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Random Notes

Observation 1.1.1 — Some notes on Example 2 page 63. In this example we study X C L?(—oo, +
the functions in L?(—o0, +00) that their primitive functions also belongs to L?(—o0, +00). Le.
they roughly look like the following function

f W

\

Then we define the map ® : X — X given by

We want to show that this map is not continouse at any point of its domain. Since L?(—o0, +00)
is a vector space, it is enough to show this for the origin. So we want to show that this map
is not continuous at the origin. Let x be the function whose graph is given as below (the red
curve). It is easy to see that the blue curve is its primitive function.
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The L? norm is roughly the area under the curve, so the L? norm of = is AB while the L?
norm of ®(x) is AB2. Now to prove that the mapping ® is not continuous at the origin, we
need to change A, B such that the L? norm z goes to zero but the norm of ®(x) gets larger
and larger. Suppose we want to make the norm of = to be half and double the norm of ®(z).
So we need to solve

A'B 1 A'B”?
AB 2" AB?
It is easy to see that we need to have

= 1L,

Al B’

4 — =
A ’ B

DN | =

Observation 1.1.2 — Some notes on Example 4, page 64. Putting this example in contrast to the
example above, teaches us a lot! In the example above we observed that the “integration” of
L{— o, +00) functions is nowhere continuous. However, in this example, we will see that the
integration operator in L2[0,7] is a uniformly continuous operator! This is a huge contrast
and the surprising fact is that in both cases we are dealing with the “same” operator and the
only difference is their domain. To see this let X = L?[0,7] and let ® : L?[0,7] — L?[0,T)
defined as

® Remark 1.1 We need to check to see if ®(x) really belongs to L2[0, T]. However the argument
will be very similar to what we will see below, so we have skipped this part.

Since L2[0,T] is a vector space and ® is a linear map, it is enough to show the continuity
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at the origin. Let x € L?[0,T]. Then

T
= 2 T 2 T
fT/O @) d
= T2%d(x,0).

So we have
d(®(x),0) < Td(z,0).

Since the expansion factor 7' does not depend on z, we can conclude that ® is actually uniformly
continuous.

Observation 1.1.3 — Discrete version of the example above. We can construct a discrete version
of the example above, where the underlying space is R™, and the integration operator ® is a
linear map ® : R” — R™ given by

T T

T2 xr1 + T2
O: | T3] — 1+ T + 23

This can be represented by the matrix

— =
e i =)
= =0 O
=]

1111 --- 1

However, from the Example 1 from page 62 we know that a linear map between vector spaces
is continuous with the operator norm at most ), y |mi’ j}. So the operator norm of this matrix

will be 0
12|l < ("<"2+1)> ~n,

Summary B’ 1.1 — Some notes on Example 5 on page 65. The example 5 demonstrates the
observation above in a very useful way. It explicitly shows that the example above is just
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a very special matrix and we can have more general linear maps with arbitrary elements in
their matrix representation. So the matrix operators between finite dimensional vector spaces
correspond to the integration kernels. consider L»[0,7] and let k € L2([0,T] x [0,T1]), i.e.

T T )
/ / |k(t,7)|" drdt = M? < oo.
o Jo

And we define the linear map @ : L2[0,T] — L2[0,T)

T
[@k(x)](t)z/o k(t, 7)x(T)dr.

The Example 5 shows that this is a continouse map (bounded linear map) with operator norm
[Pl < M.

Compare this with Example 1.

® Remark 1.2 One special kind of kernel integrals are convolutions where the kernel is of the
form k(t,7) = h(t — 7) for some function h of appropriate type (I think it is enough to have
L5[0,T], with the definition that h(t —7) =0 if t — 7 ¢ [0,7]). We often write convolution as

(f = h)(t) :/0 h(t —7)f(7)dr.

Summary A" 1.2 — Checking Continuity. By definition, a map between two topological spaces
F : U — V is continuous if and only if the pre-image of open sets are open. However, instead
of checking the pre-image of every open sets in Ty, it is enough to check it on the basis of the
topology. Since in a metric space, the basis of the topology is the set of all open balls, then to
check to see if a map is continuous, it is enough to check to see if the pre-image of every open
ball in V' is open in U, i.e. contains an open ball of U.

Summary " 1.3 — Isometric embedding of metric space in a Banach space. In Problem 1.2.5.3
we showed a very important fact! We showed that for any metric space (X, d) one can come
up with in isometric embedding of X onto BC(X,R), the space of all continuous and bounded
functions defined on X. For 2y € X the embedding ® : X — BC(X,R) is given as

[@()l(z) = d(x,y) — d(x, xo)-

This is known as Kuratowski embedding. Also, note that BC'(X,R) is a Banach space, because
R is complete.
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Solved Problems

Metric Spaces

Summary 8" 1.4 — A metric for bounded functions defined on any set S. Let S be a nonempty
set and let X = B(S) denote the collection of all bounded real-valued functions defined on S.
Then

d(f,g) = sup{|f(s) — g(s)| : s € S},

is a metric on X.

Summary p° 1.5 — A metric for differential operators. Let X (n) denote all the differential oper-
ators of the form

Then d is a metric on X (n): d(P(D),Q(D)) =>"" o [pi — ail-

Summary B 1.6 Let X denote the collection of all bounded closed intervals [a, b] from the real
line. Let [a,b] and [c, d] be two sets. Then the symmetric difference [a, b]d[c, d] is the union of
at most two bounded intervals. p([a,b], [c,d]) to be the sum of the lengths of these intervals.
Then p is a pseudometric. In particular, the distance between any two single points is zero.

® Remark 1.3 TODO: I am still thinking why the triangle inequality of the metric defined above
holds.

® Problem 1.2.1.1 Let d be a metric on X and let d, = ad, where 0 < o < 1. Show that d, # d if
X has more than two points.

Solution Let X have more than one point. Then Jz,y € X such that d(z,y) # 0. Then
d(z,y) # ad(v,y) = do(z,y). So d # dq.

® Problem 1.2.1.2 Show that d(z,y) = |z — y| is a metric on the real number R. Show that it is
also a metric on the set of complex numbers C.

Solution First, we show (R, d) is a metric space. We need to show:
(i) First, we show that d is always positive. Since || = max{z, —z}, we have +z < |z|. Adding
to two inequalities we will get 0 < |z|. Now we want to show that |z —y| = 0 then z = y.
|z — y| = 0 implies z — y = 0, and then we will have z = y.

(ii) Since |z — y| = maxz —y,y — x, we will have |y — x| = maxy —z, 2 —y = |z — y|.

(iii) Triangle inequality: From the definition of absolute value we have |z| = max{z,—z}. So
x < |z| and —|z| < z. Let a,b € R. Then

a<lal, b< || = a+bd<|a|+]}.

Furthermore,
—la| <a, —p|<b = —la|-[b[<a+b
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Combining these two inequalities, we will get
—la|— b <a+b<|a|+ |b].

So
la+b] < lal +[b].

Now we show that (C,d) is a metric space. For this purpose we can utilize the properties of

the complex conjugation and work with the definition |z; — 25| = \/(21 — 29)(21 — 22). But
instead, we want to show that there is a bijection from (C,d) (we don’t know yet if it is a
metric space, otherwise we could call this map an isometric bijection) to (R?,dg2). Recall

C={a+1ib: a,becR}.

Let ¢ : C — R? given by a + ib — (a,b). This is a bijection, since for any a + ib € C we
have a unique (a,b) € R? (uniquely determined by a,b), and for any (a,b) € R? we have a
uniquely determined a + ib € C. Also we claim that

d(Z, w) = dR2 ((b(Z), ¢(’U)))
This is true because

d(z,w) = d(z1+iz2, w1 +iws) = \/(zl —w1)? 4 (22 — w2)? = dr2((21, 22), (w1, ws2)) = drz2(¢(2), d(w)).

We can use this map to transfer all of the properties of dg> in R? to d in C. So (C,d) is
indeed a metric space. So now we can call ¢ an isometric bijection.

® Remark 1.4 In the question above, for (R,d) we used the definition || = max{z, —z}, and for
(C,d) we used the definition |z| = V2T.

® Problem 1.2.1.3 Let d(z,y) be a metric on X. Show that

d(z,y)

m7 da(z,y) = min{1,d(z,y)},

dl(‘r7y) =

are also metrics on X. Show that every set in the metric space (X, d;) and (X, dz) is bounded.

Solution (i) Showing that di(x,y) is a metric: Positive definiteness: since the enumerator and

denumenator are both positive, then d;(z,y) is also positive for all z,y € X. Let z,y € X
such that di(z,y) = 0. This implies d(z,y) = 0, hence z = y. Symmetry follows from d

being symmetric. For the triangle inequality we use the fact that f(z) = Tt s strictly

increasing for x > 0 (because it has positive derivative), and also it is subadditive. To see
the subadditivity, observe that
Tty T Y T Y

z+y) < - 1 < T — f(z) + f(v).
i w_1+x+y ltzty 14z4ty - 1+z 14y @)+ fly)

Using the fact that for all z,y, 2z € X we have
d(z,z) <d(z,y) +d(y, 2),
using the monotinicity of f and then its sub additivity, we will get
da(z, z) < do(z,y) + da(y, 2).

(See the summary box below for a detailed argument of a more general setting).
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(ii) Showing that da(z,y) = d(x,y) A 1 is a metric: Positive definiteness: Since d(z,y) > 0 then
d(xz,y)A1> 0. Let 2,y € X such that d(z,y) A1 = 0. So d(x,y) = 0. This implies x = y. So
ds is positive definite. Symmetric: Let x,y € X. Then do(x,y) = d(z,y) N1 =d(y,z) N1 =
da(y, x), where we have used the fact that d(x,y) = d(y,x). So da(x,y) = d2(y,z). For the
triangle inequality we use the following lemmas:

Lemma 1.1 Let a,b > 0. Then
a<b — aNl1<DbAL.

Also
(a+b)A1<aNnl+bAL

Proof. For the first implication, when a < b, then there are three cases: 0 < a < b <
1, 0<a<1<b1l<a<hb InthefirstcaseaAl=a,bA1l=0bSoaAl<bA1 holds.
This holds for the other cases as well.

For the second implication, again we will show in cases: When a+b < 1, a+b=1, a+b >
1. For the first case we can only have a,b < 1. So (a+b)Al=a+b, aAl=a, bAL1=0.
So the desired inequality holds. For the second case, again a = a A1, b = b A 1, and
(a+b)A1=a+b=1. So the desired inequality holds. For the third case, WLOG we can
assume that a < b. Since a + b > 1, then at least one of a or b should be larger than 1.
WLOG we can assume a > 1. So (a+b) A1l =1and a A1l =1. So the desired inequality
holds. O

So by the triangle inequality d(z,z) < d(z,y) + d(y, z), and using the lemma above we can
conclude that
d(xz,2) N1 < d(z,y) N1 +d(y,z) A 1.

Now to show that all of the sets in X, with the metrics above are bounded, it is enough to
observe that for all z,y € X we have d;(x,y) <1 and da(z,y) < 1.
Summary £ 1.7 — Transformation of the metric. Using the proof ideas of the examples above,

we can generalize it in the following proposition.

Proposition 1.1 Let (X, d) be a metric space and ¢ : [0, +00) — R be a real valued functions
such that

x) = 0 if and only if z = 0.
(ii) monotone increasing,

(iii) subadditive: Va,y > 0 we have ¢(x +y) < ¢(z) + ¢(y). Then d=¢odis also a
metric, and (X, d) is a metric space.

Proof. Since ¢(x) = 0 if and only if x = 0, then d = 0 if and only if d = 0, if and only if 2 = y.
So d is positive definite. d is also symmetric, because Vr,y € X, we have d(x y) = d(y, ) that
implies d(z,y) = ¢(d(z,y)) = ¢(d(y,z)) = d(y, z). For the trlangle inequality, we have

d(z,z) < d(z,y) +d(y, 2).
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We apply (ii) above and we will get

d(z, 2) < ¢(d(z,y) + d(y, 2)),

and we now apply (iii) above to get

d(z,z) < d(z,y) + d(y, 2).

O

Summary p° 1.8 — Metric transformation examples. Using the example above, and the remark
below, the followings are example functions that can transform a metric d to a new metric

d= f(d).
(i) filz) =z AL
(ii) fo(w) = 2/(1 +2).
(iii) f3(z) = 2®/(1 +2%) for 0 < & < 1.

® Remark 1.5 The reason that the example (iii) above works is that f3 satisfies all the properties
in the summary box above. To see the sub-additivity, it is enough to show the sub-additivity
of 2% when 0 < a < 1. Let « =1 — 8. Then

Tty > T n Y v
(@+y)f ~(z+y)f  (e+y)’ = 2f 4P

(z+y)" =

® Problem 1.2.1.4 A real-valued function p(zx,y) is said to be a pseudometric on X if it satisfies
conditions (M1), (M3), and (M4).

(a) Show that p(z,y) = 0 is a pseudometric on any set X.

(b) Show that p((z1,22), (y1,¥y2)) = |r1 — y1] is a pseudometric in the plane R2.

Solution  (a) p(z,y) = 0 satisfies (M 1), (M3), and (M4) vacuously. However, if X has only one
element, then p is indeed a metric. But if X has more than two elements, then dx,y € X
such that x # y but p(x,y) = 0.

(b) Being symmetric (M3) and the triangle inequality (M4) follows from the properties of |-|.
However, for all 2,y € R? that have the same first component (i.e. points on the vertical
lines) have d(x,y) = 0. However, this will be a metric on the quotient space R?/W where
W = Span{(0,1)}.

® Problem 1.2.1.5 Show that if A is nonempty, in a metric space (X,d), then diam A = 0 if and
only if A consist of a single point. Is this true in a pseudometric space?

Solution For the forward direction assume for A C X we have diam A = 0. So

sup {d(z,y)} = 0.

z,y€A

This implies that Va,y € A we have d(z,y) = 0. Since d is a metric, then A = {z} is a singleton.
For the converse, let A = {z}. Then it follows immediately that diam A = 0.
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No this is not true in the case of the pseudometric spaces. In our proof above, in the forward
direction, the logic breaks if d is a pseudometric. Le. it is possible to have sup, ,c4{d(x,y)} =0
but A is not singleton.

Examples of Metric Spaces

® Problem 1.2.2.1 Let X = R? and let
d(z,y) = (|z1 — y1|"? + s — ya| /*)2

Is (X, d) a metric space?

Solution No. Because the triangle inequality breaks. Let
x = (0,0), y = (0,1/4), z=(1/4,1/4).
It is easy to check that the triangle inequality d(z, z) < d(x,y) + d(y, z) does not hold. Because
1=d(x,2) <d(z,y) +d(y,z) =1/4+1/4=1/2,
is a contradiction.

® Remark 1.6 With a similar idea of proof, it is easy to show that d,, fails to satisfy the triangle
inequality if 0 < p < 1.

® Problem 1.2.2.2 In R? let A{z = (z1,22) : (|z1]* + |22|*)/2 < 1}, and
d(z,y) = {|lz1 — 01 + |2 — y2|*}/2.
Compute d(x, A). Show that d(z, A) = 0 if and only if
1| + | < 1.
Solution Let z = (z1,22) € R? (WLOG we assume that x; > 0) that does not belong to A. The
ray that passes through z is given by y = %x, and this ray intersects the unit circle at

( 1 $2/x1 )
\/1 + (3?2/1‘1)27 \/1 + (552/56'1)2 .

So the distance between x and the point above is

i’:

2 9 1/2

_|_

N A -
d(z,z) = 5 (2a/21) 1

$2/$1

— -7
T+ (@a/m)?

To show that d(z,A) = 0 if and only if 22 + 22 < 1, we first do the forward direction. Let
d(z, A) = 0. From our explicit formula above, it is easy to see that we should have

1 2o = 1’2/1’1 .
VI (z2/21)? V1 (22/21)?

It is easy to check that z7 + 23 = 1 which implies 2% + 23 < 1. For the converse direction, we
assume 77 + 23 < 1. When 2% + 23 < 1, then z € A, and by the definition of d(z, A) we see

Tr, =
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d(z,A) = 0. When 27+ 23 = 1, then we can write 1+ (21 /22)? = 1/22. Using the fact that 1 > 0
this implies that
d(z, A) =0,

where we have used the explicit formula above.

® Problem 1.2.2.3 In example 5, the metric d, was defined with a “sup” instead of “max”. In order
to see the necessity of this let © = (x1, 29, ),y = (Y1, Y2, - - ) be given by

1 _n
n+1’ y"_n—|—1'

Ty =

And argue why “sup” should be used instead of “max”? What about Example 8 and Example 117

Solution The reason is that if on £, we define d, by “max”, then for the presented examples
doo(z,y) does not exist. In the case of example 8, we can replace “max” with “sup”. The reason is
that if 2,y € C[0,T], then f = | — y| € C[0,T]. On the other hand, a continuous function defined
on a compact set, attains its maximum and minimum. For Example 11, we can not use “max” in
place of “sup”.

B Problem 1.2.2.4 Sketch the set of points x = (21, x2) in R? for which
d,(0,z) =1,

where 0 = (0,0) and dj, is defined in Example 1. With z,y fixed show that d,(z,y) is decreasing
in p. Hence

dp(xvy) S dq(l‘,y).

Solution It is easy to find such sketches online. For the second part, fix z,y € R?. Then
ddy(z,y) A

dp P
where A is a positive quantity (can be calculated explicitly by using the chain rule). So d,(x,y) is
decreasing.

Summary p* 1.9 For fixed z,y € R™, d,(x,y) is decreasing in p. So

p<gq - dp(xvy) > dq($,y)

B Problem 1.2.2.5 Let C be the unit circle in the complex plane, that is C = {z : |z| = 1}. Let X
denote all complex-valued functions f(z) defined on C for which

/C |f(2)|dz < oo.

Show that

1/2 o 1/2
d(f.q) = ( / \f<z>—g<z>|dz) - ( / \f<e2”">—g<e2”0>\de)

is a metric on X.
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Solution It is easy to check the other properties of being a metric. Thus we will show that d
satisfies the triangle inequality. To see this let f,g,h € X. Then

/\f )" ~([|F-a0]) )" = (f1uor) )"

where u = f —h and v = h — §, and f(#) = f(e*"?). Observe that
/|u—|—v|2 = /(u—i—v)(u—i—v) = /(\u|2 + |v|* + 2 Re(uD)) :/|u|2 —|—/\v|2 —&—Z/Re(uﬁ).
Also

[ Retwn) < Re( [ ww) < Re(lullo]) = fullo].

where ||-|| is the norm that induces the metric. So
2 2 2
/|U+v\ < ™+ [ol” + 2lullllol = lull + flo])*.

so we can conclude

_ (/ u+v|2)1/2 < ull + |Joll = d(F, ) + d(h, g).

B Problem 1.2.2.6 Let X denote the class of all complex-valued functions f(z) that are analytic
for |z| < 1. Let f(z) = > o0 yanz™ and g(z) = Y .-, byz™ be the power series expansion for f,g
in X. Show that the following functions are metrics, or pseudo-metrics.

d(f,g) =sup{|f(z) —g(2)| : |2| < p}, where 0 < p < 1.

(a
(b

|a0 - bo| + \al - bll

9)
d(f,9) = lao — bol-
d(f,9) =

d) d(f,9) = >0 g lan — by| p™, where 0 < p < 1.

)
)
()
(d)
()

d(f,g):sup{ 2 — ¢

/ f(€) —g(§)
le|=0

dg‘ © |zl < p}, where 0 < p < 1.

Solution Since we need to choose between a metric or a pseudometric, we don’t check the triangle
inequality.

(a) Is a metric.

(b) Is a pseudometric. Because the distance between functions in which in their expansion only
the first term is the same will be zero.

(¢) Is a pseudometric. Because of a similar argument as above.

(d) Is a metric. Because if d(f,g) = 0, then every term in the positive series should be zero,
hence |a, —b,| =0 for all n € N.

(e) Still thinking!
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Continuity

B Problem 1.2.3.1 Let C°°[0, 7] denote the set of all real-valued smooth functions defined on [0, T).
Let D be the mapping of C'*°[0,T] to itself defined by

d
Df:d—];.

(a) Let dy be the sup-metric on C*°[0,T]. Is D a continuous mapping of (C*°[0,7T],d;) into
itself?

(b) Define a metric dy on C*°[0,T] by
d2($, y) = dl('ray) + dl(va Dy)

Is D a continouse mapping of (C°°[0,T],ds) into (C*°[0,T],d;)?

Solution  (a) No. Consider the sequence of functions (f,,), where

_ sin(2"x)
fa(t) = -

Then dy(fn,0) = 0 as n — oo but dy(Df,,0) becomes arbitrary large.
(b) Yes. Let f,g € C*°[0,T] then

So for any € > 0 we let § = €. Then if da(f,g) < ¢ it implies that d;(f,g) <.

B Problem 1.2.3.2 A delay line is a device whose output is ideally a delayed version of its input,
i.e.
y(t) = z(t — 7).

Suppose that z,y € Lo(—00,+00), where La(—00, +00) has the usual metric. Is the mathematical
model of the delay line a continouse mapping of Lo(—00, +00) into itself?

Solution We know that integration, in the sense of Lebesgue, is not sensitive to shift. ILe.
+o0 +oo
| sde= [ g
—0o0 —0o0

for all 7 € R. So for any f,g € La(—00, +00) we have

d(f,g9) = d(Sf,Sg).

® Problem 1.2.3.3 Let Y = C[0,T] be given with the sup-metric d(z,y). Let
X = (C[o,T],d) x (C[0,T],d),

be the product space. Consider the mapping F' of X into Y defined by F(z) = x12z2, where
x = (x1,22). (That is F' is a multiplier). Is F' continuous? Is F' uniformly continuous?
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Solution Assume that the norm on X is da(f,9) = d(f1,91) + d(f2,92) (we could chose other
metrics on the product space as well, but we chose this one for the convenience). Then we can
write

d(F(f),F(g)) = sup_|[F()](t) — [F(9)](t)]

t€[0,T)

= sup |f1 (t)g1(t) — f2(t)92(t)}

te[0,T)

sup | f1()g1(t) — fa(t)ga(t) £ f1(t)ga(t)]

te[0,7]

sup | f1(£)(g1(t) — g2(t)) + g2() (f1(t) — f2(1))]

te[0,T]

| f1llod(g1, 92) + llg2llod(f1, f2)

max{|| fillw, 192/l }(d(g1, 92) + d(f1, f2))
max{| f1ll ., [l92]l o }d2 ([ 9)-

VANVAN

So for a given € > 0 we can let 0 = ¢/(max{|| f1|| ., [|92]lo })- However, since the choice of § depends
on the point f, g, then the uniform continuity fails.

® Problem 1.2.3.4 Let (X, d) be a metric space, where X is nonempty. Let Y = BC(X,R) denote
the collection of all bounded, continuous real-valued functions defined on X.

(a) Show that the functions

d(x,x0)
14 d(z,z0)’
forxz—d(z,x1) —d(x, x0),
fsix— 3,

firx—

arein Y.

(b) Show that
o(f.g9) =sup{|f(z) — g(2)| : v € X}

is a metricon Y.

Solution  (a) Fix xg € X. We want to show the function f : X — R given as f(z) = d(x, zo) is
a continuous function. Because

On the other hand since the function g : R — R given by z — z/(1 + z) is a bounded
continouse function, then f; = d/1 + d is also a bounded continouse function. Continuoity

of fo follows from a similar reasoning. For the boundedness, observe that

d(z,z1) — d(z,x0) < d(x,20) + d(z0,21) — d(x,20) = d(T0,71).

(b) Follows from the result of Exercise 13 page 56.
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® Problem 1.2.3.5 Let f : X — X be a continuous mapping, where X has a metric d. Let G(f)
denote the graph of f in X x X, and A the diagonal set

A={(z,y):z=y}={(z,2) 1 v € X}.
Assume that X x X has the metric

d((z1,y1), (22,y2)) = d(z1,22) + d(y1,y2)-

Define g : A — G(f) b
g(z,x) = (z, f(2)).

—1

Show that ¢ is continuous. Show that g is invertible. Is g7+ continuous?

Solution ¢ is continuous. To see this let (z1,x1), (z2,22) € A. So

d(g(w1, x1), 9(w2, 22)) = d((21, f(21)), (22, f(22)))
= d(z1,22) +d(f(21), f(22))
< (1 + A(wy, 22))d(21, w2)
= S0+ Alw, 2))d((1,72), (72, 72))
where we have used the continuity of f, i.e. d(f(z1),f(z2)) < A(x1,z2)d(x1,22). So g is a
continuous mapping. Define the inverse of g as

h=g":G(f) > A, g7z f(2) = (z,2).

1 1

g~ ! is indeed inverse of g as it is straightforward to check g~tog and gog~! are both identity maps.
However, h = g~! is not necessarily continuous. To see this let (z1, f(z1)), (2, f(22)) € G(x).
Then

d(h(z1, f(21)), M(w2, f(22))) = d((21,21), (T2, 72)) = d(21,22) + d(71, 72) = 2d(71, T2).

So we can come up with examples where (z1, z1) and (x2, z2) are close to each other, but (x1, g(z1))
and (z2,g(x2)) are not. For instance consider the following graph: Note that the diagram above

X

is just a schematic representation of the idea behind the provided example to demonstrate some
cases where g~! is not continuous, and there is no particular meaning behind the fact that X x X
looks like the Euclidean 2 plane. The only case that this can fail is when all sets in X are bounded
(see Exercise 3 page 46).
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Observation 1.2.1 — Learning from a mistake. For the question above, after some discussions
we found out that our answer is wrong. That is because, assuming the continuoity for f, then
d(f(z1), f(22)) can not get very large, because d(f(z1), f(z2)) < M (21, z2)d(z1, 22).

Convergence of Sequences

B Problem 1.2.4.1 Let X denote the set of all bounded piecewise continuous functions defined on
0 <t < T, with the sup-metric d.

(a)

Obviously C0,T] is a subspace of X. Let z¢ be an arbitrary point in C[0,T]. Suppose that
xo is to be approximated by piecewise constant functions is shows in Figure 3.6.1 in text
book. That is

T T T
Zn (t) zxo(jg) forjg <t< (j—l—l)g and j =0,1,---,(n—1).

and 1
n—
zn(T) = wo(

7).

Is it true that the sequence {z,} converges in (X, d)? If so, is it true that zo = lim, 00 2,7
[Hint: Use the fact that a real-valued continuous function, defined on a bounded closed
interval is uniformly continuous, compare with Exercise 13, Section 17.]

Suppose xg is not restricted to the subspace C[0,T], and suppose that xg is approximated
by function x,, as in (a). Is it true that g lim, e ,?

Consider a different metric on X, namely the ds metric. Does the sequence (z,) converges
to zo in (X,ds2)?

Solution  (a) Since the points in C[0,T] are uniformly continuous, then for any choice of € > 0

we can choose § > 0 such that |z —y| < & implies | f(z) — f(y)| < e. Let n = T/(6/2). So
on each interval jT/n < tM(j + 1)T/n we have
sup |20 (t) — 20(§T/n)| <e.
JT/n<tM(j+1)T/n
This also implies

OiltlET |zn(t) — o(T/n)| < e

Thus z,, = x¢ in ds, metric.

No. The uniform continuity is crucial as observed above. For instance, consider the function
xo(t) = 0 when ¢t € [0,T) and z(t) = 1 when ¢t = 1. With the approximation scheme as
above, x,, = 0 for all values of n € N, however, doo (2, 29) =1 for all n € N

Yes. On any closed interval that misses one of the points of discontinuity, the function xg
is uniformly continuous, hence on this interval x,, converges to xo uniformly (in sup norm),
thus in dy norm. On the intervals that contains a point of discontinuity, we can bound
the Lo norm as follows. Choose n large enough that each point of discontinuity sits inside
one interval jT/n < ¢t < (j + 1)T/n, and the length of each interval is less than n. Let
lzol|, = M and let K € N denote the number of discontinuities. So on the intervals that
we have a discontinuity point we have

/ lo(t) — wo(t)|* < MKy,
on inter. w. dis. cont.

that goes zero as n — 0.
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B Problem 1.2.4.2 Suppose that in a metric space (X, d) a sequence {x,} converges to a point zg.
Does it follow that

d(z1,m0) > d(x2,20) > d(x3,70) > -+ = d(Tn,T0) > -7

Either prove that it does, or give a counterexample.

Solution No it does not. For instance consider the sequence {sin(n)}.

B Remark 1.7 However in the question above, we can say if x,, — ¢ as n — oo, then there exists
a subsequence {z,, } such that

d(xk17‘/1’.0) Z d<$k27x0) Z d(xktgﬁmo) Z te

® Problem 1.2.4.3 Consider the metric space (X, d) given in Example 16, Section 3. Characterize
the collection of all convergent sequences in (X, d)

Solution In this space a sequence is convergent if and only if it is eventually constant. Then it
converges to that constant value.

B Problem 1.2.4.4 Consider the sequence (z,,), where
T, (t) = (cos(n!wt))®™, n=1,2,---.

In the metric space C[0, 1] with the sup-metric doo. Is (2,) a convergent sequence?

Solution Let p € QN [0,1] be a rational number. Then we can write p = ¢ for a,b € N, were
(a,b) = 1. We claim Vn > b we have z,,(p) = 1. That is because

Zn(p) = (cos(nhr%))% - (cos(n(n —Dn—1)-- (b!)w%))% = (cos(2km))?" = 1,

where k € Z. On the other hand, for ¢ € [0, 1]\Q, since the cos function is equal to one if and only
if its argument is a multiple of 7, then cos(n!mg) # 1 for all n € N. So

2, (q) = (cos(n!mq))®™ — 0 asn — oc.

So the limiting function = can be written as

[1 te@nio.1]
x(t){o te0,1\Q

However, x ¢ C[0,1] so the sequence does not converge.

® Problem 1.2.4.5 If {z,} and {y,} are convergent sequences in metric space (X,d), show that
the sequence of real number {d(z,,yn)} converges to d(xo,yo) where zg = lim,,_,oc p, and yo =
lim,, 00 Yn- (This exercise should be reconsidered after studying Section 7).
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Solution By the definition of converges z, — zp as n — oo is equivalent to d(z,,zo) — 0 as
n — oo. Similarly for {y,} we have d(y,,yo) — 00 as n — co. So using the triangle inequality for
the metric function we can write

d(xnvyn) < d(Imxo) + d(ymxo) < d(l‘n, xO) + d(yn7y0) + d(anQO)v

and also
d(zo,y0) < d(xp,x0) + d(zn,y0) < d(xp, x0) + d(2n, Yn) + d(Yn, Yo)-

For any given € > 0 we can choose n large enough such that
d(zp, o) < €/2, and  d(yn,yo) < €/2.

So combining the inequalities above we will get

d(zo,y0) — € < d(Tn,yn) < d(zo,%0) + €.

Or equivalently
|d(xnv yn) - d(.’L‘o, y0)| < €.

So d(zy, yn) = d(x0,Y0) as n — oo.

® Problem 1.2.4.6 Let a be a real number satisfying 0 < a <1 and set b =1 —a. Let yo = 0 and

1
Yn+1 = 5(5 +yp).

(a) Show that the sequence {y,} is bounded and monotone, and therefore converges. Let y =
limy,, and 2 = 1 — y. Show that z? = a.

(b) Modify part (a) for the case a > 1.

Solution  (a) First we show the sequence being bounded. We do it by proof by induction. First,
observe that yo = 0 < 1. Then assume y; < 1 and we show that yi41 < 1. This is true
because

1 o1
yer1 =50 +yp) < ;(1+1) =1

So by induction ¥, <1 for all n € N.

To show that the sequence is monotonically increasing, we also use the proof by induction.
Since yo = 0, we have y; = b/2. So y1 — yo = b/2 > 0. Now assume yi — yx+1 > 0. We want
to show yr+1 — yr > 0. Observe that

1 1 1
Ykl — Yk = i(b +yp) — 5(5 +yiy) = 5(% — Yk—1)(Yr + Y1) > 0.
So by induction y,41 — y, > 0 for all n € N.

Since {y,} is increasing and bounded, then it converges. So taking the limit from both sides
we will have

1
y= §(b+y2).

By completing the square, we will have (y — 1) =+v1—-b=+/a. Soz =y —1=+/a.
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(b) If a > 1 then we can use the following identity.

Vi !

S

In other words, we calculate the square root for ' = 1/a < 1 and then we have \/a = 1/Va’.

® Problem 1.2.4.7 Let {x,} be a sequence in a metric space (X, d) with the property that for some
€ > 0 one has d(z, x,,) > € for all n,m. Show that {z,} is not convergent.

Solution Assume otherwise. So Jdxy € X such that for all € > 0, exists N € N such that Vn > N
we have d(z,, o) < e. This contradicts the assumption.

® Problem 1.2.4.8 Let X = R™ be given with the metric d(z,y) = > .-, |#; — y;|. Show that a
sequence {z,} in X converges to o if and only if x,, ; — zg,; foralli=1,--- ,n.

Solution Assume z,, — 9. Then d(z,,2z9) = 0. So

N
Z |xn,i — IO,i| — 0.
1=1

So each term in the sum should go to zero, i.e. |wn,; —xoi| = 0 as n — co. So @n,; — 2o,
as n — 0o.

Assume z,; = xo,; for all i = 1,--- ,n. So by definition |xnl — $0,1‘| — 0asn — o0o. So
vazl |Tn,i — 20| = 0 as n — co. So x — xo in (RY,d).

® Problem 1.2.4.9 Let z,(¢) be a sequence of continuous real-valued functions where x,(t) is
periodic with period 7, > 0. Assume that x,(t) — z(¢) uniformly for 7 € R and 7, — 7. Show
that x(t) is periodic in ¢ with period .

Solution First, observe that z,(t + 7,) = z(t + 7) as n — oco. Indeed, since t + 7, = t + 7 as
n — oo, for any k € N we have zy(t + 7,) = x(t + 7) that follows from continuity of z,,. Because
of the uniform convergence of x,, we can write z,(t + 7,) = «(t + 7) as n — oco. On the other
hand, we want to show z,(t + 7,,) — x(¢). To see this

|2n(t +70) — z(t)| = |2 (t) —2(t) =0 as n — oo.

So xy (t+7,) — 2(t) and z, (t+7,) = 2(t+7) both uniformly. Then it follows that z(t) = z(t+ 7).

B Problem 1.2.4.10 Let f and g be functions in C[0,T]. Define o = f and z; = g. Let
1
$7l+1:§(xn+xn—1)7 TL:1,2,"' .

Show that limz,, = %(f + 2g) when C[0,T] has the sup-metric.
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Solution Let ¢ € [0,T]. Define ag = f(¢) and a; = ¢(t), and define a,, = x,,(t). Then {a,} is a
sequence of real numbers where

1
Upt1 = §(an + an71)~

We can writ this recursive equation as
Qp _ 0 1 Ap—1
ant1|  [1/2 1/2 an |

Qn, = A" ao
Gn41 ai

Writing A in its Jordan block form we will have

So we will have

A=P | P
where
r-[7 ] s
So .
limA”?)E ;}

Then it follows that lima, = 1/3(f + 2¢g). So the sequence {x,} converges to the function h =
%( f +2g) point-wise. To show the uniform convergence, i.e. the converges with the sup norm, we
use the fact that the point-wise convergence of the uniform /.

More on open sets

B Problem 1.2.5.1 Let f : X — Y be continuous, where (X,d;) and (X,ds) are metric spaces.
Let A be a connected set in X, that is the metric space (A, d;) is connected. Show that f(A) is
connected in Y, that is (f(A),ds) is a connected space.

Solution We show this by contrapositive. Assume (f(A).dy) is not a connected space. So there
are non-empty open sets By, By in Ty(4y such that Bj N By = @ and By U Bj = A. Since Ty is
the induced subspace topology, this implies there exists By, B, € T such that By N A = B} and
BsNA=B),and BN By =@ and f(A) C By U By. Considering the pre-image one gets

A= fTHf(A) = 1B U f(By).
Since f is continuous, f~!(B;) and f~!(Bs) are both continuous and
Cy=fH(B1)NA, Cy = f1(B2) N A, C1,C2 € Ta

such that
CiuCy = A, CinCy=o2.

So (A,dy) is a connected space.

B Problem 1.2.5.2 Suppose that F' is a one-to-one mapping of a set X onto a metric space (Y, dz).
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(a) Does di(x1,x2) = da(f(21), f(z2)) define a metric on X?

(b) If so, is F' a homeomorphism? Anything stronger?

Solution  (a) Yes. d; is a metric. Because di(z1,21) = da(f(x1), f(x1)) = 0. Furthermore,
dyi(x1,x2) = di (22, 21) that follows from the symmetric property of dy. Lastly, for 21, z2, 23 €
X we can write

di(w1,22) + di(z2,73) = da(f(71), f(22)) +do(f(22), f(23)) = da(f(21), f(23)) = di (w1, 73),

where we have used the bijectivity of f.

(b) More explicitly, we want to see if F': (X,d;) — (Y,ds) is a homomorphism. It is. It is in
fact an isometry between two metric spaces. To show the homomorphism we need to show
that F' is continuous with continuous inverse. Let By, (r) be an open ball in Y. Then

F=H(By,(r) = F'({y € Y : da(y. o) < 7}) = {F~'(y) : da(y, 50) <7} = {w € X : dy(F(x), F(wo)) <1} = By, (r

where xzg = F(yo).

With a similar reasoning one can show that the images of open balls are open (even stronger,
i.e. open balls).

® Problem 1.2.5.3 — Let (X, d) be a metric space, where X is nonempty, and let ¥ =
BC(X, R) denote the collection of all bounded, continuous real-valued functions defined on X.
Assume that Y has the sup metric. Let zy be a fixed point in X and define

fy(z) = d(z,y) — d(z, o).
Show that the mapping G : y — f, is an isometry from X onto a subspace of Y.

Solution First, we want to show that f, € BC(X,R). Note that for any zy € X, the mapping
d(-,zp) : X — R is continuous. That is because

|d($,5€0) - d(y,x0)| < |d(m,y) + d(y, '730) - d(y,x0)| = d(x’y)

Since f, is sum of two continuous functions, it follows that f, is also continuous. Furthermore, we
want to show that f, is bounded. This is true since using the triangle inequality one can write

|d(ﬂ77y) —d(z, Io)| < |d(l’7$0) +d(wo,y) — d($a$0)| = d(z0,y)-
So for each choice of y one has | f,(z)| < d(x0,y). So it follows that

a(f,0) = sgp{fy(x)} = d(z0,y).

So fy is also bounded. So G is indeed a mapping from X onto a subspace of Y. To show G is
an isometry, we need to show that G is one-to-one, and also preservers the distance. To show the
injectivity of G, let y1,y2 € X such that G(y1) = G(y2).

fyl (.’E) = d(xayl) - d(l’,l’o), fy2 ({E) = d(x’y2) - d(.’E, xO)'

Then we can write
fy1 (I‘) - fyz(x) = d('rayl) - d(xva) = 0.
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Le. d(z,y1) = d(z,y2) for all z € X. This implies y; = y2. So G is injective. Lastly, we want to
show that G preserves the metric. I.e. we want to show

d(y1,y2) = o(G(y1), G(y2))-
One can write
o(G(y1), G(y2)) = sup{|d(z,y1) — d(z,y2)| : x € X}.
Observe that
d(z,y1) — d(x, y2) < d(z,y2) + d(y2, 1) — d(z,y2) = d(y2,91)-
and for x = y9 one has (d(z, y1)—d(z, yg))’ = d(y1,y2). This implies that sup{|d(z, y1) — d(z, y2)| :
T=Y2

x € X} =d(y1,y2) (because every element in the set is less than d(y;,y2) and for 2 = y, this value
is also achieved. So the sup of the set is d(y1, y2))-

® Problem 1.2.5.4 In the problem above, assume X = R with the usual metric. Sketch a few of
the functions fy.

Solution The graph of such a function is shown below

® Problem 1.2.5.5 Let X = C(a,b) be the space of continuous real-valued functions defined on the
open bounded interval (a,b). For z,y € X let

D(z,y) ={t € (a,b) : x(t) # y(t)}.
(a) Show that D(z,y) is the union of disjoint open intervals.
(b) Let d(z,y) denote the sum of the length of these intervals. Show that d is a metric on X.

(c) Find a sequence of bounded functions in X that converges to z(t) = (t —a)~!.

Solution  (a) For z,y € X let ¢ =z —y. Then

D = ¢~ ({0}°).
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Since {0}¢ is an open set, its pre-image is also open (because x — y is continuous), thus D
is union of some open intervals. Some of these open intervals might be overlapping. So for
each t let I; be the maximal open intervals containing ¢. So one can write D = Uzepl;.

Observe that if z(t) # x(t), then at least one of the followings holds: z(t) # y(t) and
x(t) # y(t). So this implies that

D(z,z) C D(x,y) U D(y, 2).
Using the monotonicity of the length operation ¢ and its sub-additivity, one gets
U(D(x,2)) < {(D(z,y)) + £(D(y, z)).

This shows that the triangle inequality holds for d. It is easy to check to remaining properties
of d being a metric.

Let x,(t) = (t —a)~ An. All of these functions are bounded (as a function, not as a point
in the metric space (X,d), which also holds). And it is easy to see d(zn,x) = 1/n. So
d(xp,z) = 0 as n — 0.

® Remark 1.8 An appropriate and more useful way to generalize the point of problem above is to
be less strict with the way we decide if two functions are equal or not. Define

De(z,y) = {t € (a,0) : [x(t) —y(t)| > e} = {|=(t) — y(t)] > €}

Then one can write d metric as

d(z,y) = P(|z(t) — y(t)| > e),

where P is the generalized notion of /, i.e. it is a measure. Convergence with respect to this metric
is called convergence in probability. I.d. z,, — y as n — oo if for all € > 0 one has

P(|lzy, —y| >€) =0, asn — oo.
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2. Algebraic Structure

Summaries

Summary p° 2.1 Let A:V — W be a linear map between vector spaces. Then the pre-image
of any linearly independent set contains a linearly independent set. Let {w,} be a linearly
independent set of vectors in W. Let v,, = A~1(w,), i.e. one of the pre-images of w,, (if A is
not injective, then w, can have multiple pre-images. But we choose just one pre-image. Any
of them will work). Then let Y S,v,, = 0. Using the fact that v,, = A~!(w,,), one can write

0= A(Z ann> = ZBnA<A_1(Uﬂ)) = Zﬁ”wm

which implies 8,, = 0 for all n. So {v,} is linearly independent.

But note that the image of a linearly independent set is not necessarily a linearly indepen-
dent set. Because a linear map can collapse some of the vectors to the origin, and the resulting
collection will not be a linearly independent set of vectors.

Summary £ 2.2 Even in infinite dimensional vector spaces, an infinite sum of the form
Zzo:l apvy, for a, € F and v, € V for all n, is meaningless, and one needs a topological
structure on the space to make sense of such infinite sums.

Summary 8' 2.3 — Causality and subspaces. Consider the space of functions defined on the real
line (no regularity condition is necessary). Denote this space with X. Let A : X — X be a
linear map between these two space, and let Ly denote the subspace that « € Ly iff z(¢t) =0
for all t <T. L is a causal map iff Ly is invariant under A, that is A(Ly) C L.

Proof. Assume A is causal map and we want to show that L is invariant. Let x € Ly. So
x(t) = 0 for all ¢ <T'. The origin xy € Ly also satisfies x((t) = 0 for all ¢ < T'. From causality
of A we need to have [Az](t) = [Axo](t) for all ¢ < T. Since A is linear it sends the origin
to the origin, i.e. A(zg) = 0. This implies [Az](t) = 0 for all ¢t < T. So Ax € Ly. So L is
invariant under L.

Now assume L is invariant under A and we want to show that A is causal. Let 2,y € X
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with x(t) = y(¢) for all t < T. Then (z —y)(t) = 0 for all ¢ < T, thisz —y € Ly. Sois
Alx —y) = Ax — Ay. So (Az — Ay)(t) =0 for all t <T. So [Az](t) = [Ay](¢) for all t <T. So
A is causal. O

Summary B 2.4 — Matrix representation of causal maps. The summary box above helps to
give a characterization of causal linear maps between finite dimensional vector spaces. Let
L :V — W be a causal linear map both of dimension N. Then for each n < N, if v; = u; for
all ¢ < n, i.e. if their first n coordinates are equal, then [Lv]; = [Lu]; for all i < n, i.e. the
first i coordinates of their images is also the same. ILe. the i** coordinate of [Lv] only depends
on the first ¢ coordinate of v. This means that the matrix representation of the causal map
is a “lower triangular” matrix. So the linear transformation in Example 6 page 65 of the text
book is a causal map.

Summary B" 2.5 — Characterizing the causal linear and time invariant systems. The summary box
above, along with the fact that a linear operator of the form

y(t) z/k(t,s)z(s)ds,

is time invariant if and only of k(¢, s) = g(t — s) for some function g, then it follows that all of
the causal linear time invariant operators are of the form

k(t,5) = {g(t—s) s<t

0 otherwise

Summary B 2.6 Not that U, B, can be a linear subspace and in the Problem 2.2.1.5 we did
not rule out the possibility of U, B, to be a linear subspace. For instance, consider the space
of all functions defined on the real line X, and let X1 denote the subspace of functions that
vanish to the left of T' € R, i.e. z(t) = 0 for all ¢ < T. In this case Up Xy is the space of all
functions that vanishes to the left of some finite time. This is a subspace of X.

Summary p° 2.7 It is well know that the set of all linear transformations from a linear space
to another linear space is itself a linear space. However, there is even more! Let X be an
arbitrary nonempty set and let Y be a linear space. Then F, the set of all mappings of X
into Y, is a linear space (with the addition of mappings and scalar multiplies of mappings are
defined as in Example 2 Section 2.

Summary B 2.8 A linear transformation is one-to-one (injective) if its kernel only contains the
origin.

Proof. Let L be injective, and let a € ker L. Then La = 0, and from linearity of L we have
L0 = 0. From injectivity of L we must have a = 0.

Let ker L = {0}. Let 2,y € V such that f(z) = f(y). Then from linearity of f we can write
f(z —y) = 0. Since the kernel only contains the origin we will have t —y =0,s0z =y. O
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2.1. SUMMARIES 29

Summary B 2.9 The inverse of a linear transformation, if exists, is linear.

Proof. Let L : V — V be a linear transformation that its inverse exists denoted by L~!. Let
y1,y2 € V. Then exists x1,x2 € V such that y; = Lz, and yo = Lzo. Consider

Lil(ayl +y2) = Lil(aLml + Las) = L*I(L(a:rl +x2)) = azy + a9 = aLil(yl) + Lil(yz).

So L~ is linear when exists. O

Summary ' 2.10 Let X = I5(—00,00) and Z be the linear space made up of all complex-valued
functions f(z) defined on the unit circle of the complex plane such that

1

2mi

/ |f(z)|2dz/z < 0.
C

The usual assumption is made that if f1(z) and fa(z) differ only on a set of measure zero, then
f1 and f5 are considered to be the same function. These two spaces are isomorphic as linear
spaces with

( 75—h€07£1a"') = f(Z)
with

n=-—oo

This is the two-sided z transform.

® Remark 2.1 In the example above, using appropriate change of variable, and utilizing the fact
that functions in Z are defined on the unit circle we can write

i/ Oz =1 [ ’f(ew)‘zdé)
2mi Jo - 27 '
In the second form, the connection to the Fourier transform is more clear.

® Remark 2.2 In the example above, the subspace L C X where x € L if z; = 0 for all ¢ < 0 maps
to the Hardy space H? via the constructed isomorphism. Hardy space is the space of all that are
restriction of harmonic functions to the unit sphere.

Summary A" 2.11 — Some definitions. There are some important nuances in some definitions in
linear algebra. We will highlight those definitions here.
Definition 2.1 — Linear Combination. Let V be a vector space, and A C V. Then z € V is
said to be a linear combination of elements in A if there is a finite sum such that
n
73 = Zawi, v; € A for all 1.
i=1
Accordingly, Span{A} is defined to be the set of all finite linear combinations of A.

® Remark 2.3 Regardless of the nature of the linear space (finite or infinite dimensional), a
linear combination is always a finite sum.
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Proposition 2.1 For any collection of vectors A C V, Span{A} is the smallest subspace
of V that contains A.

Proposition 2.2 — Linear Independence. Let A C V be a collection of vectors. Then the
followings are equivalent.

(a) A is a linearly independent set of vectors.

(b) For every = € A we have x ¢ Span{A\{z}}. That is z is not a linear combination of
the points in A\{z}.

(c) For every finite sub-collection {vy,--- ,v,} C A we have

Zaivizo = ;=0 Vi=1,---,n.
i=1

(d) For v # 0 € Span{A} there exists one and only one finite subset of A, say {v;} ,
and a unique n-tuple of non-zero elements such that

n
v = E ;5.
=1

(e) A a linearly independent set of vectors if and only if there exists no proper subset
Ay C A such that Span{4} = Span{A}. Le. for all B € 24 one has Span{B} C
Span{A}.

® Remark 2.4 Note that in item (d) above we have excluded the origin, and also forced the n-
tuple to have non-zero elements. Because 0 = 0vy+0vy = 0vz+0vy, etc assuming vy, ve, U3, V4 €
A. Furthermore, let v € A, that trivially v € Span{A}. Then one can write v = lv, v =
1v 4 Ovq, etc. L.e. one can add more vectors from A with zero coefficients.

Summary £ 2.12 In Example 5, page 179, we discuss a very important example about the
subspace A, C ly(—00,00) and its connection to Z, the set of all complex valued functions
defined on T such that

2T
0

LIt asz= [ |ro] ao <o

Z and ls(—00, 00) are isomorphic via ¢ given as:

+oo
(-0 €6 1, 60,60, ) > Z Enz ™.

n—=—oo

It turns out

oS z](t) = t™"¢[z](2),
i.e. shifting the sequence x to the right by n-positions, is the same as multiplying [¢x](t) be
the monomial t~™. So A, = {ZQIZM ap Sz} is the same as L C Z given by

L ={g(t) - [¢pz](¢) : g(t) is a Laurent polynomial}.
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A Laurent polynomial is a polynomial in variables z and 1/z.
® Remark 2.5 The importance of the monomial like f(z) = 2™ becomes more evident when one

restricts f to the unit-circle in the complex domain, i.e. T = {|z| = 1}. Because

f T(z) = f(e'?), where z = e,

Thus restricting f(z) = z to T we will get

f(e?) = e = cos(nh) + isin(nd).

Summary £ 2.13 — More intuition about the basis. We know that if A is linearly independent,
then every non-zero vector in Span{A} has a unique linear combination of the vectors in A.
With this characterization of linear independence, and appropriate definition of spanning, we
can have the following proposition.

Proposition 2.3 A C X is a basis if and only if every non-zero vector has a unique linear
combination of vectors in A.

that the set A = {e1,ea, -} where e;[j] = d;;, i.e. the i*! position of e; is non-zero (equal
to one). But this set is not a basis. Because one can not write the sequence with infinite
support as a finite linear combination of elements in this collection. In fact Span{A} is a
proper subspace of X consisting of all sequences with finite support.

Summary £ 2.15 Some useful facts
(a) Cardinality of the Hamel basis of a vector space is the dimension of the space.
(b) Two Hamel bases for a fixed space have the same Cardinal numbers.
(¢) Two vector spaces are isomorphic if and only if the have the same dimension.
Proof.  (a) It is a definition!
(b) See Appendix B in the text book

(c) Let Bj be a basis for V4 that is isomorphic to Va via ¢. Then ¢(B;) is a basis for V5 and
since ¢ is a bijection, then B and ¢(B1) both has the same cardinality. For the converse,
assume Bj and B; has the same cardinality so there is a bijection between these two
sets. Let ¢ be a linear map that maps the bases to bases according to the bijection. This

is a linear map and is a bijection by construction. So V; and V, are isomorphic.
O

Summary 8" 2.16 — Facts about subspaces. Consider the following two propositions.

Summary B 2.14 Let X = {(R) be the space of real sequences. Then one might tend to think |
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Proposition 2.4 Let V be a linear space and A C V be a set of vectors. Then a = b and
b, c are equivalent.
(a) Span{A} is the set of all linear combinations of vectors in A.

(b) Span{A} is the smallest subspace containing A.
(c) Span{A} is the intersection of all subspaces containing A.

Proof. The equivalence between (b), and (c) is merely the definition of intersection. Now
we want to establish @ = b. The fact that Span{A} contain A and Span{A} are easy.
We will show that Span{A} is the smallest such space. So we prove that YW C V a linear
subspace, if A C W then Span{A} C W. Let W be any subspace that contains A, and let
x € Span{A}. Then z is a linear combination of the points in A, and since W also contains
A and is a subspace, then it also contains the linear combination above, thus it contains x.
So Span{A} C W. O

One important side effect of the proposition above is the following corollary:
Corollary 2.1 A is a linear subspace if and only if A = Span{A}.

Proof. Span{ A} is the smallest subspace that contains A. Since A is subspace itself, the it
follows then the smallest subspace containing A is itself. Thus Span{A} = A. The converse
is also immediate using the fact that Span{A} is a linear space. O

There is an interesting similarity between the notions above and the notion of the set closure
in the topological setting. Closure of a set A in a topological space is the smallest closed set that
contains A. Equivalently, it is the intersection of all closed sets that contains A. Similar to the
fact that the linear combination of any points (finite) is the span, the topological equivalence
is that if there is a sequence is a closed set, then the limit of the sequence (if exists) is also in
the set.

Summary B 2.17 Let L be a linear transformation of X into Y where X and Y are both finite
dimensional.

(a) L maps X onto Y if and only if dimR(L) = dimY.
(b) L is one-to-one if any only if dimR(L) = dim X.

(¢) L is invertible if and only if dim X = dimY = dim R(L).

Summary 8" 2.18 — Some scattered connections between causality and adaptive processes. I have
been thinking about the causal maps. A linear causal map ¢ : V — W is a map between
two vector spaces (function spaces in this case) such that if z(t) = y(t) for ¢ < T, then
[px](t) = [¢y](t) for ¢ < T, which this holds for each T. One can look at this from a slightly
different angle! For each T define the equivalence relation z = y if  and y are the same
“upto” time T'. So for each T one gets a partition of the space, say Pp. With this point of
view, the definition of causality simply forces the image of each equivalence class of Pr to be
fully contained in an equivalence class PT of W. This is equivalent to the statement that the
pre-image of each equivalence class in Py is a union of equivalence classes in Pr. Which is the
same as saying the pre-image of measurable sets (belonging to the sigma algebra generated by
PT) is measurable (that belongs to the sigma algebra generated by Pr). So a map is causal is
the same thing as saying it is Fr adaptive process.
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Direct Sums and Sums

Direct sums, sums, inner sums, outer sums, etc, are in the Category of notions that because they
are very important it has been discussed by different people and different fields, and this has lead
to many wrong interpretations about these concepts. So it is very easy for someone to get lost in
the subtle nuances between these notions. In this section I will keep everything simple.

Let X,Y be any two vector spaces (maybe subspaces of a same containing vector space). Then
X @Y is a vector space whose underlying set is X X Y. It is also possible to view this from the
universal property point of view, which we will not do here. See Roman for more on this.

m Example 2.1 Let V be a vector space and let B = {e1,ea,e3} be a basis for this space. Let
X1 = Span{e; } and X5 = Span{ej, es} be two subspaces. Then X; & X is the set of all vectors
of the form (aje;, aze; + azes). One can write

(C¥161, ey + 0[363) = C¥1(61, 0) + 0[2(0, 62) + ag(O, 63).

In contrast, X1 + X5 is the smallest subspace that contain X; and X5 and is only defined when
X, and X, are subspaces of a containing linear space. Equivalently, X; + X5 is the set of all
vectors that are linear combination of elements in X; or Xs.

The following proposition is very important.

Proposition 2.5 Let X7, X5 be subspaces of X. Then the followings are equivalent:
(a) X1 N X, ={0}.
(b) Every x € X; + X2 has a unique representation z = x1 + z2 with 27 € X; and z3 € Xo.
(¢) If aqxy + asxs = 0 then a3 = ap = 0. Le. 0 has a unique representation.

When X; and X, are both subspaces of a containing vector space, then there is a natural
mapping between X; ® Xo and X; + X5 given as

(I)(Il,SCQ) =T + 9.

I Proposition 2.6 ® is isomorphism of vector spaces if X1 N X, = @.

Proof. Every (x1, z2) determines a unique x1+xz2 € X;+X5. For the converse, from the proposition
above if X1 N X5 = &, then every point in X; + X is uniquely determined via (x1,z2). So ® is
an isomorphism. O

Proposition 2.7 In general ones has

dim(X @Y) = dim(X) + dim(Y),  dim(X +Y) = dim(X) + dim(Y) — dim(X NY).

Linear Functionals

The 0 level set of every non-zero linear functional is a hyperplane. So the null-set of a linear
functional is maximal in the sense that the only subspace that contains it is the whole space. The
following theorem makes this precise.
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Proposition 2.8 Let £ : V — R be a linear functional. Then dim N (£) = n — 1. Furthermore, for
any subspace A that contains A/ (£) but is not equal to it, we have A = X.

Proof. Since ¢ is a non-zero functional, 3zg € X such that £(zp) # 0. Let x € X. One can write

L) . £(x) . £(x)
Ty ™ = Two) ™ W)

Observe that the first term belongs to A (£) (apply ¢ and utilize linearity). Call M = Span{{}}zo
and since any arbitrary z € X can be written as a linear combination of a point in N'(£) and a
point in M it follows that

r=ux=+

Zo-

X =N()+ M.

Using the fact that N (£)NM = {0} it follows that the sum above is direct and in fact X = N (£)®M.
So M is the algebraic complement of A(¢) and thus N(£) has co-dimension 1. Thus it is a
hyperplane.

For the second part of the proposition, let A be a subspace that contains A/(¢). Since it is not
equal to NV (¢), then we can choose zg € A\N(¢), and the rest of proof follows. O

Problems

Linear Spaces and Linear Subspaces

® Problem 2.2.1.1 Let X be the linear space R*, For what values of r, if any, is the set
ATz{x€R4 tx1 2o+ x5 + x4 =1},

where r is a real number, a linear subspace of X? For what values of r, if any, is the set
B, ={x ¢ R*: 2% + 22 + 22 + 2% = r?}

a linear space of X7

Solution Let z,y € A,. Then we need to have
ar+y € A, Va € F
Thus we need to have ra + r = r for all « in the underlying field. Thus we need to have
r = 0.

Let = € B,. Since we need to have ax € B, for all a € F, it follows that ar? = r2, thus r = 0.
So By, i.e. the origin, is the only case that B, can be a linear subspace of R*.

B Problem 2.2.1.2 Let X be the linear space made up of all complex-valued functions T'(s) defined
on the imaginary axis of the complex plane such that

‘/_l:) |T(s)] ds‘ < 00,

where the integral is along the imaginary axis. That is, X = Lo(—i0c0,i00). Let A be the set made
up of all rational functions, that is all functions of the form

a05m+...+am

T(s) = 205 T T dm
(s) bos" T b,
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where ag # 0 and by # 0, and m, n are integers. Is the set A a linear subspace of X7 Next consider
the subset B of A made up of all rational functions with n > m. Is B a linear subspace of X7
What about the subset C' of B made up of all functions with all their finite poles in the left hand
plane?

Solution The first part of the question is quite vague. Because T'(s) = 1/s belongs to A but not
to X as
<1
/ —dx = oo
—00 ‘.73|

So A is not a subset of X. However, if we want to consider AN X, then it is a linear subspace of X.

That is because T, L € A, then oT + L still has the rational function form, and since T, L € X,

and X is a linear space, then oT' + L still satisfies the integral inequality, hence belongs to AN X.
STILL THINKING ON THE OTHER PARTS OF THE QUESTION.

® Problem 2.2.1.3 Show that the set of all n X m matrices can be viewed as a linear space.

Solution We exhibit an homomorphism between M,,«., and R™". Let A € M,,«, and v € R™".
Let ¢ : My wm — R™ be defined as ¢(A) = v, where

Unitj = Qij-

It is straightforward to show that ¢ is bijection. Using this function we can transfer all of the
properties of R™" to M,,xn. S0 M,,xn is a linear space, and ¢ is in fact an homomorphism of
vector spaces. So M, x., has dimension mn.

® Problem 2.2.1.4 Let X be the linear space C[0,T]. Which, if any, of the following subsets of X
are linear subspaces?

(a) By ={x € C[0,T]: z(0) =2(T)},

(b) By ={z € C[0,T):x(0) = x(T) =0},

(¢) By ={x € C[0,T]: x(t1) = z(t2) for all ¢1,ts such that ¢; +to =T},
(d) By ={z € C[0,T]:z(0) =1},

(e) Bs ={z e C[0,T]: [ x(r)dr =1},

(f) B ={z € C[0,T]: |x(t1) — x(t2)| < 10|t1 — to| for all t1,t5 € [0,T]}.
Solution

Yes. z,y € By, then 2(0) = 2(T) and y(0) = y(T). Then it follows that (ax + y)(0) = ax(0) +
y(0) = ax(l) + y(1) = (az + y)(1). So ax +y € B;.

Yes. Special case of above.
Yes. Let ¢,y € Bs. Then x(t) = (T — t) and y(¢t) = y(T — t). Then one can write
(ax +y)(t) = az(t) +y(t) = azx(T —t) + y(T — t) = (ax + y)(T —t).

So ax +y € Bs.

No. x =1 is in By, but 2z is not.
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No. Let # € Bs. Then [, (22)(7)dr =2 # 1, so 2z ¢ Bs.
No. z(t) = 10t is in Bg but 2z is not.

B Problem 2.2.1.5 Show that if {B,} is a family of linear subspaces of a linear space X, then
B =nN,B, is a linear subspace of X. What about U,B,?

Solution Let z,y € B. Then Va we have z,y € B,. Since B, is a linear subspace, it follows
that ax 4+ by € B, which is true for all . Thus ax 4+ by € B. The same is not true in the
case of Uy B,. For instance in the case of R?, consider the subspaces By = {(a,0) : « € R} and
By{(0,5) : # € R}. Then (1,0) € By and (0,1) € By but (1,1) ¢ B; UBy (in fact (1,1) € By + By,
where By + Bj is the smallest subspace that contains By and Bs).

® Remark 2.6 Not that U, B, can be a linear subspace and in the problem above we did not rule
out the possibility of U, B, to be a linear subspace. For instance, consider the space of all functions
defined on the real line X, and let X1 denote the subspace of functions that vanish to the left of
T eR,ie. z(t) =0 for all t <T. In this case Up X7 is the space of all functions that vanishes to
the left of some finite time. This is a subspace of X.

® Problem 2.2.1.6 Let X be the linear space made up of all real-valued sequences. Show that Ay,
the set of all sequences that have a finite number of nonzero entries only, is a linear subspace of
X. Show that As, the set of all sequences that have an infinite number of nonzero entries, is not
a linear subspace of X.

Solution Let a,b € A; with their number of non-zero elements as ny, ny respectively. Then aa+ 5b
has at most n; + no number of non-zero elements, hence in A;. As is not a linear subspace of X
because it does not contain the origin.

B Problem 2.2.1.7 Often in systems theory the linear space La(—00,00) is a good mathematical
model for the set X of all inputs to a system as well as the set Y contains the range. Let A be
the set of all mappings (linear and nonlinear) of X into Y. Show that A can be viewed as a linear
space. Show that the subset £ C A of all mappings representing causal (Section 2.8) systems is a
linear subspace of A.

Solution Let ¢, € A, and define the addition and scalar multiplication in this space as

(g + BY)(f) = ag(f) + B (f).

It is straightforward to check that with these definitions, A is a vector space.
Let F,G € L be causal maps. Then for all T € R, z(t) = y(t) for ¢ < T implies [Fz|(t) =
[F'y](t), and [Gz](t) = [Gy|(t) for all t < T. Then for ¢ < T one can write

[aF + G(x)(t) = a[Fz](t) + [Gz](t) = a[Fy](t) + [Gy)(t) = [aF + G](y)(?).
Thus L is a linear subspace.

B Remark 2.7 — Review of the causal maps. ® : Ly(—00,00) — Lo(—00,00) is causal, if flor all
T eR, z(t) =y(t) for all t < T, implies (®(x))(t) = (P(¢))(¢) for all t < T.

B Problem 2.2.1.8 Let X be the linear space made up of all absolutely convergent sequences of real
numbers. Show that B, the set of all absolutely convergent sequences of real numbers with limit
zero, is a linear subspace of X.
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Solution I can not understand what does absolutely convergent sequence means (in contrast to
the absolutely convergent series). Also, not sure about the meaning of the abs. conv. sequences
with limit zero.

B Problem 2.2.1.9 Let X be the set of all convergent sequences of real numbers. Is X a linear
space?

Solution Yes. Viewing R is a linear space, and using the continuity of the addition and scalar
multiplication, if z,, = = and y,, — vy, then az, + By, — azx + By.

® Problem 2.2.1.10 Let X denote the collection of all real-valued Lipschitz-continuous functions
(t) defined for —oo < t < co. That is x(t) satisfies |(t) — z(s)| < k|t — s| for some constant k
which depends on z and for all ¢, s. Show that X is a real linear space.

Solution Let z,y € X. Then we claim that axz 4+ Py is also in X with Lipschitz constant
k < aK, + pK,. Because

|(ax(t) + By(t) — (ax(s) — By(s))| < ko |t — sl + k2|t — 5|

Linear Transformation

B Problem 2.2.2.1 Let X and Y be linear spaces over the same scalar field. Show that [ : X — X
the identity transformation, and 0 : X — Y the zero transformation are linear.

Solution Let z,y € X. The I(ax +y) = ar +y = al(x) + I(y), so I is linear. The zero
transformation is trivially linear.

B Problem 2.2.2.2 Let X,Y, and Z be linear spaces over the same scalar field, and let Ly : X — Y
and Ls : Y — Z be linear. Show that the composition LoLi : X — Z is linear.

Solution Let z,y € X. Then
LQ(Ll(Qx + y)) = LQ(CM(LllL') + Lly) = OéLQ(Ll(x)) -+ LQ(Ll(y)) = a(Lng)x —+ L2L1y.

So LoLq is linear.

B Problem 2.2.2.3 Suppose that we consider a system whose output is a delayed version of the
input. That is, if z(t) is the input, then the output y(t) = x(t — 7), where 7 is a constant. Let
X Dbe the linear space C(—o00,00) of continuous real-valued functions defined on (—oo, o). Let D
denote the system operation. Is D a linear transformation of X into itself? suppose that instead
of being constant the delay 7 is given by 7 = e~. Do we have a linear transformation? Then
suppose that 7 = exp{— fioo |x(£)d§ }], where of course the linear space X must be selected so

that the integral exists. Do we have a linear transformation?

Solution In all of the cases D is a linear operator. Assume the delay is given as a function 7(¢).
Let 2,y € C(—00,00). Then one can write

[D(ex +y))(t) = (ax +y)(t = 7(1)) = az(t — 7(1)) + y(t — 7(1)) = a[Dz](t) + [Dy] (1)
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B Problem 2.2.2.4 Let Y = C([0moo], R™) be the linear space made up of all continuous mappings
of [0,00) into R™, that is, each component is continuous. Let X = C([0,00],R") be the linear
subspace of Y made up of all elements of Y with continuous derivatives, that is, each component
has a continuous derivative. Does the expression y = T'x, where

Tx:E—Aac

and A is a real n X n matrix, represent of linear transformation of X into Y'?

Solution Yes. Let z,y € X. Then

de dy
T(a;v+y)—aa—i—a—an—Ay—aTx—i—Ty,

where we have used the linearity of the differentiation operator and the linearity of multiplication
by a matrix.

® Problem 2.2.2.5 Let Y = BC(—o00,00) denote the space of all bounded real-valued continuous
functions y(t) defined for —oco < t < oo and let X denote the space of all Lipschitz continuous

functions. Define © = Ly be z(t) = fot y(s)ds. Show that L is a linear mapping of ¥ into X.

Solution Follows from the properties of integration: for yi,y € Y

/Ot(azh + yo)ds = a/ot y1(8)ds + /Ot ya(s)ds.

® Remark 2.8 Note that in the example above, integration improved the regularity of the functions.
The input of the operator was BC(—o00,00) and its output is Lipschitz continuous functions.

Inverse Transformation

B Problem 2.2.3.1 Show that the linear transformation y = La on Ly(—00,00) given by

t
y(t) = / a" et (1) dr

— 0o

is one-to-one. Hint: Show that Lz = 0 reduces to ffoo e x(7)dr = 0. Then differential and use
theorem D.13.3.

Solution The transformation L is linear. So L is injective iff ker L = 0. Let « € ker L. Then one
can write . .
/ a te =T (1)dr = a_le_“t/ eTx(r)dr =0 Vt.
This implies
t
/ e“z(t)dr =0 Vi

Differentiating with respect to ¢ one gets

This implies z(7) = 0.
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B Problem 2.2.3.2 Let k(¢, s) be continuous for 0 < s < ¢ < T and consider

) = alt) + [ Kt o)u(s)ds

The following steps will lead to a proof that the relationship y = Fx implicitly given above, does
define a linear mapping F' on C[0, o] provided « is a sufficiently small positive number.

(a) Define G by z = Gy, where

Show that G is linear.

(b) Assume that for some o > 0, G maps C[0, ] onto itself. Show that if G is one-to-one, then
G~ ! exists and is F, so F is linear.

(¢) Let M satisfy ‘k(u s)‘ < M for 0 < s <t <T, then show that Gy = 0 reduces to

ly(t)| < M/o ly(s)| ds.

Now use the Gronwall inequality, see Cesari [1,p.35], to show that G is one-to-one.
Solution  (a) Both terms in the RHS of

x®=mijme@@

with respect to the position of y (you know what I mean!!). So the linearity of G follows
immediately.

(b) By assumption G is onto and one-to-one. So G~! exists. It remains to show that G=1 is F.
So we need to show GF = FG = I. STILL THINKING ON THIS.

(¢) STILL THINKING ON THIS.

Isomorphisms

® Problem 2.2.4.1 Let x denote the set of all linear spaces over a scalar field F. Show that
the relation X ~ Y < (X,Y are isomorphic) is an equivalent relation and, therefore, induces a
partition on Y.

Solution Every linear space is isomorphic with itself with the identity operator. If U is isomorphic

toY via ¢ : U — V, then V is also isomorphic to U via ¢~! : V — U. Lastly, let ¢ : U — V
and ¢ : V — W be isomorphism between spaces. Then U and W are also isomorphic via the
isomorphism ¢ o 1.
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® Problem 2.2.4.2 Referring to the Example 2 in Page 174 of the text book, under what conditions
on real numbers ci1, €12, a1, C22 does

To(x) = (c1121 + c12x2) + (c2121 + c2272)E,

where x = (21, 22), define an isomorphism from R? to Z?
Solution Let v = (v1,v3) denote the function v; + vot € Z. Then we want the following matrix

to be invertible
U1 _ 11 C12| |T1
V2 Co1 Co2| |T2|’

So the matrix should have a non-zero determinant. I.e.

c11¢22 — ci12¢21 # 0.

® Problem 2.2.4.3 Show that the real linear space X made up of all functions of the form =z =
acos(wt + ¢), where w is fixed, is isomorphic to the complex numbers considered as a real linear
space. This fact is the cornerstone of the so-called phasor method of analyzing alternating current
electrical networks.

Solution Given a cos(wt + ¢) observe that
acos(wt + ¢) = Re(acos(wt + ¢) + iasin(wt + ¢)) = Re(ae’®e?).
So let the map between these to spaces be
acos(wt + ¢) s z = ae'?.

Showing the linearity of the mapping above is very dense with different trigonometric identities.
So we exhibit the mapping that is the other way around. Consider the following map

2 — Re(ze™?).
This map is linear and onto. Linearity follows from linearity of the Re(-) map and it is onto because
for any a cos(wt + ¢) we have a preimage given by z = ae’®. It is also bijective because it is linear
and its kernel contains only the origin. So The mapping above is isomorphism between vector
spaces.

B Problem 2.2.4.4 Let L (—00,00) denote the linear space made up do all complex-valued functions
x defined on (—o0, 00) such that

* 2
/ la(t)|" e ?7"dt < o0,

—0Q0

where o is a real number. Show that L§(—o0, 00) is isomorphic to L} (—oo, 00) for any o and .

Solution Let x € L§. Consider the mapping ¢
z(t) — 2(t)el" M,
This map is linear because

¢law +y) = (az(t) +y()e” " = ad(x)(t) + ¢(y)(1)-
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The inverse map is ¢~ ! given by

o (y)(t) = y(t)e T

It is straightforward to check that ¢¢—!, and ¢~ '¢ are the identities maps of the corresponding
spaces. It only remains to show that for z € Lg, ¢z really belongs to Lj. This is true because

/ |[¢x](t)|2 e 2t = / ‘w(t)e("*ﬂ ’ e 2Tt = / |£L’(t)|2 e 27 dt < oo.

—0o0 — 00 — 00

® Problem 2.2.4.5 Show that Lo(—00,00) is isomorphic to L]0, 00).

Solution Consider the following linear functions
@ La(—00,400) = Lo[0, +00), [px](t) = z(log(t))/ V1,
and
Vi L0, +00) = Lo(—00,+00),  [yy)(t) = y(e')e"/>.

It is easy to show that ¢ and ¢ are the identity maps of the corresponding spaces, so are inverses
of each other. Now we need to show that for z € La(—00, +00), ¢z belongs to L2[0, +00). Consider
the integral

/OO [6a](t)[ dt = /ODO |e(log(t))[* dt/t.

0
We do the change of variable T = log(|t|).

/OQO |[p2](1)|* dt = /Z |2(7)|* dr = /Z |2(7)|* dr < 0.

A similar approach can be used to show that for y € L3]0,00) we have ¢y € La(—00, 00).

B Problem 2.2.4.6 Show that l3(—00, 00) is isomorphic with I5(0, 00).

Solution Map every negative indexed element of the sequence in ls(—00, 00) to an odd index, and
every positive indexed element of the sequence to an even index. Since the sequence is absolutely
summable, so is the new sequence, hence in l5(0, c0).

Linear Independence and Dependence

® Problem 2.2.5.1 Let T be an isomorphic mapping of a linear space X onto a linear space Y. Show
that A C X is linearly independent if and only if its image T'(A) C Y is linearly independent.

Solution Assume {7T'(A)} is linearly independent. We want to prove that A is linearly independent.
To see this consider a sub-collection {x;} C A. Let the following be any linear combination of
these vectors that is equal to zero
n
Z o;T; = 0
i=1

One can apply T and using its linearity

n

i=1
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Since {T'(x;)} is linearly independent, it follows that «; = 0 for all 7. So {x;}.
For the converse let A be a linearly independent set of vectors. We want to show {T'(A4)} is
also linearly independent. Consider the following linear combination of {T'(x;)}?_; where

i OéiT(.”L'i) =0.
i=1

Applying T~! to both sides and using its linearity we have

n
E o;r; = 0.
i=1

Since {z;} is linearly independent, it follows that «; = 0 for all 4. Since this is true for any
sub-collection of vector in {T'(A4)} it follows that {T'(A)} is linearly independent.

B Remark 2.9 Note that one {T'(A)} being linearly independent (L.I.) implies {A} being L.I.,
however, the converse is not true. Because a map might not be injective and can send some of the
vectors to the origin, thus the image will not be linearly independent set of vectors.

B Problem 2.2.5.2 Let X = Lo(Q, F,P), the linear space made up of all complex-valued random
variables 2 defined on a probability space (€2, F,P) such that

E 27 :/Q:/Q|x|2dIP,

where T denotes the complex conjugate of x. Let A C X be the set containing two random variables
x1 and x5 such that

E[aslxﬁ] =1, E[@@] =1, E[;p@] =0.
Sow that y € X is a linear combination of points in A if and only if
2 2
Efur] - el + [l
Moreover, show that A is linearly independent.

Solution We are dealing with a linear space that we have a notion of inner product, hence
projection, etc. So I will use that notation here. For two random variables x,y define

(@,y) = E[27].
So with this language the properties in the question statement can be written as
<1’1,.'L'1> = 17 <1’2,.’L’2> = 1; <1’1,.'172> =0.
To show the forward direction let y = axy + Sx2. Then
B 9 9 42 42
E[yy] = (w,9) = o> + 18" = ’E[yxl] ' + ’E[yxz} ‘
For the converse, assume
B 12 42
]E[yy} = ‘E[yI1H + ‘E{y:m”
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holds. We want to show y = axy + Sxo for some «, 5. Let p = axy + Sx2. Then
(y—p,21) = (y,21) = (p,21) = |o* = |af* = 0.
And for a similar reason one can write
(y —p,x2) =0.

So y —p L Span{z1,z2}. See the following figure

So we can write
2 2 2
ly —pl” = llyll” + llplI"

Using the fact that Hy||2 = |oz|2 + |,6’\2 and ||p||2 = \oz|2 + |ﬂ|2 one gets
ly —pll =0.

Using the properties of the norm we have

Yy=rn

To show that A is linearly independent, consider the following linear combination
ari + Bxe = 0.
By applying (z1,-) and (22, -) to both sides one gets
a =0, B =0.

So A is a linearly independent set of vectors.

43

® Problem 2.2.5.3 Let X be the linear space L»[0,27] and A the set of all functions z,,(t) = e,

n=20,1,2,---. Show that A is linearly independent.

Solution In order not to deal with messy sums, we demonstrate the linear independence of the
subset {1,e%,e?'}. The linear independence for arbitrary finite subset of A can be shown in a

similar way. Consider
ap + aqe’ + aze?t = 0.

It follows that ag = 0. Furthermore, differentiating both sides and dividing by e’ one gets

o + 20[262it =0.

This time we get a; = 0. Differentiating again and dividing by €% one gets as = 0. So {1, e, e}

is linearly independent.
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B Problem 2.2.5.4 Show that a finite set A = {x1,--- ,x,} is a linear space X is linearly independent
if and only if the only n-tuple of scalars satisfying the equation

121+ -+ anty =0
isap =--=a, =0..
Solution Assume A is linearly independent. We want to show a1z + -+ + apx, = 0 implies

a1 = -+ = ap = 0. We show this by contrapositive. Let a1z + -+ + anx, = 0 with not all of q;
equal to zero. Then one can write

i = Bixr + - + By

, where z; is the vector that its corresponding coefficient «; was not zero. This implies that the
set A is not linearly independent.

For the converse we want to show a1z + -+ - + apx, = 0 implying a; = 0 for all ¢ implies A is
linearly independent. We do it by proof by contrapositive. Assume A is not linearly independent.
WLOG we can assume x; is linear combination of others:

n
Tl = E ax;.
=2

Rearranging this sum one gets
Tl — Qoo — -+ — QpTy =0

with not all of coefficients equal to zero. This finishes the proof.

® Problem 2.2.5.5 Let X be the linear space R™, and let A be the set containing the n vectors
x; = (:L'li?mzi’... 7l’m‘) fori=1,---,n.

Show that this set is linearly independent if and only if

11 T12 - Tin
Tr21 X222 . T2

det | . L .| #O0.
Tnl Tp2 - Tpn

Solution Assume the determinant is non zero and we want to show that A is linearly independent.
We do this by contrapositive. Assume A is not linearly independent. So we can write one column of
the matrix as the linear combination of the other column. Then by elementary column operations
(that keeps the determinant intact) one can reduce that column to zero column and hence the
determinant will be zero.

Now assume A is linearly independent and we want to show that the determinant is non-zero.
Let ¢ = (¢1,--+ ,¢pn) be a vector of coefficients. Then columns of A being linearly independent is
the same as saying the following system of equations has the only zero answer

Ac=0 only whenc=(0,---,0).

In other words, ker A = {0}. This implies A is invertible (because it is automatically onto), and
thus det(A) # 0.
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B Problem 2.2.5.6 Let the state of a dynamical system be a point in the linear space X = R™.
Let the state at time £k = 0,1,2,--- be denoted by x;. Further, suppose that the evolution of the
system is characterized by a linear transformation 7' : X — X. In particular, z = Tzp_1. Let xg
be an arbitrary initial state, and consider the set

A = {xg,Txo, T?xg,--- }.
Show that there exists an integer p such that for
Ay, ={xo, Txo, -+ ,TPx0}
one has V(A) = V(4,), that is, A and A, span exactly the same linear spaces.

Solution Let A = {z1,22, -+ ,xn} be the first linearly independent vectors that appear in A.
Note that N < n, as the space X is n dimensional. Let p = N. Then Span{A} = Span{A4,}.

® Problem 2.2.5.7 Let X be the linear space made up of all real-valued random variables defined on
some probability space. Let A be a set of random variables in X. Show that if a random variable
z € X is stochastically independent of each random variable in A, then z is ot in V/(A4).

Solution STILL THINKING ON THIS.

® Problem 2.2.5.8 Let X be a linear space. A set K C X is said to be convex if
A+ (1-NyeK (0< A<,
whenever x,y € K. Let K1 and K5 be two convex sets in X.
(a) Show that K; N K» is convex.
(b) Is K3 U K5 convex?

Solution  (a) Let x,y € K1 N K3. Then since K; and K are convex we have
M4+ (1-NyeK d+(1-Nyek, 0<A<1).
Thus Az + (1 — Ay € K1 N Ky for A € [0,1]. Thus Ky N K> is convex.

(b) No. Let 21,22 € X be two points in the vector space. Each of the sets {z1} and {z2} are
convex, but {z1, 22} is not.

® Problem 2.2.5.9 Let y = f(z) be a C? function defined for —0co < z < co. Find a condition on
d?f/dx? in order that

K ={(z,y) eR*:y > f(x)}

be convex.

Solution We use the fact that f” > 0 implies f is convex, i.e.
PO+ (1= Naa) M) + (1= Nf(@), A€ [0,1]
Choose (x1,y1), (x2,y2) € K. So by definition y; > f(x1) and yo > f(x2). Thus
FOz+ (1= Nxa) < Ayr + (1 — Nys, A€ [0,1].
So Ay1 + (1 = Nys € K for all A. Thus K (the epigraph of f) is convex if and only if f” > 0.
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Hamel Basis

® Problem 2.2.6.1 Prove the Rank-Nullity Theorem. I.e. for a linear map L : V — W we have
R(L)+N(L) =dimV,
where
R(L) = dim Image(L), N(L) = dim ker(L)
Solution Let By be a basis for N(L). We can extend this basis to a basis to the whole space:
B = Br UBy.

So we have
dimV = |B| = |Br| + |By| -

We already have |By| = dimker(L) = M(L). Thus it remains to show Bg = R(L) = dim Image(L).
To see this we need to show that L(Bpg) is linearly independent. Consider

OZZOQL(QH), z; € B.
i=1
Applying L and using linearity one gets
L(Z a;x;) = 0.
i=1

However, x; ¢ By for all i. So this implies that a; = 0 for all i. Hence L(Bg) is linearly
independent and using that fact that it spans Image(L) we conclude that it is a basis for the image
of L, thus dimImage(L) = |Br|.

® Problem 2.2.6.2 Let X be a finite-dimensional space with dim(X) = n. Show that every set
containing n + 1 points is linearly dependent.

Solution Assume otherwise. If there are n+ 1 vectors linearly independent in the set, then there is
a basis that contains those linearly independent vectors (or in other words, this set can be extended
to a basis for the whole space). So that dimension of the space should be at least n + 1, which a
contradiction.

® Problem 2.2.6.3 Let A be a linear subspace of a linear space X. Show that dim(A4) < dim(X).
Moreover, if X is finite dimensional and A is a proper linear subspace of X, show that dim(A) <
dim(X).

Solution There exists a basis for the subspace A that can further be extended to a basis for the
whole space.

1. In the case that X is finite dimensional, then it implies that the cardinality of the basis for
X is at least the cardinality of A, thus dim A < dim X.

2. In the case that X is infinite dimensional (countable), then if X is finite dimensional then
we automatically have dim A < dim X and if X is also infinite dimensional (countable), then
dim A = dim X.
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3. In the case that X infinite dimensional (uncountable, equal to ¢), then if A either finite or
countable we will have dim A < dim X and if A is also infinite dimensional (uncountable,
equal to ¢) then we will have dim A = dim X.

For the case that X is finite dimensional and A is a proper subset of X, let B4 be a basis
for A and extend it to a basis for X called Bx. Then Bx\Ba # @ (otherwise A is not a proper
subspace. That is because Span{B4} is the smallest subspace that contains A and if it contains
all the elements that Bx has then it should be at least the whole space A O X. And using A C X
one reaches to the contradiction). This implies there are vectors in Bx that is not in B4. So
dim A < dim X.

® Problem 2.2.6.4 Consider the following differential equation defined on C?[0, c0)

d’x dx

— +b— =0.

a2 + 0 +cx
If X denotes the set of all solutions of the equation above, show that X is a linear subspace of
C10,00) and that dim(X) = 2.

Solution Let X C C2[0,00) be the set of all solutions to the differential equation. Observe that
one can write the equation as
@ b d =Lz =
(@—k a—l—c)x— x =0,

where £ : C%[0,00) — C?[0,00) is a linear operator. Then the solution set X is in fact the pre-
image of the origin 0 € R, i.e. the kernel of the linear operator. The kernel of any linear operator
is a linear subspace. So X is a linear subspace. One can transform this second order equation into
a system of first order equations by letting:

Thus the equivalent equation (that its solutions are in one-to-one correspondence with the solutions
of Lz = 0) will be
o' = Ad

where A is the companion matrix of the polynomial t2 + bt + ¢ = 0. The ODE above has the
solution
®(t) = e ®(0).

Thus every solution is characterized by ®(0) = (¢0(0), $1(0)) = (2(0), z'(0)).

® Remark 2.10 One can solve this problem more “manually”, the way that Braun did in Theorem 2,
Page 132. T.e. to show that x = ayy; + aays is a solution (where y1,ys € ker £), and also showing
that any solution is of this form (by utilizing uniqueness and existence theorem). But note that
one must argue that ker £ contains at least two elements, which can be done by transforming the
second order into two first order ODEs and arguing there exist a solution for each, and utilizing
those solutions to construct two solutions, i.e. y1,¥ys

® Problem 2.2.6.5 Show that if A is a set in a linear space X with V(A4) = X, then A contains a
Hamel basis of X.

Solution Let B C A be a maximal linearly independent subset of A (exist by Zorn’s lemma). Then
Span{B} = Span{A}. Because otherwise, considering the fact B C A thus Span{B} C Span{A},
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if there exists a € Span{A} such that a ¢ Span{B}, then BU {a} is a larger linearly independent
subset of A, contradicting the maximality of B. Since Span{B} = Span{A} = X, it follows that
B is a basis for X.

® Problem 2.2.6.6 Let X be the real linear space made up of all functions of the form z(¢) =
a cos(wt + ¢), where w is fixed. Show that B = {coswt,sinwt} is a basis for X.

Solution We want to show that B is linearly independent, and spans X. For the linear indepen-
dence consider

acoswt + bsinwt = 0.

Since both coswt and sinwt has countably many zeros, then the equality above is true for all
t only when a,b = 0. So B is linearly independent. For the spanning, we want to show that
every acos(wt + ¢) is a linear combination of sinwt and coswt (uniqueness follows from linear
independentness show above). We use

cos(z + y) = cos(x) cos(y) — sin(z) sin(y).

So one can write
a cos(wt + @) = a(cos ¢ cos(wt) — sin(¢@) sin(wt)).

So B is a basis for the space X.

B Problem 2.2.6.7 Show that C[0, T is infinite dimensional. Hint: Construct a linearly independent
set of dimension n, where n is an arbitrary integer.

Solution The set {1,¢,t%,¢3,---} is a linearly independent set of vectors (any attempt to write
some t* as a linear combination (finite) of other vectors results in the conclusion that a polynomial
has infinitely many zeros, which is not correct). So the dimension of X is at least g, thus infinite.

® Problem 2.2.6.8 Let L be a linear transformation of X into Y where X and Y are both finite
dimensional.

a Show that L maps X onto Y if and only if dimR(L) = dimY.
b Show that L is one-to-one if any only if dimR(L) = dim X.
¢ Show that L is invertible if and only if dim X = dimY = dimR(L).

d What can one say about infinite-dimensional spaces?
Solution TODO: to add solution

Matrix Representation of Operators

® Problem 2.2.7.1 Let [T] be an m x n matrix of scalars, and let X and Y be linear spaces where
dim(X) = n and dim(Y) = m. Show that there exists a linear transformation T': X — Y such
that [T] represents T relative to some Hamel basis.
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Solution Let {e;}7; and {&;}72; be a basis for X and Y. Let L : X — Y be a linear transfor-

i=1
mation that
m

Tei = Z[T]”éj .

j=1

1

Le. maps each e; to a vector in Y that its coordinates are the entries in the i*" column of the

matrix.

® Problem 2.2.7.2 Let X and Y be finite-dimensional linear spaces with dim X = n and dimY = m.
Consider the linear space [t[X,Y] of all linear transformation 7' : X — Y and the linear space
My of all m x n matrices of scalars. The relation “[T] represents T relative to By and By” is a
mapping of It[X,Y] into M,,,. Show that it is an isomorphism. In other words, It[X,Y] and M,,,,
are isomorphic.

Solution Let Bx and By be two basis for X and Y respectively. Let ® : L[X,Y] — M,,, such

that

[(I)T]i = (ali; 24, (U35, "+ * 7ami)T'

Where [®T); is the i*" column of the matrix [®7]. Furthermore let W : M,,, — £[X,Y] such that
((WM]z); = (Myi, Mag, -+, Myi).

It is easy to check that ¥ and ® are inverses of each other and are both linear. So @ is an
isomorphism between these spaces.

B Problem 2.2.7.3 Let X be a finite-dimensional linear space and let By = {z1,---,z,} and
Bs ={y1, - ,yn} be two bases for X. Thus any x € X can be expressed uniquely as

T=01T1 + -+ Qpnp,

and
$:51x1++ﬁn$n

Show that an n X n matrix can be used to represent the transformation from the B; to Bs
coordinate system. Moreover, show that the same n x n matrix is the representation of the
identity transformation I : X — X relative to By and Bs.

Solution There are Two ways to look at this problem. T as a map from (X, By) to (X, Bs), where
B; and B; are two bases for the space X. In this case one has

T =vy1, Txo=y2 , -, Txp =19yYn.
So T is represented by the identity matrix. However, this is not a useful formulation. We are
interested in relating the expansion coefficients (a1, ,ap) to (81, , B,). For this purpose, we

consider the map T from (X, B;) to (X, By). L.e. T maps z; to y; as an element in (X, B1) (thus
expanded in terms of Bj), not in terms of By. So

n
TI,L' =Y; = ZTjixj'
J=1
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Recording these coefficients in a matrix 7' one can write

Ty T2 - Tin
Tor Tee -+ Ty
o= " "
Tnl Tn2 T Tnn
Then [T] transforms (1,0,---,0)T to (Ty1,--- ,Th1), i-e. the coordinates of y; expanded in terms

of By. So for
T =011+ -+ Qply,
r = Bia; ++ﬁnxn>

one can write

B1 o

Ba Qo
Sl =1

Bn ay,

® Problem 2.2.7.4 Let X and Y be linear spaces over the same scalar field, and let B; and Bs be
countable Hamel bases for X and Y, respectively. Further, let T': X — Y be linear. Show that
an infinite matrix can be used to represent T'./

Solution Let e; € By. Then one can write
Tei = Z ajiéj»
Jjel;
where I; C N is finite (because expansions in Hamel basis are finite). Let [T] be an infinite matrix

that [T);; = 0if j ¢ I; and Tj; = «j; otherwise. Observe that the columns of [T] are finitely
supported.

® Problem 2.2.7.5 Let X be the linear space made up of all functions ®(¢, z) of the form
(t, ) = ag+(ag t+anz)+(as P +asstz+assz®)+ -+ (an t " Y+t "Dt a2 tY),

where (t,z) € [0,T] x [0, L], n is a fixed positive integer, and the «’s are scalars. What is the
dimension of X? Show that the equation
2
w0
ot Ox?
where k is a constant, represents a linear transformation of X into itself. Represent this linear
transformation with a matrix. Is the transformation one-to-one? Does it map X onto itself?

Solution There are 1 4+ 2 + --- + n coefficients. So dim X = (n)(n + 1)/2. For the matrix
representation of the partial differential equation, we let n = 5 for a more concrete example.
When n = 5 then ® will be of the form

(I)(t, CU) = o1 + (a21t —+ 04221')
+ (04317f2 + agoxt + 0&31‘2)
+ (a41t3 + agpxt® + agsa’t + a44x3)

+ (Oé51t4 + Oé525(3t3 + 053$2t2 + 0554I3t + 04555(34).
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So the mapping % : X — X is given by

10, t—1, x = 0, 2 — 2t

tr — x, 2 =0, 3 — 3t2, t?z — 2z
te? — 22, 220, s 483, zt3 — 3xt?
22t — 222, 23t — a3, zt 0.

Similarly, for 92 /92% : X — X one can write

10, t—0, x 0, 20

tx 0, 22— 2, 30, 22— 0
tz? — 2t 3 — 6z, t* =0, zt® = 0
2?2 — 2t2, 3t — 6xt, zt v 1222

So with respect to the ordered basis
{1,t, 2,62, at, 2?63, at? 22t 2% ¢4 ot® 2?2 23t 2t}

can be constructed using the value of the mapping on each basis vector. This map is not one-to-one
because its kernel has other vectors than the origin. For instance = € ker L. And also, it is not
onto. Because, for instance x4 € X has not pre-image.

B Problem 2.2.7.6 Consider the linear operator K : X — X given by y = Kx, where

y(t) = /0 ’ k(t, s)x(s)ds, k(t,s) = 4cos(2(t — s))7

and X is the linear space spanned by {1, cos s, cos 2s, sin s, sin 2s}.
(a) Express K as a matrix.
(b) Is K one-to-one?
(¢) Does it map X onto itself?
Solution  (a) In order to write K as a matrix, we need to calculate the value of K when applied
on the basis functions. It turns out
1—0, sins+—0, coss— 0, cos(2s)+— mcos(2s), sin(2s) +— msin(2s).

So with respect to the ordered basis {1, sin s, cos s, sin 2s, cos 2s} the matrix representation
of the operator will be

o O o oo
o O o oo
o O o oo
o3 OO0 O
3 oo oo

(b) No. Its kernel is non-trivial.

(¢) No. 2 =rank K # dim X = 4.
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® Problem 2.2.7.7 Let L be a linear transformation of X onto Y where X is finite dimensional.
Let [L] be a matrix representing L. Show that if L is one-to-one, then [L] is a square matrix and
det[L] # 0.

Solution Since L is one-to-one, then its kernel is trivial, so 'L = {0}. Using the fact that dim X
finite and L is onto, then rank L = dim Y. Using the rank-nullity theorem one gets dim X = rank L.
So dim X = dim Y and the matrix representation of 7" is an square matrix.

L being one-to-one means its kernel is trivial, i.e. the only solution to Az =0is x =0. So A
should be invertible, thus we need to have det(A) # 0.

® Remark 2.11 Since L is onto, then dim X > dimY (otherwise, the extra bases in Y has no
pre-images, thus the map is not onto)

B Problem 2.2.7.8 Let X =Y denote the space of all fourth degree polynomials in ¢ and define
L:X =Y by L =D?+2D + I where D is the differential operator, that is

d*x dx
Ly = — +2— .
TtaE Tttt
(a) Represent L by a matrix L in terms of the ordered basis {1,¢,t2,3,¢*} on X and Y.

(b) Represent L? = LL in terms of this basis. Show that [L?] = [L][L] in terms of the usual
matrix product.

(c) Repeat steps (a) and (b) for M = aD? + 8D + ~I.

Solution  (a) We need to evaluate the effect of L on the basis vectors. It is straightforward to
see

11, t—t+2, =t +4+2 =t3+6t2+6t, t*—t*+85+12t%

So with respect to the ordered basis {1,t,t2,¢3,t*} one can write

1220 0
01 46 0
[L]=1(0 0 1 6 12
0001 8
0000 1

(b) With the map L? = LL one reads

L1, tet+4, 2 (2 +4t+2)+4(+2)+2
3 (134612 +6t) +6(t2 +4t +2) +6(t +2), t*— (t* + 8% + 12t2) + 8(t3 + 6t + 6t) + 12(t% + 4t + 2).

writing this operator with respect to the ordered basis as above one verifies

(¢) Similar to above!
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® Problem 2.2.7.9 Let X,, denote the space of all polynomials in ¢ of degree less than n.
(a) Consider the operator
d o dx
=—0t"-1)—
dt( ) dt
on X4. Find a representation of L : X4, — X4 with respect to the basis

y=Lx < y(t)

A={1,t,3/2t* —1/2,5/2t> — 3/2t}.
(b) Find a basis B for X, such that the operator

A2z dx
=H — y(t) = — — At —
y=Hx y(t) = o o

can be represented by a diagonal matrix.
Solution  (a) We express [L] in the ordered basis B = {1,t,t2,#3}.
10, t—2t t?—6t2—2, ¢ — 12t>—6t.

So the matrix representation will be

00 -2 0
02 0 -6
[L]s = 00 6 0
00 0 12

In order to express [L] with respect to the basis, consider the change of basis matrix

10 -1/2 0
o1 0o -3)2
M=19 o 3/2 0
00 0 5/2
So we will have
[L]a = M[L]pM~*.
So
20 -1 0 00 —2 0 5 0 5 0
[L]_iozo—:a 02 0 —6 0 15 0 9
473010 0 3 o0 00 6 0 0 0 10 0
00 0 5 00 0 12 0 0 0 6

(b) Let B = {1,t,t2,t3} be an ordered basis. Then the effect of H on the basis vectors is
10, t——2t, t>—2—41%, 3 6t —6t°.

Then H can be represented by

o O OO
o
|
W~
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We find the eigenvalues and eigenvectors of this matrix by solving all \; and v; that satisfies
det(A—IX) =0, (A—INv =0.
The characteristic polynomial is
AA+2)(A+4)(A+6) =0.

Then

1 0 1 0
0 1 0 -3
Ul - 0 I UQ = 0 b 'U3 - 72 ’ U4 - O
0 0 0 2

So the basis under which the operator is diagonal is:

{1,t,1 — 2t%, =3t + 2t3}.

Equivalent Linear Transformation

® Problem 2.2.8.1 Let X be the sequence space f3(—00,00) and let Z be the same as the linear
space Z in Example 4, Section 5. Let S,. : X — X be the right shift operator. Let T : Z — Z be
defined by (Ty)(z) = y(z)/z for |z| = 1. Show that T and S, are similar.

Solution We want to show that the following diagram commutes.

05(—00,00) —2s £y(—00, 50)

9] |o

Z A

where ® is the Z-transformation. Recall that

[@E)(z) = > &z,

where 5 = ( ;517507617"')' So
(Tod)(2) =1/ Y &z "= > &z "L
On the other hand 0o
(@oT)(z)= Y &z "L

So the diagram above commutes and T and ® are similar.
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® Problem 2.2.8.2 Let X,Y, X, ) be finite dimensional linear spaces over the same scalar field,
where X and X are isomorphic and Y and ) are isomorphic. Let T : X - Y and 7 : X — ) be
linear. Show that 7" and T are isomorphically equivalent if and only if rank(T") = rank(7).

Solution Let ® : X — X and ¥ : Y — Y be the isomorphism. For the forward direction we
want to show that similarity of T and 7 implies rankT" = rank7. We show this by proof by
contrapositive. Assume rankT # rank 7. So dim T(X) = my and dim TX = my where my # mso.
Using the fact that ® and ¥ do preserve the dimension, one can write

dim¥T(X) = my, dim T®(X) = ma.

Since my # mo, thus T # T .

For the converse, we want to show that rank T = rank 7 implies T and T are similar. We use
proof by contrapositive. Assume rankT" # rank 7. Since ® and ¥ both preserves the dimension,
it follows that

rank WT' # rank &7
So UT # &T.

® Remark 2.12 In short, the proof idea of the question above is to use the fact that the isomorphism
preserves the dimension. So to prove equal rank implies similarity, by contrapositive we need to
show non similarity implies non-equal rank. So if

UT # o7,

then it follows that rank UT" # rank ®7 which furthermore implies that rank T # rank 7. And to
show that similarity implies equal rank, by contrapositive we need to show that non-equal rank
implies non-similarity. So if

rank T # rank T

then it follows that
rank WT' # rank 7 ®.

So UT #£ TO.

B Problem 2.2.8.3 Let S and T be linear operators on R? and assume that there is a basis for R?
in which S and 7" have the following representation.

11

(a) Show that S and T are not similar.

A0
0 p

(b) Are S at T ever isomorphically equivalent?

Solution  (a) The matrix S has one eigenvalue A = 1 with algebraic multiplicity equal to 2.
However, the geometric multiplicity (dimension of the null space of A — AI) is 1. So this
matrix is deficient and can not be diagonalized. So S and T are not similar.

(b) No. Because of the reason above.
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® Problem 2.2.8.4 Let M and N be linear operators on C™ that can be represented as diagonal
matrices

[M] :diag{,ufla"' a,un}v [N] :diag{vl,-~- 7Vn}a
in terms of some basis. Show that M and N are similar if and only if the two sets {u1,-- -, in}
and {vq,--+ ,v,} are the same.
Solution Assume the sets {{1,- -+, un} and {v1,- -+, v, } are the same. So there is a permutation

o € S, that maps the ordered tuple (p1,---,pn) to (v1,--- ,v,). If op; = pj, then let S be a
matrix that in its i*" row, all of the columns are zero except for the j* row. So

M=S"1NS.

For the converse, note that M and N commutes with any other matrix. So assuming M, N are
similar, then M = SNS~!. One can write

M=SNS'=NSS™'=N.

So {,u'h"' a:un} = {Vlv"' 71/71}'

® Remark 2.13 To prove that N commutes with any other matrix, let A be any matrix. Then

[AN]ij =) AixNij = AiNjj.
k

And
[NA]” = ZN”CA/W = N“A”
k

Since NT =T, then it follows that [AN];; = [N AJ;;.

Projection

® Problem 2.2.9.1 Let P be a projection on a linear space X. Show that the range of P is given by

R(P)={rx € X :Pzx=x}.

Solution Let y € R(P). Then Iz € X such that Pz = y. Applying P to both sides one
gets P2z = Py. Since P2 = P one gets Pr = Py and since Pz = y one gets y = Py. So
y € {x € X : Px = x}. For the converse, let x € {x € X : Pz = z}. By definition of the range we
have z € R(P).

® Problem 2.2.9.2 Let X = Ly[—m7, 7] and show that

(Px)(t) = i K(t,7)x(r)dr,

where
Qo
K(t - in(t—T)
(t,7) = o n;me

represents a projection on X.
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Solution To see this observe that
ent=T) = cos(n(t — 7)) +isin((t —7)).

Since the sum in K (¢,7) runs from —10 to +10, then the sine terms will cancel out (because they
are even functions). So we will have

Furthermore, it is easy to check that

/7T cos(n(t — s)) cos(m(s — 7)) ds = 26y m cos(n(t — 7).

—T

:T K(t,s)K(s,7) = K(t, 7).

So one can write

P(Pz)(t) = ! K(t,s) ! K(s,7)x(T)drds = /7r K(t,7)z(r)dr = (Px)(t).

—T —T —T

So since P is linear and P2 = P, P is a projection map.

® Problem 2.2.9.3 Let X = C[0,7] and define P by
(Pz)(t) = z(0)(1 —t), for 0 <t <T.

Show that P is a projection.

Solution P is a linear map. Further more, observe that
P(Pzx)(t) = (Pz)(0)(1 —t) = z(0)(1 — ).

So P? = P and P is a projection map.

B Remark 2.14 In general, for a nice enough function

(Pz)(t) = z(0) (1),

where f(0) =1 is a projection map.
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N

Summary B 3.1 — A useful trick. Let z,y € R. Then we want to show for p € (0,1) we have

|z +y” < ="+ [yl”.
To see this let 5 =1 — p. Then we can write

eyl _ el i

3. Combined Topological and Algebraic

=, 1ol

o+ yl” =l +y|'~ < < = |z + [y[”.
I P
Summary £' 3.2
1
||| :/ |x(t)}p dt < 00

0
is a not a norm but d(z,y) = || — y|| is a metric.
Summary £° 3.3 — Not norm but metric!. There are functions ||-|| : V' — R defined on a vector
space, that are not norm, but d(z,y) = ||z — y|| is a metric. It is enough for a function |[|-|| to be
non-negative, and positive definite, and satisfy the triangle inequality and have ||z| = ||—z]|.
Then d(z,y) = ||z — y|| will be a metric. There is no need for homogeneity condition.

Summary B 3.4 Any metric d on a vector space V comes from a function [|z| that need to
satisfy all norm properties except for the homogeneity condition. And it also need to satisfy

llz|| = ||—z]||. See Problem 3.1.1.7.

Summary £ 3.5 — A common confusion. Note that the collection B = {e1,ea,€3,---} is not a
basis for £5(R). That is because the sequences with infinite support can not be written as a
finite linear combination of elements in the basis. But by the Zorn’s lemma, every vector space
does contain a Hamel basis. And in this case, this Hamel basis exists but is not constructive.

59
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Summary B 3.6 — A very dangerous intuition. In studying the theory of the convergence of
series of real numbers, one might build the following mental picture

Convergent series

— T

conditionaly convergent unconditionaly convergent
not absolutely convergent absolutely convergent

Howerver, this is not true in a general metric space. l.e. in general it is possible to come up
with an unconditionaly convergent series that is not absolutely convergent! In the note in page
227 of the text book, we read that Dvoretzky and Rogers have proved that an unconditionaly
convergent series is absolutely convergent if and only if the space is finite dimensional. This
givens us enough hint to come up with our own example. Because and unconditional conver-
gence is absolutely convergent if and only if the space is finite dimensional, it follows that it is
some property of infinite dimension that can lead to an unconditional convergent series that is
not absolutely convergent. One possible property of the infinite dimension that we can exploit
is the escape of the mass to the infinity. Consider the sequence {x,} in (C(R),|||) where one
particular z,, is shown as below

l/n2

n—1M" n+4+1

The sequence of partial sums in ) x, is monotone and bounded (an upper bound is 5. That
is because at each t, the series for that value is ), 1/n? with except one term replaced by
1. So the worst that can happen is that keep all the terms and add one to the final infinite
sequence. So an upper bound would be Y 1/n? +1.)
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Problems

Normed Linear Spaces

B Problem 3.1.1.1 Show that the norm ||-|| considered as a mapping of a normed linear space X
into the reals is continues.

Solution We use the reverse triangle inequality, i.e. for z,y € X we have
Nzl = llyll| < llz =yl
Let € > 0 given and let d(z,y) = || — y|| < e. Then it implies that
d(llz], llyll) = [llzll = lyll] < llz =yl <e

So ||-|| is continuous.

® Remark 3.1 In the problem above we implicitly assume that the real line (co-domain of the norm
function) is has the topology induced by |-|.

® Problem 3.1.1.2 Show that the addition and scalar multiplications in a vector space are contin-
uous.

Solution Let - 4+ : X x X — X denote the addition operation in a vector space. We assume that
X has the topology induced by ||| and X x X has the topology induced by ||(z, y)|| = [|lz||+|ly||. Let
(a,u), (b,v) € X x X. Let € > 0 such that d((a, u), (b,v)) = ||(a — b,v — u)|| = [la = b]| +[Jv — u| <
€. Then we can write

dla+u,b+v)=llat+u—b—uv|| <l|a—=>]+|u—v|]=d((a,u),dv)) <e

For the scalar multiplication, let - : F' x X denote the scalar multiplication. We assume F'is R
with the usual topology. Then

law = Bol| = flau = av — Bu|| < [[a(u = v)|| + [Jv(e = B)|| = o] lu — vl + | = Bl [|v]|.

Let € > 0 given and choose ||lu —v|| < €¢/a and | — 8] < €¢/||v||. So when d((a,u),(8,v)) =
|lu—v|| + |8 —v| < § where § = ¢/a + €¢/]|v|| we will have

loau — Bo|| < e.

So the scalar multiplication is continuous. Note that the choice of § depends on v. So the scalar
multiplication is not uniformly continuous.

® Problem 3.1.1.3 Characterize all possible norms on the real line R, where R is considered a real
linear space. Ont eh complex plane C, where C is considered as a complex linear space. Show that
C may have other norms when it is considered as a real linear space.

Solution We know that |-| : R — R is a norm on R. Let f(x) be any other norm on this space.
Then define g(x) = f(z)/|z| for z # 0. For any o € R we will have

g(ax) = g(z) Yo,z €R.
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This implies that g is a constant function. Because, let z,y € R\{0} then g(z) — g(y) = g(z) —
g(Bx) = g(x) — g(x) = 0 where 8 = y/x. So f(x) = a|z| where g(z) = «. So all of the norms on
R are of the form ||z||.

On the complex plane C as a vector space over C we define the norm as

lu]] = Vuz.

Similar to above, define g(u) = f(u)/||u| where f(u) is any other norm. Then we will have
g(au) = g(u) for all u,« € C. Let u,v € C. Then Ja € C such that u = awv (this is only true if C
is a vector space over C). So g(u) — g(v) = g(u) — g(au) = 0. So g is a constant function. So we
conclude that every norm in (C,C) is in the form of |a] ||| for o € C.

However, if we consider C as a vector space over R, then there are other norms different from
the form above. For instance ||u| = \/Im(u)? + Re(u)? is a norm.

® Problem 3.1.1.4 Let (X, ||-||) be a normed linear space and let S, = {x : ||z|| = r} where r > 0.
Assume that X # {0}. Show that (X, ||-||) is a Banach space if and only if the metric space (S, ||-||)
is complete for some r > 0.

Solution First we show if S, is complete then X is complete. Let {z,} be a Cauchy sequence
in X. There are two cases: The first case is that z,, gets arbitrarily close to the origin, and the
second case is that for large enough n, x, is uniformly away from the origin. Since the sequence
is Cauchy, these are the only two possible cases. For the first case we have Ve > 0, 3N > 0 such
that Vn > N we have ||z,|| < ¢, we have x,, — 0 € X, thus converges. The second case is that for
n large enough, the sequence is uniformly away from the origin. For this case case, where Je > 0
and 3N > 0 such that ||x,| > 0. We map the sequence {x,} to a sequence {y,} C S, via

Ty,

Yn = -
" [l

Since this map is continuous (using the fact that every Cauchy sequence is bounded, so is {x,}),
yn is also Cauchy, thus it converges: y, — y € S,.. Using the continuity of ||-||, the sequence
{llzx |} C R is Cauchy, thus it converges: i.e. ||| — a € R. We claim x,, = x = ay/r. Because
if we assume other wise, then {y,} is not converging to y, which is against our hypothesis.

For the other direction, we assume X is Banach and we want to conclude S, is complete. Let
{zn} C S, be a Cauchy sequence. Since S, C X, then {x,} is also a Cauchy sequence in X, hence
converges to x € X. We want to show that ||z|| = r, thus belongs to S,.. To show this we use the
fact that ||---|| is a continuous map. So since ||z, | = r for all n, it follows that ||z| = 1 as well.

® Problem 3.1.1.5 Let p satisfy 0 < p < 1 and consider the space L,|[0, 1] of all functions with

1
llz|l :/ |:E(t)’pdt < 00.
0

Show that ||z|| is not a norm on L,[0,1]. Show that d(z,y) = || — y|| is a metric on L,[0,1]. Hint:
Note that if 0 < o <1 then a < o? < 1.

Solution The fact that ||-|| as defined above is not a norm follows from the fact that it is not
homogeneous. Le. for a € R we have |az| = |a|” ||z|. But d(z,y) = ||z — y|| is a metric. That is
because it satisfies the metric properties, in particular d(z,y) < d(z, z) + d(z.y). See the following
remark for the triangle inequality.
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® Remark 3.2 Let z,y € R. Then we want to show for p € (0,1) we have

[z +yl” < |2 + |yl

To see this let § =1 — p. Then we can write

_ ety 2 lyl =l 9l

= < =gt g =+l
I 7 L B T L P N 1

1—
z+y” = |z +y|' "

® Problem 3.1.1.6 Define

on(f) = sup{[f(t)] : [t| < n},
pn(f) = min(L, on(f)),

£ =" 27" pulf),
n=1

where f € C(—00,00).

(a)
(b)
()
(d)

Show that o, (f) is a pseudo-norm on on C(—00, c0).
Show that p,(f) and || f|| are not norms.
Show that d(f,g) = ||f — ¢l is a metric on C(—o0, 00).

Show that d(f,, f) — 0 as n — oo if and only if f,(¢) — f(¢) uniformly on compact sets in
—o0o <t < oo.

Solution  (a) For any choice of n, the function

0 |t <mn,
f(t): r—mn tZ”v )
—r—n t<n

and the origin both has norm zero.

Let f = 5. Then o,(f) =5 for all n € N and p,(f) =1 for all n € N. For all « > 1/5 we
also have p,(af) = pp(f). Thus p is not homogeneous. So it is not a norm. For the same
reason, ||-|| is not a norm.

d(z,y) = ||z — y| satisfies all of the metric properties. In particular, for the triangle inequality
we have

on(f +g) = sup{|f + g|} <sup{|f]+|g|} <sup{f}+sup{g} = an(|f]) + an(lgl),

where sup{|f|} is used as a short notation for sup{|f(t)| : [¢{| < n}.. Furthermore, we know
that min(1,a + b) for a,b > 0 we have min(1,a + b) < min(1,a) + min(1,b). Because there
are 4 cases: a,b < 1 with theirsuma+b<1,a,b<1witha+b>1,a,0>1,anda <1 <b.
In all of these cases the inequality holds. Furthermore, we have

1F+al =D 27"pu(f+9) <D 27"pu(f)+ Y 27" pulg)-
n=1 n=1 n=1

This is true because pn(f+9) < 1 and pu(f+9) < pu(f)+pn(g) < 2. So the 27 p, (f+)

is absolutely convergent. This > 27"p,(f + g) < > 27"(pn(f) + pn(9)) < D 27"p,(f) +

>-27"pn(9)-
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(d) Still thinking!

B Problem 3.1.1.7 Let X be a linear space and let ||z|| be a real-valued function defined on X. Show

that d(z,y) = ||z — y|| is a metric if and only if ||z|| satisfies (N1), (N2), (N4), and ||z| = ||—z]|
for all z € X.

Solution Assume ||z| satisfies (N1), (N2), (N4), and ||z|| = ||—z||. Then d(z,y) = ||z —y|| is
positive (from N1) and d(z,y) = 0 iff x = y (from positive definiteness of ||-||), and d(z, y) = d(y, =)
from ||z|| = |—z|. d(z,y) < d(z,z) + d(z,y) from the triangle inequality for ||-||.

Now assume d(z,y) = ||z — y|| is a metric. ||z| = d(z,0) < 0, so [|-|| is non-negative. Also
d(z,y) = d(y,x) implies ||z|| = ||—z||. Furthermore, in d(x,y) < d(z,z) + d(z,y), let z = 0,
and we will recover ||z —y| < ||z|| + |-y|l. Let § = —y. Then ||z +g| < ||z|| + ||7]l, hence
the triangle inequality for the norm. Lastly, for the positive definiteness, Let ||z|| = 0. Since

lz]| = [z — 0]] = d(x,0), it follows that d(x,0) = 0. Thus z = 0 from metric properties. Also if
2 =0, then ||0]] = ||0 — 0| = d(0,0) = 0.

B Problem 3.1.1.8 Let (X, ||-||) be a normed linear space and let {x,} be a sequence in X with
x = lim, o0 T,. Assume that ||z, — y|| < a for all n. Show that ||z — y|| < a.

Solution Since x,, — x, from the continuity of the addition in vector space, it also follows that

Zn —y — x —y. From continuity of ||-|| it follows that the real sequence {||x,, — y||} converges to
|lx — y||. Since all elements of the real sequence ||z, — y|| is less than or equal to a, then the for
the limit will will have || — y|| < a. This property for the real sequences can be shown with a
simple proof by contradiction.

® Problem 3.1.1.9 Show that a Hamel basis for a Banach space is either finite or uncountably
infinite. (Completeness is important for this. Use Exercise 17, section 3.13).

Solution Let X be a Banach space with countable Hamel basis, i.e. B = {ej,es,---}. Con-
sider A,, = Span{ej, ez, - ,e,} (see the remark below). Then since Vv € X, v is a finite linear
combination of some basis vectors, it follows that v € Span{A4,,} for some n. Thus

X = U’I’LENATL-

We know that every finite dimensional vector space is closed. But non of A,, contains an open ball
(hence an open set), (otherwise with translation and scaling this implies A,, contains the unit ball,
which implies that 4,, = X). Using the result of Exercise 17, section 3.13 we conclude that X is
not complete, which is a contradiction to the assumption that X is a Banach space.

® Remark 3.3 Note that one can not write A,, = Span{e,, } and claim X = U, A,,. This is not true!
Instead, one can write A,, = Span{ey,--- ,e,}. Then each A, is finite dimensional, and since B is
a Hamel basis, any v € X is in some A,. Thus X = U,A,,. Note that if one writes X = Uac7 A,
where Z is the set of all finite dimensional subspaces of X, one should note that the union is on
uncountably infinite collection of sets.

® Problem 3.1.1.10 — Let X denote the collection of all sequences x = (z1,zg,---) of
complex numbers and define

oo
el =" 27" min(1, |z,]).

n=1
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(a) Is ||-|| @ norm on X?

(b) Does ||z — y|| define a metric on X? If so, explain the meaning of Hx(”) - xH —0asn—0.

Solution  (a) No. Let z = (1,1,---). Then ||z|| = 2. However, ||2z| = 2 # 2||z||. So ||-|| is not
homogeneous, hence not a norm.

(b) Yes ||z — y|| does define a metric. Symmetry and positive definiteness comes from the prop-
erties of |-|. For the triangle inequality, it follows from

min(1, |a 4+ b]) < min(1, |a| + |b]) < min(1, |a|) + min(1,]]).

The meaning of convergence in this metric is similar to the convergence of real numbers (or
complex numbers) when expanded in their decimal expansion.

® Problem 3.1.1.11 — Give and example of a metric d on a linear space such that d(z, 0)
is not a norm.

Solution First consider the following Lemma

Lemma 3.1 for 0 < p < 1 one has
lexpression|’ < |z|” + |y| .

Proof. Let =1 —p. Then

xr + x x
e P B ] <||+M_|x|10+|y|f’.

|z + y|? < < 2 _
z+y” ety fa+yl® T 2yl

O

So d(z,y) = |z — y|” is a metric. However, d(z,0) = |z|” is not a norm as it is not homoge-
neous.

® Problem 3.1.1.12 A real-valued function f defined on a linear space X is said to be convex, if

flax + By) < af(z) + Bf(y),

for all 0 < a, 8 <1 with a4+ 8 = 1. Show that a norm is a convex function.

Solution It follows from the homogeneity of the norm and the triangle inequality.
Az + (1= Ny < Izl + |1 = Nyl = Mzl + 1= Ayl = Azl + (0= X y]l-
®m Remark 3.4 An alternative formulation of a convex function is to write

FOz+ (1= XNy) < Af(z) + (1 =) f(y).
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