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Linear Algebra II (MCS), SS 2006, Exercise 9
Mini-Quiz
(1) A bilinear form on a real vector space V is...7
[l alinearmap ®:V — V x V.
v/ amap ®:V x V — V which is linear in each argument.
O amap ®:V x V — V which is linear.
(2) A x-sesquilinear map on a vector space V over a field K with involution * isamap ® : VxV — V...7
[0 which is linear in each argument.
OO0 which satisfies ®(u + ru,v + sv’) = ®(u,v) + r*®(u/,v) + s*P(u,v') + r*s*®(u',0").
v/ which is linear in the second argument and satisfies ®(u + ru’, v) = ®(u,v) + r*® (v, v).
(3) For a x-hermitean matrix A, a diagonal matrix S*AS together with the transformation matrix S
can be computed stepwise using...”
O only column operations on the pair (A4, I).
O successively a column operation and the conjugate row operation on both sides of the pair (A, I).
\/ successively a column operation on both sides of the pair (A,I) and then the conjugate row
operation on the left side only.

Groupwork
G 38 Determine a best approximate ‘solution’ for the following system of linear equations: Ax = b where
1 0 1
A=1[0 1 ,x:(m)andb: 1
1 -1 2 1

G 39 Which of the following matrices are positive semi-definite?

o (11) @ (%) @ (%) @ (51) @ () @ (33):

G 40 Let Q be the real quadric in affine 2-space V defined by Q@ = {P € P | (P*)!AP* = 0} w.r.t.

11 2
some basis @ = {O,ej,e2} and A = |1 1 2]. Find an affine basis transformation 7', such that
2 21

Q= {2+ 04 €P| A\ 2?4 N\o25 = 0}, where 27 = 2z and = Ta.
G 41 Consider the following elementary row operations:

(al) [Zk — Zl], (ag) [Zk =r- Zk],T #0, (a3) [Zk =Zp+r- Zl].
The corresponding column operations are
(bl) [Sk — Sl], (bg) [Sk =r- Sk],’l" #0, (b3) [Sk =Sy +7r- Sl]

If K is a field with an involution *, then the corresponding adjoint column operations are
(c1) [Ske 8] (e2) [Sk:=r"-Spl,r#0,  (c3) [Sk:=Se+7r" S

(i) Show that the elementary matrix corresponding to (b;) is the transpose of of the elementary
matrix corresponding to (a;).
(ii) Show that the elementary matrix corresponding to (¢;) is the x-transpose of of the elementary
matrix corresponding to (a;).
G 42 Is it possible to diagonalize a *-hermitean matrix A by using successively a row operation first and
then the conjugate column operation? What matrix do you get if, starting from the identity matrix
I, you record in each step the row operation you apply to A?



Homework

H 30 For each of the following hermitean matrices H;,7 = 1,2,3 find an invertible matrix 5; such that
S} H;S; is diagonal:

. . 1 i 24
(9) H1:<_1. ;) () H2:<2_13. 2:3’), (i) Hy=| —i 2 1-i
! ! 2—i 144 2

Determine the rank and signature in each case.
H31 (i) We say that two hermitean matrices A and B are congruent to each other, if there is a non-
singular matrix S with B = S*AS. Show that congruence is in fact an equivalence relation. L.e.
‘A is congruent to B’ has the following properties:
(a) A is congruent to A (reflexivity).
(b) If A is congruent to B, then B is congruent to A (symmetry).
(c) If A is congruent to B and B is congruent to C, then A is congruent to C' (transitivity).
(ii) Show that two hermitean matrices are congruent to each other if and only if they have the same
rank and signature.
H 32 Let ® be the symmetric bilinear form associated with the quadratic form ¢(z,y) := ax? + bxy + cy?.
Show that:
(i) ® has rank equal to two, if and only if b* — 4ac # 0.
(ii) @ is positive definite, if and only if @ > 0 and b? — 4ac < 0.

H 33 Show that the sum of two positive definite matrices is positive definite. Is the same true for the
product of two positive definit matrices?

H 34 (Optional task)
Let V be a finite dimensional vector space over a field K with involution % and let ® be a *-sesquilinear
form on V. For a linear subspace W C V' we define

Wt ={veV|¥(v,w)=0 forall w e W},

LW ={veV|¥(w,v) =0 for all w € W}.
Show that
(i) (Corr.:) W+ and +W are linear subspaces of V.
(ii) Wt = LW if ® is *-hermitean or *-skew hermitean.
(iii) V = {0} = +{0}, and V+ = {0} =V if and only if ® is non-degenerate.
(iv) (Corr.:) rank ® = dim V —dim V+ = dim V —dim +V, dim W+ > dim V —dim W and dim W >
dimV —dim W.
(v) The restriction ®|y «w is non-degenerate if and only if W N W+ = {0} = W n+W.
(vi) (Corr.:) V=W @ W+ =W @ W if and only if ®|y» is non-degenerate.
(vii) Let u = (z1,22)" v = (y1,92)" and ®(u,v) = z1y1 + 2z1y2 + 3z2y1. For W = {(¢,0)' | t € R}
compute W+ and +W and verify that W+ #£ L1/,
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Mini-Quiz
(1) A bilinear form on a real vector space V is...7
O alinear map @ : V — V x V.
v amap ®:V x V — V which is linear in each argument.
O amap ®:V xV — V which is linear.
(2) A x-sesquilinear map on a vector space V over a field K with involution * isamap ® : VxV — V...7
[0 which is linear in each argument.
OO0 which satisfies ®(u + ru/,v + sv’) = ®(u,v) + r*®(u/,v) + s*P(u,v') + r*s*®(u',0').
v/ which is linear in the second argument and satisfies ®(u + ru’,v) = ®(u,v) + r*® (v, v).
(3) For a x-hermitean matrix A, a diagonal matrix S*AS together with the transformation matrix S
can be computed stepwise using...”
O only column operations on the pair (A4, I).
O successively a column operation and the conjugate row operation on both sides of the pair (A, I).
\/ successively a column operation on both sides of the pair (A,I) and then the conjugate row
operation on the left side only.

Groupwork

G 38 Determine a best approximate ‘solution’ for the following system of linear equations: Ax = b where
1 0 1
A=10 1 ,xz(il)andb: 1
1 -1 2 1
A best approximate solution is given by a solution of the following system of linear equations: A'Ax =

Atb. Now Al = <(1) (1) _11>, hence we have the system (_21 _21> T = ((2)> The unique solution

to this is T = % <;l>

G 39 Which of the following matrices are positive semi-definite?

o (31) @ (%) @ (%0) @ (51) @ (§5) @ (53):

The only positive semi-definite matrices are the ones in (i) and (v). The one in (v) is even positive

definite.
G 40 Let Q be the real quadric in affine 2-space V defined by Q@ = {P € P | (P*)!AP* = 0} w.r.t.
11 2
some basis @ = {O,ej,e2} and A= |1 1 2]. Find an affine basis transformation 7', such that
2 21
Q={x+0, €P| N2z} + 222 =0}, where 2% = 2z and 8 = Ta.
We first diagonalize the block ; ?) via S = (1) _12> Applying this to the matrix A yields
1 0 0 10 0 1 1 0
0 1 0JAl0 1 =2 =11 1 0 |. Finally, applying a translation, our transition matrix
0 -2 1 0 0 1 0 0 -3
1 0 0
isT*=1-1 1 -2
0 0 1
G 41 Consider the following elementary row operations:
(al) [Zk — Zl], (ag) [Zk =r- Zk],T #0, (a3) [Zk =Zp+r- Zl].

The corresponding column operations are
(b1) [Sk < Sil, (b2) [Sg:=71-Sk],r #0, (b3) [Sk:= Sk +r-S.
If K is a field with an involution *, then the corresponding adjoint column operations are
(c1) [Sk < S, (c2) [Sg:=7r"-Sk|,r #0, (c3) [Sk:=Sk+7r"-95].

(i) Show that the elementary matrix corresponding to (b;) is the transpose of of the elementary
matrix corresponding to (a;).
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(ii) Show that the elementary matrix corresponding to (¢;) is the x-transpose of of the elementary
matrix corresponding to (a;).

The elementary matrix corresponding to (ay) is (a}j) with

1 ifi=jandi#kandi#1

1. ) 0 ifi=jandi=Fkori=I
YT 1 ifi# g and (i,5) = (k,1) or (i,5) = (I, k)
0 else

The elementary matrix corresponding to (ag) is (a?j) with

1 ifi=jandi#k
a? ={ r ifi=j=k
0 else

The elementary matrix corresponding to (ag) is (ag’j) with

1 ifi=j
afi =< v ifi=kandj=I
0 else

In each case this is verified by forming (af j) - X,p = 1,2,3. Correspondingly, we get the matrices
corresponding to (by) and (cp) as

1 ifi=jandi#kandi#1
Lo 0 ifi=jandi=kori=I
T\ 1 ifi £ G and (i,5) = (k1) or (i, ) = (1K)
0 else
1 ifi=jandi#k
b= r ifi=j=k
0 else
and
1 ifi=jy
by =4 r ifi=landj=k
0 else

again, in each case this is verified by forming X - (b/5),p = 1,2,3. Finally, we have for the elementary

matrices corresponding to (cfj) -X,p=1,2,3:

1 ifi=jandi#kandi+#1

R 0 ifi=jandi=kori=1I
w1 ifi# 7 and (i,5) = (k1) or (3,5) = (I, k)
0 else
1 ifi=jandi+#k
cji=Q vt ifi=j=k
0 else
and
1 ifi=j
c%:: r* ifi=landj=Fk
0 else

which is again verified by forming the product X - (bYj),p = 1,2,3. From this description it is easy to
verify (i) and (ii).

G 42 Is it possible to diagonalize a *-hermitean matrix A by using successively a row operation first and
then the conjugate column operation? What matrix do you get if, starting from the identity matrix
I, you record in each step the row operation you apply to A?
Yes, due to the fact that in the product S*AS it does not matter if we first compute the product AS

and then S*(AS) or first (S*A) and then (S*A)S. The matrix you obtain out of the identity after
applying the row transformations is S*, where S*AS is diagonal.
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Homework

H 30 For each of the following hermitean matrices H;,7 = 1,2,3 find an invertible matrix 5; such that
S} H;S; is diagonal:

. . 1 0 24
(4) H1—<1Z. ;) () HQ—(213Z. 2+13Z>, (i) Hy=| —i 2 1—i
29— 1+i 2

Determine the rank and signature in each case.

To (i): S1 = ((1) _1Z> , STH1S, = ((1) (1)> , rank = 2, signature = (2,0).

To (ii): Sy = ((1) _21_ 31) , S3H2Sy = ((1] _(14> , rank = 2, signature = (1,1).

1 — —-3—1 1 0 0
To (iii): S3= (0 1 —1i , S3H3S3 = [0 1 0 |, rank =3, signature = (2,1).
0 0 1 0 0 —4

H31 (i) We say that two hermitean matrices A and B are congruent to each other, if there is a non-
singular matrix S with B = S*AS. Show that congruence is in fact an equivalence relation. L.e.
‘A is congruent to B’ has the following properties:
(a) A is congruent to A (reflexivity).
(b) If A is congruent to B, then B is congruent to A (symmetry).
(c) If A is congruent to B and B is congruent to C, then A is congruent to C' (transitivity).
(ii) Show that two hermitean matrices are congruent to each other if and only if they have the same
rank and signature.

To (i): Taking for S the identity matrix, then clearly A = S*AS so the relation is reflexive.
If A is congruent to B, then there is a non-singular matrix S with B = S*AS. Putting T = S5~1
and noting that T* = (S71)* = (S*)~! we see that A = T*BT and T is non-singular. Hence, the
relation is symmetric.
If A is congruent to B and B is congruent to C, then there exist non-singular matrices S and
T with B = S*AS and C = T*BT. Putting U = ST and noting that U* = T*S*, we obtain
U*AU =T*S*AST = T*BT = C. Hence, A is congruent to C.

To (ii): If a matrix A has signature (p,q) and rank r, this means that A is congruent to the matrix

Eyp
—F, , where 0,, denotes the n x n matrix with all entries equal to zero. Hence,
0r—p—q

using (i), by transitivity two matrices are congruent to each other if and only if they have the
same rank and signature.

H 32 Let ® be the symmetric bilinear form associated with the quadratic form ¢(z,y) := ax?® + bxy + cy?.
Show that:
(i) @ has rank equal to two, if and only if b> — 4ac # 0.
(ii) @ is positive definite, if and only if @ > 0 and b? — 4ac < 0.

1
To (i): The symmetric matrix associated with ® is A := (1& b 20b>. The rank of ® is equal to two if
2
and only if the determinant of A is # 0. We have det A = ac — ib2 and this is # 0 if and only if
b? — 4ac # 0.

(ii) By the principal minor criterium, it is easily verified that ® is positive definite, if and only if
a > 0 and b — 4ac < 0.

H 33 Show that the sum of two positive definite matrices is positive definite. Is the same true for the
product of two positive definit matrices?

It is easy to see that a matrix is positive definite if and only if it is the Gram-matrix associated
with a positive definite x-hermitian sesquilinear form. Therefore, let ® 4 denote the standard -
hermitian sesquilinear form on K™ associated with A. Le. ®a(u,v) = (a%,...,25)A(y1,---, ),
where u = (x1,...,2y) and v = (Y1,...,yn). If A and B are positive definite, then ®4 and ®p
are positive definite. this means that ®s(u,u) > 0 and ®p(u,u) > 0 for all uw € K™\ {0}. Now
Oy + P = Payp and thus Payp(u,u) = Pa(u,u) + Pp(u,u) > 0 for all w € K™\ {0}. By the
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correspondence of *-hermitian sesquilinear forms and *-hermitian matrices noted above, we conclude
that A + B is positive definite if A and B are positive definite.

The according statement for the product is false. In fact, the product of two x-hermitian matrices
A and B need not be hermitian anymore, since (AB)* = B*A* = BA # AB in general. For instance,

A=

2 1 2 -1 .. . 3 —1
<1 1) and B = (_1 1 ) are positive definite, but AB = (1 0 )

If however A and B commute and are positive definite, then it can be shown that their product is
positive definite

H 34 (Optional task)
Let V be a finite dimensional vector space over a field K with involution * and let ® be a *-sesquilinear
form on V. For a linear subspace W C V' we define

L={veV|¥(,w)=0foralwe W},
W ={veV|¥(wv)=0 forall we W}

Show that
() (Corr.:) W+ and W are linear subspaces of V.

(111

= LW if ® is *-hermitean or x-skew hermitean.
V {0}+ = +{0}, and V+ = {0} = LV if and only if ® is non-degenerate.

(iv) (Corr.:) rank ® = dim V —dim V+ = dim V —dim +V, dim W+ > dim V —dim W and dim * W >

dimV —dim W.

(v) The restriction ®|yyxyy is non-degenerate if and only if W N W+ = {0} = W n+W.
(vi) (Corr.:) V=W @ W' =W @ LW if and only if ®|yyxw is non-degenerate.
(vii) Let u = (z1,22)",v = (y1,y2)" and ®(u,v) = z1y1 + 2x1y2 + 3z2y1. For W = {(t,0)! | t € R}

To (i):

To (ii):
To (iii): V

To (iv):

To (v):

To (vi):

compute W+ and YW and verify that W+ # LW

For any u,v € W+ and A € K we have ®(\u + v, w) = N*®(u,w) + ®(v,w) = 0 for all w € W,
since ®(u,w) = 0 = ®(v,w) for all w € W. This shows that W+ is a linear subspace of V.
Similarly, one shows that ~W is a linear subspace of V.

We have ®(v,w) = ®*(w,v) = £®(w,v). From this we conclude that W+ = +W if ® is x-
hermitean or x-skew hermitean.

= {0}+ = +{0} is true because ®(v,0) = ®(0,v) = 0 for all v € V. The other statement is
true, more or less by the definition of non-degeneracy in the script.

The rank of ® is defined as the rank of any Gram-matrix associated with ®. Let therefore
{v1,...,v,} be a basis of V-, which we complete to a basis o = {v1,..., Vg, Vgy1,---,0n} of V.
W.r.t. this basis, the Gram-matrix A = ®“ is

1= (3).

where the 0 denotes a k X n zero matrix and A’ a n — k x n matrix. This shows that rank ® <
n—k =dimV —dim V+. Suppose that rank ® < n—k, then one row of A’ is a linear combination
of the other rows. Thus, there is some nonzero vector (0,...,0,axy1,...,a,) € K™, which
annihilates A from the right, which implies that for v := Y71, | a;v; we have ®(v,u) = 0
for all w € V. However, this would mean that v € V', which is a contradiction. Hence,
rank ® = dimV — dim V+ and rank ® = dim V' — dim -V is just shown in the same way.

Let {v1,...,ux} be a basis of W which we complete to a basis a = {v1,...,Vk, Vgt1,---,Un}
of V. Now any v € W+ can be written as v = aqvi + -+ - + anv,. For all i = 1,...,k we
have 0 = ®(v,v;) = > %_, a;®(vj,v;). Thus, if we put A = ®* then A = (A1 Az), with some
n X k-matrix Ay, and (a1, ...,a,) - Ay = 0. This implies A} - (a1, ...,a,)" =0, meaning that the
coordinate vectors of each v € W w.r.t. « lie in the kernel of a k x n-matrix, the dimension
of which is at least n — k. Hence dim W+ > n — k = dimV — dim W. The same argumentation
mutatis mutandis gives the desired inequality in the +W -case.

Clearly, ®|y xw is a *-sesquilinear form and W N W=+ = W', where L’ denotes the complement
w.r.t. ®|wxw. By (iii) we now have that ®|y xw is non-degenerate if and only if {0} = W' =
W NW+. As before, the same argumentation works in the ~W-case, as well.

If V.= W @ W+, then in particular, W N W+ = {0}. So by (v), ®|wxw is non-degenerate.
Conversely, if ®|ywxw is non-degenerate, we can read the preceding argument backwards and
obtain that W N W+ = {0}. All that remains to be shown is V. = W + W+'. However, in
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(iii) we have shown that dim W+ > dimV — dim W and for dimension reasons it follows that
V = WeW. Again, analogously it is shown that V- = W@LW if and only if ® is non-degenerate.
To (vii): We have W+ = {s(—3,1)! | s € R} and *W = {s(—2,1)! | s € R}.



