Further Mathematical Methods (Linear Algebra)

Solutions For The 2002 Examination

Question 1

(a) To be an inner product on the real vector space V', a function (x,y) which maps vectors x,y € V
to R must be such that:

i. Positivity: (x,x) > 0 and, (x,x) = 0 if and only if x = 0.
ii. Symmetry: (x,y) = (y,Xx).
iii. Linearity: (ax + fy,z) = a(x,2z) + ((y, z).

for all vectors x,y,z € V and all scalars o, 5 € R.

(b) We need to show that the function defined by
(x,y) = x'A'Ay,

where A is an invertible 3 x 3 matrix and x,y are any vectors in R? is an inner product on R3.! To
do this, we show that this formula satisfies all of the conditions given in part (a). Thus, taking any
three vectors x, y and z in R? and any two scalars o and 3 in R we have:

i. (x,x) = x!A'Ax = (Ax)!(Ax), and since Ax is itself a vector in R3, say [a1,a2,as]’ with
ai,a2,a3 € R, we have

a
(x,x) = [a1 as as] |as| = a} + a3+ d?,
as

which is the sum of the squares of three real numbers and as such it is real and non-negative.
Further, to show that (x,x) = 0 if and only if x = 0, we note that:

e LTR: If (x,x) = 0, then a? + a2 + a3 = 0. But, this is the sum of the squares of three
real numbers and so it must be the case that a1 = a2 = ag3 = 0. Thus, Ax = 0, and since
A is invertible, this gives us x = 0 as the only solution.

e RTL: If x = 0, then A0 = 0 and so clearly, (0,0) = 0'0 = 0.
(as required).
ii. As (x,y) = x'AlAy is a real number it is unaffected by transposition and so we have:
(x.y) = (x,y)" = (x'A'Ay)" = y'A'Ax = {y, x),
iii. Taking the vector ax + 8y € R we have:
(ax + By, z) = (ax + By)'AlAz = (ax" + By")A'Az = ax'A'Az + By'A'Az = a(x, z) + By, z).

Consequently, the formula given above does define an inner product on R? (as required).

(c) We are given that A is the matrix

110
A=10 1 1
1 01

LOf course, strictly speaking, the quantity given by x'A’Ay is a 1 x 1 matrix. However, it is obvious that here we
can treat it as a real number by stipulating that its single entry is the required real number.
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So, taking an arbitrary vector x = [z, x2, 23]" € R3, we can see that,

1 10 1 1+ X2
Ax= 1[0 1 1| |z9| = |22+ 23],
1 01 xs r1 + T3

and so using the inner product defined in (b), its norm will be given by
x| = (x, %) = (Ax)(Ax) = (w1 + 22)* + (22 + 23)* + (21 + 23)°.

Thus, a condition that must be satisfied by the components of this vector if it is to have unit norm
using the given inner product is,

(xl + x2)2 + (1'2 + x3)2 + (xl + 1‘3)2 =1.

Hence, to find a symmetric matrix B which expresses this condition in the form x!Bx = 1, we expand
this out to get:
Qx% + 2$% + 2$§ + 2z129 + 22073 + 22123 = 1,

which can be written in matrix form as

1 1 xT1
x'Bx = [:1:1 To {Eg] 1 2 1f [z2f =1,
1 1 2| |x3
where the required symmetric matrix is
2 11
B=1]1 2 1
11

Otherwise: B = A*A.

(d) Since we are given the eigenvectors we can calculate the eigenvalues, using Bx = Ax, as follows:

e For [0,1,—1]!, we have
2 11
1 21 1]1=11],
11 2
and so 1 is the eigenvalue corresponding to this eigenvector.

e For [2, -1, 1], we have

and so 1 is the eigenvalue corresponding to this eigenvector.
e For [1,1,1]t, we have
2 1 1| |1 4 1
1 2 1] (1| =4 =4|1],
11 2] |1 4 1

and so 4 is the eigenvalue corresponding to this eigenvector.

So, for an orthogonal matrix P, we need an orthonormal set of eigenvectors. But, the eigenvectors
are already mutually orthogonal, and so we only need to normalise them. Doing this, we find that:

1 0 2 V2
P=—1Vv3 -1 v2[,
Vé—\/ﬁ—lx/i
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and the corresponding diagonal matrix D is

D=

S O =
O = O
- O O

where P!BP = D.

(e) To find a basis S of R3 such that the coordinate vector of x with respect to this basis, i.e. [x]s
is such that
[x]sC'Clx]s =1,

and the associated diagonal matrix C we note that, since P!BP = D we have B = PDP? and so
x'Bx=1 = xPDP'x=1 = (P'x)'D(P'x) = 1.
Now, x can be written as

n
X =1y1V1 +y2va +y3v3 =P |y2| =P[x]s,
Y3l g

where the vectors in the set S = {v1, vy, v3} are the column vectors of the matrix P. As such, since
P is orthogonal, we have
Pix = [x]s,

i.e. P!x is the coordinate vector of x with respect to the basis given by the column vectors of P.
That is, if we let S be the basis of R3 given by the set of vectors

0 2 1
1 1 1
S={—|1|,—=|-1|,—=|1]| ?,

V2] VB ) VB

we have
x]sD[x]s = 1.

Now, D is the diagonal matrix above, and so if we choose the diagonal matrix C to be
1 00
C=1(0 1 of,
0 0 2

then we have
[X]gctC[X]S = 1,

as required.



Question 2.

(a) The Leslie matrix for such a population involving three age classes (i.e. C1,Cy, Cs) is:

a]; ag as
L=1|by 0 0],
0 b O

Here the demographic parameters a1, as, as, by and by have the following meanings:
e for i =1,2,3, a; will be the average number of daughters born to a female in the ith age class.

e for ¢+ = 1,2, b; will be the fraction of females in age class C; expected to survive for the next
twenty years and hence enter age class Cj11.

It should be clear that since the number of females entering into the next age class is determined by
the relevant b;, in successive time periods, we have

(k) (k—1)

o 1y =bix gives the number of females surviving long enough to go from C7 to C5, and as
such the remaining (1 — bl)xgk_l) females in C; die.
. xék) = ngékfl) gives the number of females surviving long enough to go from Cs to ('3, and as
such the remaining (1 — bg)xgk_l) females in Cy die.
(k—1)

whereas the x females in C5 all die by the end of the (k— 1)th time period. As such, the number
of different DNA samples that will be available for cloning at the end of the the (k —1)th time period
will be

(1 — bl)xgk_l) + (1 - bg)l‘ék_l) + Jfék_l).
Thus, since the ‘re-birth’ afforded by cloning creates new members of the first age class together with
those created by natural means, we have

xgk) = alfcgk*l) + agxékfl) + agzz:gk*l) +(1- bl)a:gkfl) +(1- bg)xgkfl) + $:(3k71)

by ‘birth’ by ‘cTorning’
= (1+ar — b)Y + (14 a3 — by)al ™ + (1 + ag)af ™"
females in C] by the end of the kth time period. Consequently, the Leslie matrix L, i.e. the matrix
such that x(®) = Lx(+=1) g given by

1+a;1—b;1 14as—0by 14as
L= b1 0 0
0 b 0

as required.

The Leslie matrix for the population in question is

0 0 3/2
L=1{1 0 o0 |,
01 0
we can see that
00 3/21[0 0 3/2 0 3/2 0
2=11 0 o1 0 O0|=1]0 0 3/2],
01 offo1 o0 1 0 0
and,
00 3/21J0 3/2 0 3/2 0 4100
=10 0 0 3/2|=]0 3/2 =510 10
01 o1 0 o0 0 0 3/2 001



As such, we can see that after j sixty year periods (i.e. where k = 3j) the population distribution

vector will be given by ‘
J
37 _ <3> o)
2

e Every sixty years the proportion of the population in each age class is the same as it was at
the beginning.

as such we can see that:

e Every sixty years the number of females in each age class changes by a factor of 3/2 (i.e.
increases by 50%).

as such we can see that overall the population of females is increasing in a cyclic manner with a
period of sixty years.

(b) The steady states of the coupled non-linear differential equations
=1 — 27 — Y192
G2 = 4yz — 295 — y1yo
are given by the solutions of the simultaneous equations
y1 — 297 — 3y1y2 =0
4yp — 295 — y1y2 = 0

i.e. by (y1,y2) = (0,0),(0,2),(1/2,0) and (—10,7), where the latter steady state is found by solving
the linear simultaneous equations

1—2y1—3y2:0
42y —y1 =0

for y1 and yo.

The steady state whose asymptotic stability we have to establish is clearly (0,2). In order to establish
it, we work find the Jacobian matrix for this system of differential equations, i.e.

_ |1 =4y — 32 —3y1
DFly] = [ —Y2 4—4ys — 1]’

and evaluating this at the relevant steady state gives
-5 0
DF[(0,2)] = [_2 _4} .

The eigenvalues of this matrix are —4 and —5 and, since these are both real and negative, this steady
state is asymptotically stable.



Question 3.

(a) For a non-empty subset W of V' to be a subspace of V' we require that, for all vectors x,y € W
and all scalars o € R:

i. Closure under vector addition: x+y € W.

ii. Closure under scalar multiplication: ax € W.

(b) The sum of two subspaces Y and Z of a vector space V', denoted by Y + Z, is defined to be the
set
Y+Z={y+zlycY andz e Z}.

To show that Y + Z is a subspace of V', we note that:

e AsY and Z are both subspaces of V, the additive identity of V' (say, the vector 0) is in both
Y and Z. As such the vector 0 +0 =0 € Y 4+ Z and so this set is non-empty.

As such, referring to part (a), we consider two general vectors in Y + Z, say

X1 =y1+21 where y; €Y and 2z € 7,

X9 =yo+2Zy where y; €Y and 2z, € 7,
and any scalar o € R, to see that:

e Y + Z is closed under vector addition since:

X1 +x2 = (y1+21) + (y2 +22) = (y1 +y2) + (21 + 22),

which is a vector in Y + Z since y1 +y2 € Y and z; + 2z, € Z (as Y and Z are closed under
vector addition).

e Y 4+ 7 is closed under scalar multiplication since:
axy = a(y1 +z1) = ay1 + oz,

which is a vector in Y + Z since ay; € Y and az; € Z (as Y and Z are closed under scalar
multiplication).

Consequently, as Y + Z is non-empty and closed under vector addition and scalar multiplication it
is a subspace of V' (as required).

(c) For a real vector space V', we say that V is the direct sum of two of its subspaces (say, ¥ and
Z),denoted by V=Y @ Z,if V =Y + Z and every vector v € V can be written uniquely in terms
of vectors in Y and vectors in Z, i.e. we can write

vV=Yy-+z,

for vectors y € Y and z € Z in exactly one way.

To prove that
The sum of Y and Z is direct iff Y N Z = {0}.
we note that:
e LTR: We are given that the sum of Y and Z is direct. Now, it is clear that

— Wecan write 0 € Y +Z as 0 =040 since Y + Z, Y and Z are all subspaces.

— Given any vector u € Y NZ, wehaveu €Y, u€ Z and —u € Z (as Z is a subspace). As
such, we can write 0 € Y + Z as 0 = u + (—u).
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But, as Y + Z is direct, by uniqueness, we can write 0 € Y + Z in only one way using vectors Y
and vectors in Z, i.e. we must have u = 0. Consequently, we have Y N Z = {0} (as required).

e RTL: We are given Y N Z = {0} and we note that any vector u € Y + Z can be written as
u =7y + z in terms of a vector y € Y and a vector z € Z. In order to establish that this sum
is direct, we have to show that this representation of x is unique.

To do this, suppose that there are two ways of writing such a vector in terms of a vector in Y
and a vector in Z, i.e.

x=y+z=y +7z fory,y €Y and z,7z' € Z,

as such, we have
-y =z —z
y—vy )
€Yy (S

that is, using the assumption above we have
y-y =2 —-zeYnZ=/{0},

Consequently, we can see that y —y' =2z’ —z =0, i.e. y =y’ and z = 7/, and as such the
representation is unique (as required).

(d) We are given that Y and Z are subspaces of the vector space V' with bases given by {y1,...,y,}
and {z1,...,2s} respectively. So, in order to prove that

V=YeoZiff {y1,...,yr,21,...,25} is a basis of V.
we have to prove it both ways, i.e.

e LTR: Given that V =Y @ Z, we know that every vector in V' can be written uniquely in terms
of a vector in Y and a vector in Z. But, every vector in Y can be written uniquely as a linear
combination of the vectors in {yi,...,y,} (as it is a basis of Y') and every vector in Z can be
written uniquely as a linear combination of the vectors in {z1,...,zs} (as it is a basis of Z).
Thus, every vector in V' can be written uniquely as a linear combination of vectors in the set
{y1,---,¥r,21,...,2Zs}, i.e. this set is a basis of V (as required).

e RTL: Given that {y1,...,yr,%1,...,2s} is a basis of V we need to establish that V =Y & Z,
and to do this, we start by noting that

V =Lin{y1,...,¥r,21,...,2s}
={ay1 + -+ apyr + fiz1 + - + Bezslan, ..., ar, B, ..., Bs € R}
={y+zlyeY andz e 7}

V=Y+27

As such, we only need to establish that the sum is direct and there are two ways of doing this:

— Method 1: (Short) Using part (c) we show that every vector in V' can be written uniquely
in terms of vectors in Y and vectors in Z.

Clearly, as {y1,...,¥r,21,...,2s} is a basis of V, every vector in V' can be written uniquely
as a linear combination of these vectors. As such, every vector in V' can be written uniquely
as the sum of a vector in Y (a unique linear combination of the vectors in {y1,...,y,}, a
basis of Y') and a vector in Z (a unique linear combination of the vectors in {z1,...,2zs},
a basis of Z), as required.

— Method 2: (Longer) Using part (c) we show that Y N Z = {0}.

Take any vectoru e Y NZ,i.e. u€ Y and u € Z, and so we can write this vector as

T s
u = E (072 %) and u = E ﬁzzz
=1 i=1
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But, since these two linear combinations of vectors represent the same vector, we can
equate them. So doing this and rearranging, we get

aryr + -+ oy, — 121 — - — Bszs = 0.

But, since this vector equation involves the vectors which form a basis of V', these vectors
are linearly independent and, as such, the only solution to this vector equation is the
trivial solution, i.e. a3 = -+ = a, = 1 = --- = Bs = 0. Consequently, the vector u
considered above must be 0, and so Y N Z = {0} (as required).

Hence, we are asked to establish that if V =Y & Z, then dim(V) = dim(Y') + dim(Z). But, this is
obvious since using the bases given above we have:

dim(V) =r+ s =dim(Y) + dim(2),

as required.



Question 4.

(a) Let A be a real square matrix where x is an eigenvector of A with a corresponding eigenvalue of
A, i.e. Ax = Ax. We are asked to prove that:

i. x is an eigenvector of the identity matrix | with a corresponding eigenvalue of one.

Proof: Clearly, as x is an eigenvector, x # 0, and so we have Ix = x = 1-x. Thus, x is an
eigenvector of the identity matrix | with a corresponding eigenvalue of one, as required.

ii. x is an eigenvector of A 4 | with a corresponding eigenvalue of A\ 4 1.

Proof: Clearly, using the information about A and | given above, we have
A+Dhx=Ax+Ix=Xx+1x=(A+1)x.
Thus, x is an eigenvector of A 4 | with a corresponding eigenvalue of A 4 1, as required.

iii. x is an eigenvector of A? with a corresponding eigenvalue of \2.

Proof: Clearly, using the information about A given above, we have
A%x = A(Xx) = AM(Ax) = A\(\x) = \x.
Thus, x is an eigenvector of A? with a corresponding eigenvalue of A2, as required.

As such, if the matrix A has eigenvalues A and corresponding eigenvectors x, for k € N, it should be
clear that the matrix A* has eigenvalues A\¥ and corresponding eigenvectors x.

(b) We are given that the n x n invertible matrix A has a spectral decomposition given by

n
A= Z )\iXiX;'[y
i=1

where, for 1 <1 < n, the x; are an orthonormal set of eigenvectors corresponding to the eigenvalues
A; of A. So, using 1(iii), it should be clear that

n
A% = Z A?xixj,
i=1

and, for k € N, we can see that

n
AF = Z Afxix;r,
=1

(c) We are given that the eigenvalues of the matrix A are all real and such that —1 < \; < 1 for
1 <4 < n. As such, we can re-write the definition of the natural logarithm of the matrix | + A as
follows:

o (_1)k+1
In(l+A) =) TA’“
k=1
_\k+1 [ m
= ( 1]{); ZAfXIXI]
=1




where we have used the Taylor series for In(1 + x) to establish that, for 1 <1i < n,

> (—1)kt+1
iAf =In(1+\;),
k=1

since it was stipulated that the eigenvalues are real and such that —1 < \; < 1.

(d) We are given the matrix

L0 -1
A=210 4 0,
10 -1

and to find its spectral decomposition, we need to find an orthonormal set of eigenvectors and the
corresponding eigenvalues. For the eigenvalues, we solve the equation det(A — Al) =0, i.e.

—1—-4x 0 ~1
0 4 — 4\ 0 |[=0 = “A—-4N)[A+40)?=1]=0 = (1—-NA1+2)) =0,
~1 0 —1-—4X\

and so the eigenvalues are —1/2,0, 1. The eigenvectors that correspond to these eigenvalues are then
given by solving the matrix equation (A — Al)x = 0 for each eigenvalue:

e For A = —1/2 we have:

1 1 0 —-1| |z r—z =0
1 0 6 0 Yyl =0 = 6y =0,
-1 0 1 z —xz+z =0

i.e. 2=z for 2 € R and y = 0. Thus, a corresponding eigenvector is [1,0, 1].

e For A\ = 0 we have:

1 -1 0 —-1| |z —xz—z =0
1 0 4 0 yl =0 = 4y =0,
-1 0 —-1] |z —rz—2z =0
i.e. 7 = —z for 2 € R and y = 0. Thus, a corresponding eigenvector is [—1,0, 1]°.
e For A =1 we have:
1 -5 0 —-1| |z —br—2 =0
110 0 offy=0= 0 =0,
-1 0 -5] |z —x—5z =0

i.e. z=2=0and y € R. Thus, a corresponding eigenvector is [0, 1, 0]‘.
So, to find the spectral decomposition of A, we need to find an orthonormal set of eigenvectors, i.e.

1 -1 0 1 -1 0

1
1
0,101, |1 becomes — |0l,— | 0|, |1 ,
1l 1] |o V211 V21| o

(since the eigenvectors are already mutually orthogonal) and substitute all of this into the expression
in (c). Thus, since the A = 0 term vanishes, we have:

1
1‘/5101 ;
A= |0 175 ﬁ}+1(1)[010]
Lv2
(5 0 3 000
=—5 (0 0 0/ +1/0 1 0
2 0% 000
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is the spectral decomposition of A.

Consequently, using part (c), we can see that In(l + A) is given by the matrix

Lo 4 00 0 -1 0 -1

1\ |2 2 In2
m(|+A):1n5 000+1m2010:7 0o 2 0],
3 0 3 00 0 -1 0 -1

since In(1/2) = —In2.
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Question 5.

(a) A strong generalised inverse of an m x n matrix A is any n x m matrix A® which is such that:
o AACA = A.
o AGAAG = AC,
e AA% orthogonally projects R™ onto R(A).

e ACA orthogonally projects R™ parallel to N(A).

(b) Given that the matrix equation Ax = b represents a set of m inconsistent equations in n variables,
we can see that any vector of the form

x =A% + (I — A°A)w,

with w € R" is a solution to the least squares fit problem associated with this set of linear equations
since
Ax = AAb + (A — AASA)w = AA%Db + (A — A)w = AA®D,

using the first property of A given in (a). As such, using the third property of A given in (a), we
can see that Ax is equal to AASb, the orthogonal projection of b onto R(A). But, by definition, a least
squares analysis of an inconsistent set of equations Ax = b minimises the distance (i.e. ||Ax — b||)
between the vector b and R(A), which is exactly what this orthogonal projection does. Thus, the
given vector is such a solution.

(c) To find a strong generalised inverse of the matrix

A=

— =
—_ O
o = O

we use the given method. This is done by noting that the first column vector of A is linearly dependent
on the other two since

1 1 0
1| =|o| + [1],
1 1 0

and so the matrix A is of rank 2 (as the other two column vectors are linearly independent). Thus,
taking k = 2, the matrices B and C are given by:

110]

10
B=|(0 1 andC:[
10 1 01

respectively. So to find the strong generalised inverse, we note that:

10
e [1 01 20 tmyo1 L1 0
BB_[01023_01:>(BB)_202’

and,

11 0] |F ! 2 1 172 -1
t_ _ t—1 _ * -
CCLOJ%?L 2] — (=31, 2]
Thus, since
11 0]f1 0 1] 1]1 0 1]
tpy—1lpt _ _ =
(B'B) 8_2[0 2“010} 2[02 1K




and,

11
1] 1
ccchHt=—11 0 [_21 21]23 -1,
0 1 1 2
we have,
11 1 2 1
1 1
A = Cl(cC) T (B'B) B = | 2 [(1) g (1)]26 2 —2 2|,
1 2 1 4 -1

which is the sought after strong generalised inverse of A. So to find the set of all solutions to the
least squares fit problem associated with the system of linear equations given by

r+y=1
r+z=2
r+y=-1

we note that these equations can be written in the form Ax = b with

110 T 1
A=1(1 0 1| x=|y| and b= | 2
110 z -1
Thus, as
L o2 1o (42 2 2ot
AGA:62—22 L0 1 =2 4 -2/ =2l -1,
—1 4 -1||1 10 2 -2 4 1 -1 2
we have
L2011 300 -1 1 1
AGA—I:§ 1 2 —-1|—-|0 3 0ly==]|1 -1 -1},
1 -1 2 00 3 1 -1 -1
and
1 2 1 1 4 2
1 1 1
AGlo:6 2 -2 2 2| =c |4 =52
-1 4 -1||-1 8 4

So, the solutions of this system of linear equations are given by

2 -1 1 1
X = - -2l +(1 -1 —1|w,,
4 1 -1 -1

for any w € R3.

We know from parts (a) and (b) that the (AA — I)w part of our solutions will yield a vector in
N(A) and so the solution set is the translate of N(A) by £[2,—2,4]". Further, by the rank-nullity
theorem, we have n(A) =3 —p(A) =3 —2 =1 and so N(A) will be a line through the origin. Indeed,
the vector equation of the line representing the solution set is

1 —1
2
2 1

where \ € R.
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Question 6

(a) To test the set of functions {1,z,2?} for linear independence we calculate the Wronskian as

instructed, i.e.
2

i f2 f3 1 =z z
Wix)=1|f1 f5 fil=10 1 2z|=2,
v oo 2

and as W(z) # 0 the set is linearly independent (as required).
]

(b) We consider the inner product space formed by the vector space IP§2’2 and the inner product

1
(f(x),9(z)) = /1f(a:)g(x)da:.

To find an orthonormal basis of the space Lin{1,z, 2%}, we use the Gram-Schmidt procedure:

e We start with the vector 1, and note that
1
1 = 1) = [ 1de =y =2

Consequently, we set e; = 1/+/2.

e We need to find a vector ug where

ugzx—<x,\}§>\}§:x—2<x,l>,
(x,l)—/_llzrdx— [”“’22}1_1_0,

1 391
2
el = (e, z) = / x%:[m] _2
1 3 1 3

But, as

we have us = . Now, as

we set eg = %x

e Lastly, we need to find a vector ug where

3 3 1 1
uz = 22 — xQ,\/>x x<x2,>
2 2 2 2
- 1

But, as

and,

1 371 2
(x*,1) _I:de 5|, "3

we have uz = 22 — 1/3 = (322 — 1)/3. Now, as

1 1
132% — 1|2 = (32% — 1,32% — 1) = / (322 — 1)%dex = / (92 — 622 + 1)dx
—1 —1
9 ! 4
:[:E5—2:E3+x] :2[—2+1]:2{ =
5 . 5

we set e3 = \/é (322 —1).
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Consequently, the set

{f\[ \[3“1}

is an orthonormal basis for the space Lin{1, z, z?}.

(c) We are given that {e1,es,...,e;} is an orthonormal basis of a subspace S of an inner product
space V. Extending this to an orthonormal basis {e;, es,..., e, ex11,...,€,} of V, we note that for

any vector x € V|
n
X = E Q,;€;.
i=1

Now, for any j (where 1 < j < n) we have

n
(x,e;)) < E alel,ej> = E ai(e;, ej) = ay,
i=1

since we are using an orthonormal basis. Thus, we can write

n k
x:E <x,ei>ei—§ (x,€;)e; + E (x,e;)e
i=1 i=1

i=k+1

-

inS in SL
and so, the orthogonal projection of V onto S [parallel to S*] is given by

k

Px = Z(x,ei>ei,

i=1
for any x € V' (as required).

(d) Using the result in (c), it should be clear that a least squares approximation to # in Lin{1, z, #?}
will be given by Pz*. So, using the inner product in (b) and the orthonormal basis for Lin{1, z, 2%}
which we found there, we have:

Pzt = (2%, e1)e; + (2%, er)es + (2, e3)e3
= %@47 1)+ g<:1:4 )T + §<x4,3x2 —1)(322 - 1)
2% 7(3:U -1)
3
Pzt = £(10x2 -1

since,

1 571
2
(z,1) = / rldr = [w} = -,
1 5], 5
1 671
(zt, x) = / 2odr = |2 =0
1 6] 4

! ! 3 257! 3 1 8 16
4 9.2 40,2 6 _ 4 7
3z —1) = 3z° — 1)dx = 3x° —x")dr = - — =2|c—<|=2|2| =5
(%, 3x ) /130(30 )dx /1(:): x*)dx [m ]_1 [ ] [}

Thus, our least squares approximation to z? is 33—5(10562 —1).
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