Az)"y — y" (A=) + (Az)" (Az)
= |y||? - 22T ATy + 2T AT Ax

(1.41)
Setting = ATy and G = AT A, we have
Qz) = |ly| — 2u"z + 2T Ge. (1.42)
Thus
VQ(x) =2(Gx — p) (1.43)
and the Hessian matrix is given by
D?f(x) = 2G. (1.44)

This enables us to state and prove our main theorem.

Theorem 1.9. Let A € R™*™ have linearly independent columns, and let
y € R™. Then the vector &* defined by the so called normal equations

AT Az = ATy (1.45)
is the unique vector minimizing the sum of squares

Q(z) = ||y — Az|?, (1.46)

and this is called the least squares solution of Axz = y.

Proof. Let A = (a1 ay --- a,). Now AT A is non-negative definite.
Indeed,

n
c"ATAc = ||Ac| =) cvar|® >0,
k=1

with equality if and only if ¢ = 0, because the columns of A are linearly inde-
pendent. Thus AT A is symmetric positive definite, and therefore invertible,
which implies that there’s a unique vector x* satisfying the normal equa-
tions (1.45), and hence, by Proposition 1.4 minimizing the quadratic. It’s
a minimum because the Hessian matrix AT A is symmetric positive definite.

O
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Example 1.16. Use the normal equations to solve the linear system

3 65 1
4 0 (“"1) =1
12 13 ) \ "2 1

in the least squares sense. You should find that z; = 0.090587, xo =
0.010515, to 5 decimal places.

In practice, forming the normal equations is almost always a bad idea. For
reasons that are essentially beyond the scope of the course, it can lead to
large computational errors in floating point arithmetic. Further, it’s often
less efficient to form the matrix AT A. The preferred method at present
uses the QR factorization we’ve already discussed in some detail. Therefore
suppose we have calculated a QR factorization A = QR, where Q € R™*™
is orthogonal and R € R™*™ is upper triangular. By Proposition 1.1,

ly — Az|* = |Q"(y — Az)|” = |Q"y — Ra|>. (1.47)
Now we can write
QMy=a+8,
where
(QTy 1 0
(Q"y)2 0
a= QT: n and (8= 0
Y G
0 QT Y)m

Because R is upper triangular, we also have (Rz)T e, = 0, for n < k < m.
Hence, by Pythagoras’ theorem

ly—Az|?* = |Q"y — Rz||* = |[(a — Rz) + B = |la— Rz |* + | 8]* > || 8],

with equality if and only if Rz = 3, which, if the diagonal elements of R
are nonzero, we can solve by back substitution. Let’s state this formally.

Algorithm 1.3. (The QR factorization via Givens Rotations) Let A €
R™*"™ m > n, have linearly independent columns, and let y € R™. For
each column j € {1,2,...,n}, and for each row k € {j + 1,7+ 2,...,m},
we apply a Givens rotation to rows j and k to zeroize element Ayj;; call
these rotations {Q1,Q2,...}. Thus we reduce A to upper triangular form
(triangularize A is the jargon!). We also apply each rotation to y in turn.
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Thus we obtain

Rii Rz -+ Rip
Rao Ry,
Rnn
Q1A =R = and  z=---Q2Q1y.
Finally, we solve
Ri1 Rip -+ Ry 1 21
R Ron, 2 | 2
Rnn Tn Zn

if R is invertible, obtaining the least squares solutions of the original linear
system.

Exercise 1.54. The diagonal elements R11, ..., Ry, are all nonzero if and
only if the columns of A are linearly independent. Prove this.

Exercise 1.55. Show that AT A = RTR. Hence prove that R is invertible
if the columns of A are linearly independent.

Example 1.17. We shall use Givens rotations to obtain the least squares
solution of the linear system

1
(@)-()
) 1
where the matrix A is given by (1.21). The Givens rotations required to
triangularize A were computed in Example 1.8. It is easily checked that

19

1 13 1.46154
501

G23(V)G13(0)G12(0) | 1 | = | 133665 | = | 063659 |,
41
1 o 0.67725

to 5 decimal places. Therefore we simply solve the 2 x 2 linear system

13 27 x1\ [ 1.46154
0 /3665 xo ) \0.63659 )’

which provides x1 = 0.090587, zo = 0.010515.
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Finally, let’s state our algorithms in a more formal way. The following
pseudo-code is intended for students who are familiar with a programming
language, but it should be readily apprehended by all.

Algorithm 1.4. Let A € R™*" m > n. The following calculations will
reduce A to an upper triangular matrix (¢riangularize is the jargon!) by
applying Givens rotations.
For j=1,2,...,n
Fork=j4+1,7+2,...,m
Let ¢ = Aj; /(A% + AR)Y2, s = Ay /(A3 + AL )V2.

Ajj Ajjer - Ajn
Replace (Akj Agjr1 - Agn
by ( ¢ 8) (Ajj Ajjr - Ajn)
s ¢ ) \Arj Arjr1 - Ak

On completion, the resulting matrix R = A is upper triangular.

The next algorithm describes the least squares solution of an over-determined
set, of linear equations using Givens rotations.

Algorithm 1.5. Let A € R™*™ where m > n and let y € R™.
For j=1,2,...,n
Fork=j4+1,7+2,...,m
Let ¢ = Aj;/(A3; + Aij)”z, s = Apj /(A3 + A%j)m-

Ao A e Al .
Repl ii - Agi+l gn Y >
eplace (Ak:j Agjt1 o Arn Uk
by < ¢ 8> <Ajj Ajjrr o Ajn yj)
-5 ¢ Arj Arjrr - Arn Uk

The resulting matrix R = A is now upper triangular. We now compute
the solution of the linear system

Ry Rig -+ Rip 1 Y1
Ros --+ Roy T2 || Y2
Ry T Yn

by back substitution.
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2. Least Squares Problems II

We’ve already extended the definition of inner product once. In this section,
we become more abstract still.

Definition 2.1. Let V be a real vector space. An inner product is just a
function (-,-): V x V — R satisfying the following conditions:

() Az +py, 2) = Mz, 2) + ply, 2);
(i) (y,z) = (z,y).
(iii) (z,z) > 0, with equality if and only if z = 0.
Every inner product is associated with a norm defined by
llz]| = ++/(z, x), zeV. (2.1)

These definitions are in their most general form, but almost all of the
inner products we’ll consider fall into two categories. Because our vectors
can now be functions, we shall follow the convention of advanced numerical
analysis and not use bold type to indicate vectors in this section.

(i) Discrete inner products: Given positive numbers wq, wi, ..., Wny,
we define
n
(f.9) = wif(ze)gl(xs). (2:2)
k=0
The numbers wy, . .., w, are usually called weights.
(ii) Continuous inner products: Given a continuous function w(x)

that is non-negative on the interval [a, b] and has at most finitely many
zeros in that interval, we define

b
(f.g) = / w() f(2)g () da. (2.3)

We usually call w(x) the weight function.

The justification for studying the above is simple: they arise in many
different areas of mathematics and its applications. The general definition
allows us to treat all of these special cases at once.

Much of the rest of this section restates theory you’ve already met, but
stated in the more general form. You should be aware that the properties
of inner products covered earlier all generalize to this setting. In particular,
the Cauchy-Scwarz inequality holds, its proof being unchanged.

Example 2.1. Let w(z) be any positive continuous function defined on the
interval [a,b]. Then, for any continuous function f(x), the Cauchy-Schwarz
inequality implies the bound

(/ ") f(a) i)

2

< /abw(t) dt/abw(fﬂ)f(w)Qdﬂﬁ,
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with equality if and only if f(z) is a constant function. (Just set g(x) =1
in the inequality.)

We can now state the abstract form of the least squares problem: Let V be
an inner product space and let U be a subspace of V' with basis {¢1, ..., dm}.
Given any point v € V, find a best approximation u* € U.

Example 2.2. To continue the previous example, we let U be the vector
space of polynomials of degree m — 1. Given any function f € V, we want
to construct a polynomial ¢ = p* € U minimizing the integral

b
[ @@y @ gev

In other words, we want to find a vector A* = [A],..., A5,] € R™ minimiz-
ing the quadratic

EQN) = o= Aedrl?, (2.4)
k=1

for all A = [A1,..., \n]? € R™. Expanding the quadratic using the inner
product, we obtain
EQ) = oll> =2 Mo, de) + Y > AjAi(ey, o) (2.5)

k=1 j=1k=1

It’s useful to state 2.5 in matrix form: let G be the m x m matrix given
by

and define the vector y € R™ by
Then
E\) = ||v]|? = 2 T + ATG . (2.8)

The entire theory of least squares rests on analysis of this quadratic. It is
evident that any stationary point must satisfy the equation

VE(X*) =0 where VE(X) = 2(GX — ), (2.9)
or, equivalently,
G\* = p. (2.10)

The equations forming (2.10) are still called the “normal equations”. The
form of G is sufficiently important to deserve a name: it’s called a Gram
matriz, and we sometimes write G(¢1, ..., ¢n) to indicate its dependence
on ¢i,...,om. In fact the normal equations are necessary and sufficient for
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A* to be a global minimum of the quadratic E in this more general setting,
as we shall soon see.

Lemma 2.1. Let ¢1,..., ¢, be any vectors in an inner product space and
let G = G(¢1,...,¢m) be the corresponding Gram matrix. The G is non-
negative definite and symmetric. Furthermore, it is positive definite if and
only if the vectors ¢1, ..., ¢, are linearly independent.

Proof. Let h € R™. We have

WTGh =35 hihiley. o) = (O hids, D i) = | >_ hadel|* > 0,
j=1 k=1 k=1

=1 k=1

with equality if and only if > ;" | hp¢r = 0. If the vectors ¢1,..., ¢y, are
linearly independent, then the last equation can only hold when every coef-
ficient hy = 0, in which case G is positive definite. ]

Corollary 2.2. Let VE(A\*) =0. Then E(A\* + h) > E(X*) for every h €
R™. Thus any solution of the normal equations provides a global minimum
for F.

Proof. We have
EN+h) = |v* =2\ +h)+ N+ RGN+ h)
= EW\)+20T(GN — )+ hTGh
= EW\)+hIVEW) +hTGh
= EW\)+h'Gh
(A")
by Lemma 2.1. 0

v
=

)

The next result is closely related to Corollary 2.2. Geometrically, it states
that the least squares solution u* = Y} | i@y, is the orthogonal projection
of v onto the subspace U; we're simply dropping a perpendicular.

Theorem 2.3. The vector v* = ;" ;| A*¢ € U minimizes the quadratic
E defined in (2.4) if and only if

(v—u",u) =0 for every u € U.

Proof. The vector u* € U minimizes (2.4) if and only if VE(\*) = 0, by
Corollary 2.2. Setting u =Y ;" \gPr, we have

(v—u*u)y = AT = NTGN* = MVE(\*) =0,
using (2.7) and (2.9). U

Example 2.3. Let V = (0, 1], the vector space of continuous, real-valued
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functions defined on the interval [0, 1]. We let the inner product be given by

/ fla
and the corresponding norm is

1
12 = / f(2)? da

Our basis functions will be ¢ (z) = z¥, for 0 < k < n, and our problem is
to find numbers A{, ..., \;, minimizing the integral

n 1 n
A) = Hf_Z/\kak||2:/ ‘f(I)—Z)\ka:k‘zdx.
k=0 0 k=0

The normal equations are

GA* = p,
where the elements of the Gram matrix are
1
, 1
G, = PR dy = ———— 0<j,k<nm,
ik /0 it k+1 ==

and
1 .
Mj:/ f(x)x? dx, 0<j<n.
0

This Gram matrix is usually called a Hilbert matriz. Hilbert matrices are
far too ill-conditioned for practical work unless n is tiny; our first glimpse
of the fact that normal equations are usually to be avoided unless the basis
{é1,...,dm} is chosen rather carefully.

Example 2.4. Let A be a m x n real matrix whose columns are denotes
ai,as,...,ay. In general, we cannot solve the linear system

AN =,

where A € R™ and v € R™. However, it is sometimes necessary to construct
an approximate solution. One approach is to choose A\* € R™ to minimize
the quadratic

n
B =llv— AN = o= Maxll®,  A=[M,...,\]" €R™
k=1
The normal equations for this least squares problem are GA* = u, where
Gk = a;‘-Fak and pj = a]TU for 1<j,k<n.
In other words, we have the system

AT AN = ATy,
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Again, these equations are often too ill-conditioned to be of practical value.

We have observed that the Gram matrix G(¢1, ..., ¢n) can often have an
unsuitably large condition number — after all, the horrid Hilbert matrix is a
Gram matrix. One remedy for this problem is to choose an orthogonal basis
Y1, ..., Uy for the space spanned by ¢1, ..., ¢, because then the new Gram
matrix G(v1,...,1%y) is diagonal and the solution of the normal equations
reduces to m divisions. The Gram-Schmidt algorithm provides a poor tool
for constructing such orthogonal bases. Fortunately, there’s a much more
accurate algorithm that requires less computation also. This is the three-
term recurrence relation of orthogonal polynomials, which is studied in the
next section.
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3. Orthogonal Polynomials

In this section our inner product will either be discrete
n
(f.9) = wif(zi)g(ar), (3.1)
k=1

where (wy)j_, is some set of positive numbers, or continuous

b
(f.g) = / w(a) f(2)g(x) dz, (3.2)

where the weight function w is a non-negative continuous function on the
open interval (a, b) with at most finitely many zeros in (a,b). Our first topic
is to construct monic orthogonal polynomials ¢y, . . ., ¢, from the monomials
1,z,...,2", where “monic” simply means that the coefficient of the highest
degree term is one. The whole point of orthogonal polynomials is their
simplification of the least squares problem: the polynomial p*(x) minimizing
| f —pl| for all p € P, is given by the simple formula

Pi(@) = kzzo <<¢k>¢>k>> (@),

because the Gram matrix

l¢oll?

¢ 2
G<¢07¢17-..’¢n>: || 1”

[l

is diagonal.
Exercise 3.1. Is 422 + 22 + 1 monic? Is 22 + 3z + 1 monic?

But how do we calculate orthogonal polynomials? For hand computation,
such as examination problems, the Gram-Schmidt algorithm suffices.

The key trick is the observation that ¢,11(z) — x¢,(z) is a polynomial of
degree n, so that

n

bni1(z) — 2dn(@) = Y _ crdp(a). (3.3)
k=0
If ¢g,..., ¢, are orthogonal polynomials, then

In fact, all but two of these coefficients vanish.

Theorem 3.1. Orthogonal polynomials satisfy the three term recurrence
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relation
¢n+1(x) = (.7} - an)¢n(x) - bn¢n—1(x)7 n>1, (3'5)
where
(Tdn, dn) [[6n?
n=-—0" d b, = ———. 3.6
“= e [6nill? 30

Proof. Equation (3.4) implies the relation
CJH¢]|’2: _<¢n’x¢j>v OS] §n7

because ¢, is orthogonal to every polynomial of degree n. Furthermore,
x¢;(x) is a polynomial of degree j+1, so that ¢; is zero unless j € {n—1,n}.
Hence
(ns ¢n)

lpnll®

<¢n7 x¢n—1>

Cp1=———"-"7" and Cp = —

[ fn-1l?

Finally, we obtain the relations

<¢mx¢n—1> = <¢m$¢n—1 - ¢n> - H¢n”2 = _‘|¢nH2a

because x¢,_1 — ¢y, is a polynomial of degree n—1, and therefore orthogonal
to ¢p. A simple algebraic rearrangement then provides (3.5) and (3.6). [

Theorem 3.1 requires ¢g and ¢; initially. Of course, ¢o(x) = 1. For ¢y, we
must have ¢1(z) = 2 — ag, say, and (¢o, ¢1) = 0. Thus ag = (z, ¢o)/||do|?,
which satisfies the recurrence relation (3.5) if we define ¢_1(z) = 0 and
by = 0.

I've already mentioned that the three-term recurrence relation is suitable
for use in floating point arithmetic. However, it enjoys another advantage:
to form ¢,, requires the calculation of only O(n) inner products. However,
Gram-Schmidt requires O(n?) operations, a severe disadvantage unless n is
tiny. This latter case includes most examination questions, so it’s useful to
give some examples of Gram-Schmidt in action. The next lemma provides
a very simple pair of results that are nevertheless rather useful.

Lemma 3.2. We shall say that f(x) is even if f(—x) = f(z), for all z.
We'll call it an odd function if f(—z) = —f(x), for all z. Then, for any
positive number A, we have

/1f<x>dx=2/oAf<x>dm,

when f(z) is an even function, and

/_if(@dw:O,

when f(z) is an odd function.
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Proof. If f(z) = f(—x), for all z, then
A 0 A A A
| saia= [ pwdes /0 f()do = /0 (f(—2) + f(x)) do =2 /0 f(@) da.

A similar manipulation proves that the integral ffA f =0 when f(x) is an
odd function. ]

Example 3.1. Let the inner product be

(f,9) Z/_lf(x)g(x) dx.

It is easily checked that ¢1(z) = x. Let us calculate ¢o from first principles:
we write ¢o(z) = 22 +ax + 8 and note the equations 0 = (¢g, ¢2) = (d1, P2),
that is

1 1
0:/ x2+ax+6dx:/ 23 + ax? + B dx.
-1 -1
Because the integral of an odd function vanishes on [—1, 1], we obtain
1 1
a=0 and ﬁ:—(1/2)/ {EQdZE:/ 2 dr =1/3.
-1 0

Thus ¢9(z) = 22 — 1/3. The reader is encouraged to calculate ¢3 and ¢4
using (i) the Gram-Schmidt algorithm and (ii) the three term recurrence
relation; only masochists will prefer the former.

Exercise 3.2. Let the inner product be
2
)= [ 5@t de
Compute the monic orthogonal polynomials ¢ (x), for 0 < k < 3.

Example 3.2. Show that the polynomials Ty (z) = cos(kcos™!z), —1 <
x <1, are orthogonal with respect to the inner product

1
(f,9) = / F(@)g(x)(1 — 22 da.
-1
We have
1 ™
(T3, Ty) = / cos(j cos ™ x) cos(k cos ™ x)(1—a?) V2 da = / cos(j0) cos(k) db,

using the change of variable x = cos#. It is not hard to show that this
integral vanishes when j # k, but you should check this.

These are the Chebyshev polynomials. We shall see another of their sur-
prising properties in the section on polynomial interpolation.
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Exercise 3.3. Prove that the Chebyshev polynomials satisfy the three
term recurrence relation

Toi1(z) + Thmi (z) = 22T, (), n>1.
(Hint: recall that cos(n + 1)0 + cos(n — 1)§ = 2 cos 6 cosnf.)
Some inner products are defined by integrals over infinite intervals.

Example 3.3. Let

(fig9) = /DOO e f(x)g(z)dx.

Let’s compute the monic orthogonal polynomials ¢g, 1 and ¢o. A useful
trick for this example is the identity

/ e “x™dx = ml, (3.7)
0

for any nonnegative integer m. (To show this, let

[o@)
In:/ e Tz dx
0

and use integration by parts to show that I,, = nl,_1. Since Iy = 1, a simple
induction completes the derivation.)

We set ¢o(z) =1 and ¢1(z) = z — a. We determine a using the orthogo-
nality relation 0 = (1,z—a) = 1—a, or a = 1. We now set ¢2(z) = 22 +bx+c
and note that

0= (L, x> +br+c)=2+b+c
and

0= (z,2>+bx+c)=6+2b+c
Solving these linear equations yields ¢o(x) = 22 — 4z + 2.

Solution 3.1. The polynomial 422 + 2 + 1 is not monic, but z + 3z + 1
is monic.

Solution 3.2. We set ¢o(x) = 1 and ¢1(z) = v — a. We see that a = 0,
because of the orthogonality relation

2
0= (1,¢1) :/ x — adzr = 4a.
-2
Thus ¢1(x) = z. Setting ¢o(z) = 22 + bx + ¢, we have

2
Oz(x,x2+bx+c>:/

2
23 4+ ba® + cxdr = 2b/ 2% dx = 16b/3,
—2 0
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whence b = 0. To determine ¢, we use
2 2
<1,:U2+c):/ x2+cd1::2/ x% dz + 8c,
-2 0
or c=—(1/4) 02 r?dr = —2/3. Thus ¢o(x) = 22 —2/3.

Solution 3.3. The definition Ty(x) = cos(kcos™!x) implies that, when
x = cos 8, the claimed recurrence is an immediate consequence of the given
trigonometric identity.
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4. Polynomial Interpolation

Let 29, 21,..., 2, be different complex numbers and let fy,..., f, be any
given complex numbers. We want to construct a polynomial p of degree
n for which p(z;) = f;, 0 < j < n. Such a polynomial is called an inter-
polating polynomial, and we say that p interpolates the data {(z;, f;) : j =
0,1,...,n}. We shall let P,, denote the vector space of polynomials of degree
n.

Exercise 4.1. The quadratic p(z) = (2% — 72/4)/(-n%/4) interpolates
f(2) = cos z at the points {—7/2,0,7/2}.
Lemma 4.1. Let

n

Z — Zk .
li(z) = H P 0<j<n. (4.1)
k=0kj 0~ K

Then ¢, (z5) = 0rs, 0 < 7,5, <n and £, € P,.

Proof. By construction, ¢,(zs) = 0 when r # s, because the product in
(4.1) contains the term (z — z5). However, ¢,(z,) = 1, because then every
term in (4.1) occurs in both numerator and denominator. U

These polynomials £y, {1, ..., ¢, are useful because they allow us to write
down a very simple expression for the polynomial interpolant.

Proposition 4.2. The interpolating polynomial p € P,, for the data {(z;, f;) :
0 < j < n}is given by

p(z) =) fitj(z), z€C (4.2)
=0
Proof. Equation 4.1 implies p(zx) = Z?:O [0k = fr, 0 <k <n. 0

Equation 4.2 is called the Lagrange form of the interpolating polynomial.
Unfortunately, the Lagrange form is almost useless in practical work, al-
though it’s sometimes useful for theoretical work. It can also be useful in
examination questions.

Example 4.1. The quadratic polynomial satisfying p(0) = «a, p(1) =
and p(4) = v is

(z—=1)(z—4) z(z —4) z(z—1)
O-no-2 “a-oa-4 To-na-4a

Uniqueness of the interpolant is easily settled.

p(z) =« +

Uniqueness requires a simple lemma.

Lemma 4.3. Let p(2) = ap + a1z + agz? + - + a,2", where z € C and
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ag,ai,...,a, € C. Then p(z) has at most n distinct zeros in C unless
a=a;=--+=ay,=0.

Proof. The lemma is plainly true when n = 0 or n = 1. We then proceed
by induction. Thus let us assume that every polynomial of degree less than
n has at most n different zeros, unless every coeflicient is zero. Given any
polynomial p(z) of degree n + 1, either p has a root, say p(w) = 0, or p
has no roots. If the latter condition is valid, then there’s nothing further to
demonstrate. If the former is valid, then (z — w) is a factor of p(z). Thus
we can write p(z) = ¢(z)(z — w), and the roots of p are w and the roots of
q. However, by induction hypothesis, ¢ can have at most n different roots.
Thus p can have, in total, at most n + 1 different roots. L]

Aside: The last lemma is a very simple version of the great Fundamental
Theorem of Algebra: a polynomial of degree n with complex coefficients has
exactly n complex zeros if we count multiple zeros multiply. (Thus (z — 2)?
has two zeros.) This theorem will be proved in the Complex Analysis course
next term.

Proposition 4.4. There is exactly one interpolating polynomial p € P,
when the points zg, z1, ..., 2z, are distinct.

Proof. Existence was shown in Proposition 4.2, so we address uniqueness.
Thus let p and ¢ be interpolating polynomials of degree n. Their difference
p — q is a polynomial of degree n that vanishes at the n + 1 different points
20, ..., 2n. Hence p — q vanishes identically, using the last lemma. [

Exercise 4.2. Let h > 0 and let p € Py be the quadratic interpolating f
at {—h,0,h}. Show that

[ pterde =2 (sm + a50) + 1)

—h
which you should recognize as Simpson’s rule.
Example 4.2. You've already met the Lagrange form when computing

partial fractions. Let wq, wq, ..., w, be different complex numbers. We shall
compute the scalars ag, aq, ..., q, in the partial fraction decomposition

1 Q;
(z —wo)(z —w1) -+ (2 —wy) _]Z:%z—wj'

Let us set f(z) = 1. The Lagrange form of the polynomial interpolating f
at wg, w1, ..., W, is

1= 4(2),
=0
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by 4.2. Dividing both sides by (z — wp) - - - (z — wy,) yields the expression

aj:< ﬁ (wj—wk))il, ji=0,1,...,n.

k=0,k#j

The Lagrange form of the interpolating polynomial is useful when n is
small and in theoretical work. However, it is particularly inconvenient if we
have constructed p,—1 € P,_1 interpolating data {(z;, f;) : 0 < j <n—1}
and are then given a new datum (z,, f,), because we almost have to start
the calculation from scratch. Fortunately a more compact form is available.
The key idea is to let p € P,, take the form

pn(2) = pn_1(2) + C(z — 20)(z — 21) - - - (2 — 2n—1), z e C. (4.3)

We see that p,(z;j) = pn—1(2;j) = fj, for 0 < j < n—1, so we do not disturb
our previous interpolant at these points. Of course we choose C' to satisfy
the equation

n—1
fo=Pn1(z0) + C T [ (20— 2). (4.4)
k=0
Obviously C depends on f and zg, 21, ..., 2,. A traditional notation is
C = f[Zo,Zl,...,Zn], (4_5)

so that 4.3 becomes

pn(2) = pn—1(2) + flz0,21,-- -, 2n](z — 20) (2 — 21) - - (2 — 2n—1).  (4.6)

The number f(zo, ..., 2zy,] is called a divided difference, because of the method
used to calculate these numbers described below. Note that the coefficient
of highest degree for p,, does not depend on the order in which we take

the points. In other words, if we replace zg, 21, ..., 2n DY 270, Zrls -+ Zrn,
for any permutation 7 of the numbers {0,1,...,n}, then flzr0,..., 2] =
flzo0,- -, 2n]. Another way to see this is the following explicit expression for
flz0, - -, zn], which is sometimes useful in theoretical work.

Proposition 4.5. We have

- f(z))
flz0, 215+ 2n] = 0 ! : (4.7)
=0 Hk;:o,k;éj(zj — 2k)
Further, flzo,...,2,] =0 when f is a polynomial of degree less than n.

Proof.  We just equate the coefficients of 2" in pn(z) = Y7 f(2));(2),
using Proposition 4.2. Moreover, if f(z) = 2* and £ < n, then the coefficient
of 2™ in p,, is zero. But this highest degree coefficient is f|zo, ..., zn]. [
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Exercise 4.3. Show that
n Z;-n

=9
=0 HZ:O,k‘#‘j(zj - Zk?) "

form=0,1,...,n.

Recurring equation 4.6, and defining f[z0] = f(z0), yields the explicit
expression
pn(2) = flzo] + flz0, 21](2 — 20) + fl20, 21, 22] (2 — 20) (2 — 21) + - -
+fl20, 215+ oy 2] (2 = 20) (2 — 21) -+ (2 — 2n—1),

and this is called the Newton form of the interpolating polynomial.
It’s important to understand that f|zo, ..., z¢] is the coefficient of highest
degree for the polynomial p; € Py interpolating the data {(zg, fx) : 0 < k <

l}.
Example 4.3. The Newton form of the quadratic polynomial satisfying
p(0) = f(0), p(1) = f(1) and p(4) = f(4) is

p(2) = f[0] + £[0,1]z + f[0, 1, 4]2(z — 1).
You’ll see how to calculate the coefficients shortly.

The recursion used to calculate divided difference and justifying the suit-
ability of their name is derived in the following key theorem.

Theorem 4.6. For any distinct complex numbers zg, 21, ..., 2y, Zn+1 the
divided differences satisfy
flzo, -y 2zn]l — flz1, -+ s Znat
flzo, -5 2n41] = [ n] [ = ] (4.8)
20 — Zn+1

Proof. We introduce two polynomials: (i) p € P, interpolates {(zg, fx) :
0 < k < n}, and (ii) ¢ € P, interpolates {(zg, fx) : 1 < k < n + 1}.
Thus the coefficients of highest degree for p and ¢ are fl[z,...,z,] and
fl#z1, -+, Znt1], respectively. The key trick is now the observation that the
polynomial r € P,,11 interpolating at all n 4+ 1 points satisfies

z—z z) — (2 — 20)q(z
’I“(Z) — ( n+1)p( ) ( O)Q( )’ (4'9)
20 — Rn+1
because it is unique, by Proposition 4.4, and it is easily checked that the right
hand side of (4.9) interpolates at zp,...,z,+1: an exercise for the reader.

Now the coefficient of highest degree in 7 is f[zo,..., 2n+1], SO equating the
coefficients of highest degree is (4.9) yields (4.8).

Exercise 4.4. Check that (4.9) holds when n =1 and z = k.
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Exercise 4.5. Let f(z) = (o — 2)~!. Show that
1

a—2zo)(a—2z1) - (a—2z,)

f[Z07Z17-'-,Zn] = (

Proposition 4.3 is extremely important. It’s the basis of the algorithm for
divided differences and the Newton form of the interpolating polynomial.
We form the lower triangular matrix

g f(zo)
x1 f(z1) flxo, x1]
T2 f(z2) flx, xa) flxo, z1, 2]
xn.—l f(l“;z—1) f[xn—Q.axn—l] flan—s, x;L—Qamn—l] - flzo, @1, .., xp_1]
T f(zn) flzn—1,xn] flen—2sTn—1,2n] ... flei,me,...,x0]  flxo,..., 2]

In practice, only the first two columns of this lower triangular matrix are
stored. The diagonal elements are those needed for the Newton form of the
interpolating polynomial, so it’s usual for the second column to be over-
written by subsequent columns; that’s O(n) rather than O(n?) numbers to
be stored. At completion, the second column should contain the diagonal
elements of the matrix, that is

[f(x0)7f[anxl]af[x07x1axQ]af[xO,xlvaax?)]a .. 'af[anxla e 7$n71]7f[:1/‘05 e 7'1777,]] .

A polynomial can be evaluated at any point using Horner’s rule (nested
multiplication), which we state here for completeness.

Algorithm for polynomial evaluation: Let p(2) = ag + a1z + a2z? +
--apz™ and let o be any complex number. The following algorithm calcu-
lates the value p(«) of the polynomial at z = «.
Set s := ay,.
Fork=n—-—1,n—2,...,1,0, set
S:= 8% 24 ag.

This is faster than naively evaluating p(a) = ag+ a1 *a+ag xaxa+---+
Gy % QUK -+ % QL

Exercise 4.6. Assume you're using a computer for which every arithmetic
operation takes the same amount of time. Calculate (i) the number of
operations required to apply Horner’s rule, and (ii) the number of operations
for the naive method.

What about the error in polynomial interpolation?

Theorem 4.7. Let p € P, interpolate f at n distinct complex numbers
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20,21, - --,%n- Lhen the error e = f — p satisfies the equation
n
e(w) = flz0, 21, ..,z w] [[(w—2), weC. (4.10)
k=0

Proof. 1f we add a new interpolation point z,41, then the Newton interpo-
lating polynomial ¢ € P,11 is given by
n
0(2) = p(=) + Flz0, 21, - 2 2] [[ 2 — 2.
k=0

Hence
n

F(zns1) = p(znt1) + flz0, 21, 20, 2] ] (2 = 20).

k=0
Since z,4+1 can be any point, we can write w = z,11, which completes the
proof. 0
This result is of little use for error bounds unless we can bound f|zo, 21, - . . , 2n, W]

from above in some way. Now the first mean value theorem implies the equa-
tion
f(@1) — fl=o)

1 — Zo

flzo,z1] = = f(¢),

for some point £ € [xg,x1]. There is an important result for divided differ-
ences generalizing this remark that’s essentially a form of the mean value
theorem you’ll meet in real analysis. We shall use this relation to express
the error in terms of the maximum modulus of the (n + 1)st derivative of f.

Theorem 4.8. Let f have continuous (n + 1)st derivative and let zp <
x1 < -+ < x, be real numbers. Then there is a point £ € [z, z,,] such that
3]

f[.’ﬂo,l'l,...,l'n] = T (411)

Proof. Let p, € P, interpolate f at xg,...,x,. Then the error function
e = f — p, has at least n + 1 zeros in [zg, z,,]. Hence its derivative ¢’ has at
least n zeros in [xg, 2], and its second derivative €’ has at least n — 1 zeros.
Continuing in this way, we deduce that e(™ has at last one zero, ¢ say, in
[0, 25,]. But then

as required. O

Corollary 4.9. Let f have continuous (n+1)st derivative and let zg, 1, ...,z
be different real numbers. If p, € P, is the interpolating polynomial, then
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the error e, = f — p,, satisfies

M TTr—q |z — x|
enfa)] < TSI ae o) (4.12)
where M = max{|f"*D(#)| : a <t < b}.
Proof. This is immediate from the last two theorems. 0

Example 4.4. Rework the last example for general ¢ and b.
Example 4.5. Let f(x) = cosz. Rework the last example.

Thes examples might suggest that increasing the number of interpolation
points always decreases the error. This is not so, as you may see in exercises.

Example 4.6. Let f(z) = exp(z) and let a = —1/2, b = 1/2. If the
interpolation points are always contained within the interval [—1/2,1/2],
then the error of interpolation satisfies

len(2)| < —1/2<z<1/2.

e
(n+ 1)
In other words, the error is tiny, what ever the choice of interpolation points.
In fact, this is true whenever the function being interpolated is complex
differentiable at every point of the complex plane. It is certainly not true
for general functions, as we shall shortly see.

Equation (4.12) suggests the following problem: Find interpolation points
(zx)}—y minimizing

n—1
— 4.1

which occurs when we want to minimize upper bound (4.12) on the inter-
val [—1,1]. It is easy to see that equally spaced points are bad; try it on
Mathematica. In fact, the minimum value of (4.13) occurs when

n—1
H x—xp, =27 cos(ncos tz).
k=0

This was discovered by the great Russian mathematician Chebyshev.
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5. Gaussian quadrature

Suppose we need to calculate the integral

b
1:/ w(z) f(z) dz, (5.1)

where the weight function w is positive and continuous. One approach is to
choose different points xg,z1, ..., 2, in the interval [a, b] and to interpolate
f at these points using a polynomial p of degree n. We can then let our
approximation be

b
Iappmx:/a w(z)p(x) dz. (5.2)

Using the Lagrange polynomials provides a useful formula for Iapprox in
terms of the numbers f(z¢), f(x1),..., f(zn). We recall that the Lagrange
polynomials are given by

n

r — X .
G)= I —> o0<i<n (5.3)
k=045 "1~ Tk
and satisfy
Ej(xk) = 5jl<:7 0<L j, k <n. (5.4)

Proposition 5.1. Let
b
wg = / w(z)lg () dz, 0<Ek<n. (5.5)
a
Then

b n
/ w(x)p(z) de = Z wip(zk) (5.6)
@ k=0

for every polynomial p of degree n.
Proof. An easy exercise. 0]

The next obvious question is where to choose the interpolation points
20, T1,...,Tn. The Runge Phenomenon implies that equally spaced points
can be disastrous for large n if f is a meromorphic function whose poles are
sufficiently close to the interval [a, b]. One approach is to consider the error
I — Iapprox when f is a polynomial of degree exceeding n. Thus f —p is a
polynomial vanishing at the points xg, 1, ..., ,, and we can write

f(x) = p(x) = q(z)n(z), (5.7)

where ¢ is another polynomial and m(z) = [[,_,(z — z). Hence

I~ Iapprox = / (@) (f(@) - p()) da (5.8)
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b
= / w(z)q(z)m(z) dx

= (¢m),
and this error vanishes if and only if ¢ and 7 are orthogonal with respect
to the ambient inner product. Therefore, if we can choose xg,...,x, so

that m = ¢n41, then I = Iapprox when ¢ is a polynomial of degree n,
because ¢,+1 is orthogonal to every polynomial of degree n. This amounts
to interpolating at the zeros of ¢, 1. Of course, we do not yet know if these
distinct zeros exist, and this is the subject of the next lemma.

Lemma 5.2. The orthogonal polynomial ¢,, has n different zeros in the
interval [a, b].

Proof. Let o denote the number of sign changes of ¢,, in the interval [a, b].
If ¢ < n, then we can choose a polynomial p of degree less than n such
that p(z)¢pn(x) > 0 except at the (at most n) zeros of ¢, as follows: Let
21,...,%s denote the points at which ¢, changes sign and define ¢(z) =
(x—2z1) - (x—25); either g or —¢q is a suitable choice for p. Hence (p, ¢,,) =
f;w(:c)p(x)cj)n(:c) dxr > 0. Since ¢, is orthogonal to polynomials of degree
less than n, we conclude that p must have degree n, that is ¢ = n. Thus we
have shown that ¢,, changes sign at n different points in [a, b]. [l

Theorem 5.3. Let zg,...,x, be the zeros of ¢,+1 and let the weights
wo, . . . , W, be chosen as in Proposition 5.1. Then

b n
[ wlewa)de = wipla)
@ k=0

for every polynomial p of degree 2n + 1.
Proof. We just follow the argument given before Lemma 5.2. 0
An alternative proof is often given whose technique is interesting.

Proof. (Second proof of Theorem 5.3) Let p be any polynomial of
degree 2n + 1. Polynomial division yields the equation

p(z) = q(z)¢n(z) + 7(2),

where ¢ and r are polynomials of degree n. Thus

Y wkpley) =Y wraler)dn(ar) = Y wpr(er)
k=0 k=0

k=0

and

/ o) e - / " w(@)a(@)ba(a) da + / ' o))
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b
— @0+ [ wEr()ds
b
= /w(ac)r(x)dx.

However,

n b
wir(zk) = | w(z)r(x)de,

by Proposition 5.1, since r has degree n. 0

The method described in the statement of Theorem 5.3 is called “Gaus-
sian quadrature”. Quadrature is an old name for numerical integration,
derived from the Latin quadrare, to make square, the idea being that one
can approximate the area under a curve by squares (as in the Riemann sum
approach to integration theory).

Example 5.1. Find points xg, 1 and weights wg, w1 such that

1
/_1 f(z)dr = wo f(xo) + w1 f(71)

when f is a cubic.

Following Theorem 5.3, we set n = 1 and construct the orthogonal poly-
nomial ¢9 of degree two. This calculation was the subject of Example 3.1,
where it was shown that ¢o(z) = 22 — 1/3. Thus the zeros are xg = —1/v/3
and z1 = 1/4/3. All that remains is to find weights such that

1
/ @y = o (<1/V5) + wn f(1/V5)

for every linear polynomial. There is no need to use the full apparatus of
Proposition 5.1 in such a simple problem. Indeed, setting f(z) = 1 and
f(x) = z swiftly yields the equation wg = w; = 1.

Gaussian quadrature is best possible, in the sense that no (5.6) cannot
hold for all polynomials of degree 2n + 2. To see this, just let p(x) =
[Tico(z — )% Thus p € Poyyo is strictly positive except at its zeros
Zo,...,Ty. Hence

b n
/ w(x)p(z)de > 0= Zwkp(xk).

k=0

Example 5.2. Find weights and nodes such that

1
/_1 p(z) dv = wop(xo) + wip(z1) + wap(z2)
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for every quartic polynomial p.

A simple calculation (left to the reader) shows that ¢3(z) = 23 — (3/5)z,
so that the nodes are 0 and +4/3/5. To find the weights, we just let p €
{1,2,2%}. We find that the Gaussian quadrature rule is then

1
[ rta)dn~ 5(55(-V/375) +8(0) + 5(V3]5)).

It is interesting to compare this with Simpson’s rule
! 1
[ rayde g (110 + 4700+ 51)).

which is only exact for cubics. When f(z) = cosz, we find fil coszdr =
2sin1 = 1.6829. The Simpson’s rule approximation is (1/3)(2cos1 +4) =
1.6935, whereas the Gaussian quadrature rule gives (1/9)(10 cos 1/3/5+8) =
1.6830.

Example 5.3. Quadrature rules play an important part in the derivation
of Runge-Kutta methods. Suppose we want to solve ' = f(t). We know
that

tn+h 1
W) =yt + [ dr =yt +h [t b do

Now any quadrature rule provides an approximation of the form

1 m
/ g(0)do~ S wig(or).
0 £=0

Thus we obtain the recurrence

m
Y(tn + 1) = y(tn) + B wef (tn + hov),
=0
a method of Runge-Kutta type. The Gaussian quadrature rule is an obvious
candidate and yields some useful Runge-Kutta methods. The general theory,
when 3/ = f(t,y), is sadly much more involved.

Example 5.4. Suppose we need to estimate the heat energy ) in a metal
rod of length L. Thus

Q:C/OLT(:c)da:,

where T'(x) is the temperature in the rod and C is a constant. In practi-
cal work, Q must be estimated from a finite number of temperature mea-
surements taken along the rod. Since we’re approximating an integral, the
Gaussian quadrature points are appropriate.
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6. Solutions to Exercises
6.1. Applied Linear Algebra

Solution 6.1. For any square matrix C, (C + CT)T = CT 4 C, because
(CTYT = C. Similarly, (C — CT)T =CT —C = —(C - CT).

Setting S = (A — AT)/2 and T = (A + AT)/2, we have A = S+ T, where
S is skew-symmetric and T is symmetric. The decomposition is unique
because S1 + 11 = Sy + 15 implies S; — S9 = T, — 11, and any matrix that
is both symmetric and skew-symmetric is the zero matrix.

Solution 6.2. A column vector is simply an n x 1 matrix, whilst a row
vector is a 1 X n matrix. Applying the definition of matrix multiplication,
we deduce that a’a is a 1 x 1 matrix — a scalar — and aa” is an n x n
matrix. Further, using (1.8) with p = 1 = r and ¢ = n, we obtain

n

ala=(ava), = Z(aT)M(a)lg = Za?.
(=1

(=1

Similarly, setting p =n =r and ¢ =1 in (1.8), we find

1
(aa")jk = (a)j(a”)o = ajar,
=1

as required.

Solution 6.3. For any vector w € R", we have

T) T

Aw = (uv” )w = u(v” w),

using the associativity of matrix multiplication (see next exercise). We see
that2 A maps every vector in R™ to a multiple of w. Thus u is itself an
eigenvector, with eigenvalue v"w. Moreover, for any vector w orthogonal
to v, we have Aw = 0, an eigenvector with eigenvalue zero. Since the set of
solutions of the equation w”v = 0 forms an (n — 1)-dimensional subspace
of R™ (see M2P1), we can choose any basis of this space to complete our set
of n eigenvectors.

Solution 6.4. Let A € RP*?, B € R?*" and A € R"*%. Then

r

T q
(AB)C) ;=D (AB);sCar = Y > AjaBapCpr,
p=1 B=1a=1

whilst
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and these are equal because the order of summation is a finite sum is irrel-
evant.

Solution 6.5. Method I: Set = e; and y = e;, in Example 1.3.
Method II: By definition of matrix multiplication, and using the Kronecker
delta notation,

(Aey)e = Z Apm(er)m = Z ApmOkm = Ak

m=1 m=1

Thus

ef Aey = (ej)u(Aer)r =Y 6jeAn = Ajp.
=1 =1
1.3.

Solution 6.6. You should find that

1 0 0 0
P1—<0 0) for PQ—(O 1>.

Thus P; (P,) projects onto the first (second) coordinate axis.

Solution 6.7. This exercise applies the fact that (AB)? = BT AT Indeed,
we have

(wwh)? = (wh)Tw? = ww?.

Thus P = PT, using the elementary properties (A + B)T = AT + BT and
(AA)T = MAT| for any matrices A, B for which their sum is defined, and for

any scalar A.
For any vector v € R"™, we have

P I ww’ (wwT)v w(w!v)
v = -——|Jv=r - ——=v - ———

" wlw wlw wlw '
using associativity of matrix multiplication. Hence

T T
w'w)(w' v
wlPv=wlv— —( )T( ) =0.
whw

Solution 6.8. Here A and B are square matrices of the same order, n xn
say. Now

trace AB = Zn:(AB)” = Zn: Zn:AjkBkj.
j=1 j=1 k=1

Similarly,
n n

trace BA = zn:(BA)kk = Z Z By Ay

k=1 k=1 ¢=1
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But these are identical, because the order of summation in a finite sum is
immaterial.

Solution 6.9. By definition of matrix multiplication,

(Aej)k = Akm(€)m =Y AkmOjm = Agj = ()i

m=1 m=1

Solution 6.10. We have

q q
(AB)jr =Y _ AjBu =Y Aje(by)e = (Aby);.
=1 =1

Solution 6.11. Simply note that
(AT)jk = Ay = (@) = (a] )r-
Solution 6.12. By definition of matrix multiplication,
q

q
(AB)jx = ZAJ'@BM = Z(aj)e(bk)z = a] by
/=1 =1

Solution 6.13. An easy exercise: just use Examples 1.24 and 1.25.

Solution 6.14. By definition of matrix multiplication,

(PQ)ap = Z PoryQyp = Z(pv)a(th)ﬁ'
v=1 y=1

Solution 6.15. Straightforward calculation yields x; = 7/12, x5 = 11/24
and z3 = —1/6.

Solution 6.16. At the first step of back substitution, we require one op-
eration to form x,, = y,,/Upy. At the kth step, for k=n—1,n—2,...,2,1,
we require n — k multiplications, n — k additions or subtractions, and one
division. Assuming all operations have equal cost for simplicity, we obtain
2n — 2k + 1 operations. Thus the total cost is given by

n—1
C(n) =1+ (2n—2k+1),
k=1
and now recall the elementary fact 1 +2+---+m =m(m +1)/2.

Solution 6.17. The easiest way to do this is to use the fact that detU =
U11Uss - - - Upy, so that det U # 0 if and only if every diagonal element is
nonzero. Here’s another way: If every diagonal element of U is nonzero, then
we can use back substitution to solve Uz = y for every vector y. Hence U
is invertible. Conversely, if we can choose an integer j for which Uj; = 0,
then U maps the j linearly independent vectors ey, ..., e; on a subspace of
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span {eq,...,ej_1}. Inparticular, the vectors Uey, ..., Ue; must be linearly
dependent, so that U cannot be invertible.

Solution 6.18. Let L € R™"™ be an invertible lower triangular, so that
every diagonal element is nonzero. To solve Lx = y, we first set 1 = y1/L11,
then, for k =2,3,...,n, we form

k-1
T = (Z/k -3 Lkﬂ?@) /L.

=1
Solution 6.19. I shall only deal with the upper triangular case, the lower
triangular case being extremely similar. Thus let U = (w3 -+ u,) €
R™™ be any invertible upper triangular matrix — in other words every di-
agonal element is nonzero. Let U1 = (v; --- w,). Thus the columns of
the inverse are given by the equations

Uvj = ej, forj=1,2,...,n.

Applying the back substitution algorithm, we see that zp = 0 for k > 7,
which is equivalent to the statement that U~! is upper triangular.

Solution 6.20. For a matrix-vector, we compute
n
(Av);j =Y Ajay, 1<j<n,
k=1

which clearly requires n? multiplications and (n — 1)n additions. For matrix
multiplication, we use Equation (1.5), which requires n multiplications and
n — 1 additions for each of the n? elements in the matrix product.

Solution 6.21. Easy, but I'll provide an answer for n = 107. Here the
operation count is 10?'/6. Since our computer performs 10® operations
every second, this requires 10'3/6 seconds, or 10°/9 ~ 10° years.

Solution 6.22. If we first calculate AB, then this costs O(n?®) operations.
However, calculating y = Bz, and then forming Ay, only requires O(n?)
operations. (Consider the saving when n = 100, say.)

Solution 6.23. We have

<’U, ’U,> = kauk = Zukvk = (u, ’U>
k=1 k=1
and
<a1u1 + apuo, ’U> = Z (al(ul)k + Ozg(ug)k) Vg,

k=1



M2N1 99

n n
= o1 Z(ul)kvk + a9 Z(’UQ)k’Uk
k=1 k=1

= ar(u,v) + a+ 2(ug, v).

The third relation is derived in the same fashion.
Solution 6.24. We have

la+b|*> = (a+b,a+b)
= (a,a)+(a,b)+ (b,a)+ (b, b)
= |al®+|b]|* + 2(a, b).

Solution 6.25. For j # k, we have
/ ej(tep(t)dt = / U=kt gy

because, setting g(t) = exp(i(j — k)t), we note that g(t+27) = g(t), remem-
bering that exp(27i) = 1.

T iG-
cili—k)t
i(j — k)

= 07

Solution 6.26. In an n-dimensional vector space, any collection of m > n
vectors is linearly dependent. Since a set of m nonzero orthogonal vectors is
linearly independent, we must have m < n. To see that nonzero orthogonal
vectors are linearly independent, note that )" | cxa; = 0 implies

m m
0=(a;,y crar) = crlaj, ar) = c;l|aj|*.
k=1 k=1

Since each a; is nonzero, we have | a;|| > 0, whence ¢; = 0; this is true for
every j € {1,2,...,n}.

Solution 6.27. By construction, v is orthogonal to g;, for 1 < j < k. But
v; and a; are linear combinations of q,..., g;. Applying Gram-Schmidt,

weget g =(1 0 0 0)7,
wm=ay—(alq)a=(0 1 0 O)T,
whence ¢g» = v9, and

vs=a3— (al ¢)a — (al @)e2=(0 0 0 —1)",
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so that q3 = vs.

Solution 6.28. By associativity of matrix multiplication, we have

k
(QR)er = Q(Rer) =Q (Z 7”%6@)
=

k
= ) raQe
=1
k

= ZT@kqg,

(=1

as required.

Solution 6.29. Method I: Note that the columns are orthonormal.
Method II: By direct computation, Q7 Q = I.
In both cases, we use the elementary trigonometric identity cos®6 +
sin?6 = 1.
Solution 6.30. We have (U1U2>T(U1U2) = UQT(UlTUl)UQ = U2TU2 = I,

using Example 1.2.

Solution 6.31. Example 1.2 applied to the n x n matrix vv” yields the
formula (voT)T = (vT)TvT = voT. Since vTv is a scalar, we deduce that
p is a symmetric matrix. Thus

p'p = p?
_ I—4m}T +4(1)1)T)('01;T)
vTy (vTv)2
T T\ oy T
_ 4w +41)(1) v)v
vTy (vTv)2
T T
v v
— 1 42% 4
Ty * vTw
= 1,

using associativity of matrix multiplication.
Forn=2and v =(0 1)7, we obtain

10
(0 5,

which is reflection in the subspace orthogonal to v. In general, p simply
reflects vectors in the (n — 1)-dimensional subspace of R™ orthogonal to the
vector v.
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Solution 6.32. We only have to prove that the columns of @) are orthonor-
mal, and this is obvious.

Solution 6.33. The 2 x 2 rotation matrix

al(a® 4+ eA/2  ¢/(a? + 2)/2
Q= (—C//((a2+_|_ 02))1/2 aéEQQ j_ 62%1/2)

Ql <Z> _ ((aQ +002)1/2> .

Thus Q = QF and R = Q, A.

satisfies

Solution 6.34. This is Example 1.17.

Solution 6.35. Apply the Cauchy-Schwarz inequality to the vectors x =
(#1 - xp) ande=(1 --- 1)

Solution 6.36. The Cauchy-Schwarz inequality implies the bound
—[lall[6]] < {(a,b) < [lall[[b]],

so that

lall* +[1b]1* = 2llall[[b]] < [[al* +[[b]* +2(a, b) < |al*+[b]* + 2[la]|[b].

and this is the required inequality. Their geometric interpretation is simply
that the sum of the lengths of the two shorter sides of a triangle cannot
exceed the length of the longest side.

Solution 6.37. This is simple, so I'll only provide an answer for v/65. We
let f(z) = z'/2, f'(z) = (1/2)z~"/? and f"(x) = (—1/4)z=3/2. Setting
a = 64 and h = 1 in the first displayed equation of this subsection, we
obtain the linear approximation £(65) = f(64) 4+ f/(64) = 8 + (1/16) and
the quadratic approximation p(65) = £(65) + (1/2)f”(64). The rest is left
to you.

Solution 6.38. We need only note that 0f/0z; = §;p, for 1 < j < n.

Solution 6.39. We have

of ﬁ .

—— = COoSZT; sin xp

8$]’ J .
=1+

and, for j # k,
0*f a )
= COS Xj COS T, H sin zy,
(=1,t#£5,k

8:cj8xk
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whilst
2
9T fa).

5=
8xj

Solution 6.40. If f(z) = a’x = ayz1 + - + a,,, then
of "
(Vf(z)),; = o, kZ:lak5jk = aj,

that is, Vf(z) = a.
Solution 6.41. For any two functions u(x) and v(x), we have
V (u(x) +v(x)) = Vu(z) + Vo(z),
because of the elementary relation
0 (u+v) ou v
—(u+v)=—+—.
8:cj 890]- 81']'
Setting hi(z) = a + bz, ho(x) = =T Az /2, and applying Example 1.10,
we obtain the result.

Solution 6.42. This question does not assume that A is a symmetric ma-
trix. Setting f(z) = =7 Az, we see that

Vh(z) =h(z)Vf(x).
Using the technique of Example 1.10, we see that
Vi) =(A+AT) .

Solution 6.43. The function f(x) has a local maximumat & = a if there
is a positive number § such that

f(a) > f(a+hu)

for every unit vector u € R™ and |h| < 4.

Solution 6.44. One example is @ = 0 and f(z) = ||z|*.
Solution 6.45. By direct calculation,

() (2 ) (2) =2 +0 -2 =26 —up2r+ 2 20

with equality if and only if x —y/2 =0 and y = 0, that is x =y = 0.

Solution 6.46. Suppose A is positive definite. Then a = el Ae; > 0.
Following the hint, we obtain

C

Y Y

<33>T (Z b> <x> = cy’+a[(z +by/a)® —’y*/a®] = a(x+by/a)2+zf(ac—b2).
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Setting y = a'/? and x = —by/a, we find

() (1) ()

Conversely, if a > 0 and ac — b? > 0, then

“la b
() G o) ()=
y b c)\y) ™~
with equality if and only if y = 0 and x + by/a = 0, that is z =y = 0.
Solution 6.47. We find (e, e)4 = ef Aez = —1 and ||e1]ja = ||e2]|a =
V2.

Solution 6.48. If A is symmetric positive definite, then Az = 0 implies
z? Az = 0, which implies £ = 0. (A is invertible if and only if Az = 0
implies = 0.)

Solution 6.49. We have
T

* r acT 2 -1 T
o) ale)=0) (3 (0) =
. i Y 1 2 Y

with equality if and only if x = y = z = 0. Hence A is positive definite.

Solution 6.50. The matrix P is invertible because det PT = det P # 0.
Hence 2’ Mz = ' PPTxz = ||PTz|? > 0, with equality if and only if
PTx = 0. Of course, M is symmetric because M? = (PPT)T = (PT)TPT =
PPT =M.

Solution 6.51. If S is any skew-symmetric matrix, that is ST = —9, then
xSz = 0, because

zlSe = (:BTS:B)T =gl STy = —27 S,

which implies 7Sz = 0. (Here I'm using the simple fact that every 1 x 1
matrix is symmetric.) Thus, given any symmetric positive definite matrix
A, we have

zT (A4 Sz = zT Az,
so that A + S is positive definite, but not symmetric.

Solution 6.52. This exercise has really occurred before, but here’s a direct

solution. We have
n

el Aey, = Z(ekT)e(Aek)z = Z(Skzé(Aek)f = (Aep)r = Z AkmOkm = Ak
(=1 (=1 m=1

Since e # 0, we must have Ay = ekTAek > 0.
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Solution 6.53. We’ve just found an invertible lower triangular matrix L
for which A = LLT, so that 27 Az = |LTz||* > 0, with equality iff z = 0.

Solution 6.54. The easiest way to do this is to use the next exercise! This
was a deliberate trick to remind you that examination questions, and parts
thereof, need not be attempted in the order set.

Solution 6.55. If the columns of A are linearly independent, then the ma-
trix AT A is positive definite, and therefore invertible (see earlier exercises).
Thus

0 # det ATA = det(RTR) = (det R)?,
so that R is invertible also. (Here I've used the facts that det(PQ) =

det P det Q, det(PT) = det P, and det P # 0 if and only if P is invertible.)
Conversely, if R is invertible, then, setting A= (a; --- a, ), we obtain

n
1" wpap)? = 2" AT Az = 2" RT Rz = | Rz|* > 0,
k=1
with equality if and only if « = 0. Hence the columns of A are linearly
independent.



