Methods of Mathematical Physics - 556 X1
Homework 1 - Solutions

1. (Problem 1.1.2 from Keener.) Show that in any inner product space,
2 2 2 2
o+ yl* + o = ylI* =2 () + Iy)1*) (1)

Interpret this geometrically in R2.
Solution. Using the rule that ||z||°> = (x,z), just expand everything in sight.
The left-hand side is

(z+y,x+y) +(—y,2—y) =(x,2) +(T,9) + (Y,2) +{y,9) + (z,2) — (z,y) — (¥, 2) +(y,v)
=2((z,z) + (y,9))-

In R?, this just says that the sum of the lengths of the diagonals of a parallelogram is the same as the
perimeter.

2. (Problem 1.1.3 from Keener.)

(a) Verify that in an inner product space,
1 2 2
Re (@.y) = 1 (lo+yl* = = = y)*).

(b) Show that in any real inner product space there is at most one inner product which generates the

same induced norm.
n 1/17
Iz, == <Z|xi|p>

(c) In R"™ with n > 1, show that
i=1

can be induced by an inner product if and only if p = 2. (Hint: Use both 1.1.2. and 1.1.3. here!)
Solution.
(a) Expand

(T+y,x+y) —(z—y,x—y) = (z,2) +(z,y) + (v, 2) + (y,9) — (z,7) — (z,9) — (y,2) + (v, 9))
=2((z,y) + (y,2)).

Since (y, z) = (x,y), and z + Z = 2Rez for any complex number z, then
2((z,y) + (y, 7)) = 4(Re((z,1))).

(b) Since we can write any inner product in terms of its induced norm, then equality of norms implies
equality of inner products. For example, let’s say that we have two inner products on our space,
(-,-); and (-,-),. These induce two norms by

llly = 3/ {z, 2y, l2lly = 3/ (2, 2),
Now assume that ||z, = ||z||, for all vectors . But then
1 2 2 1 2 2
Re(z,y), = 7 (le+ylf = lle = yl}) = 7 (= +9ll5 = o = yl3) = Re (z.9),-

Since we have a real inner-product space, (z,y), and (z,y), are both real, and thus equal.



(c) First notice that if p = 2, then this is just the standard Euclidean norm on R™ and it is of course
induced by the standard dot product. So all we need to show is that if p # 2, then this is not
induced by an inner product, or, equivalently, if it is induced by an inner product, then p must
be 2. So, let us consider the two vectors e; = (1,0,0,0,...,0) and e; = (0,1,0,0,...,0). Notice
that

leall, = lle=ll, =

But on the other hand,
€1+62:(15170507"'70)5 61_62:(17_170507"'50)7

and
llex + eall,, = ller — eall, = (1+1)/7 =27,

Assuming that ||-[|, is induced by an inner product, then using (1) this means that
2%/P 4 92/P = 2(1 4 1),

or
24P — 4,

This means that 4/p = 2 and thus p = 2.

3. (Problem 1.1.5 from Keener.) Show that

o) = [ (1@ + T a)

is an inner product on the space of all continuously differentiable functions defined on [0, 1], i.e. on

C'([0,1]) := {f: [0,1] — C: f(z), f'(z) are continuous} .

Solution. We compute:
(0f + 09 = [ (@/(@) + o)) + (01(0) + 59(a) T do
= [ @) + 89T + o W) + 5y P
—/laf( ) + o () + Bg(e ) + 39 ()

_a/ f(@)h(z) + f'(z)h' (x) d:v—l—ﬁ/ + ¢ (z)W (z) dz
h) + B (g, h).

It is clear from the definition that

<gvf>:W'

1
- / F@P + | @)
0

The integrand is nonnegative so the integral is. Moreover, if (f, f) = 0, then

/Ollf(w)2 -

Finally



We want to show that the only continuous function on [0, 1] whose integral is zero is the zero function.
So we argue by contradiction: Assume f is positive somewhere, i.e. there is an 2’ such that f(z') > 0.
Since f is continuous, this means that for any ¢ > 0, there is a 6 > 0 such that if |z — 2’| < 4,
then |f(z) — f/(x)] < e. Choose ¢ = f(z')/2, and this means that for all |x — 2’| < §, we have
f(z) > f(2')/2. But then this means that

z' 46
/ F(@)? dz > 6f'(z) > 0,

=5

and of course

1 ' +5
/ f(@)° dz > / f(2)]? da.
0 x!

Therefore if f is positive anywhere, the integral of its square must be positive. Conversely, if (f, f) =0,
then f =0.

NB. This argument only applies to continuous functions; if we don’t assume that f is continuous
then of course we can have f > 0 at points but [ f? = 0, e.g. choose any finite number of points
{z1,22,...,2n}, and define

1, x = z; for some i,
fl@) = {

0, else.

. (Problem 1.1.8 from Keener.) Verify that the choice v = (x,y) / |yl|> minimizes ||z —yy||>. Show
then that |(z, )| = ||z|| ||y||*> if and only if x and y are linearly dependent.

Solution. Let us first assume the inner product space is real, and we get
2
e —vyll” = (& — vy, & — ) = (&, 2) = 2y {x,9) +7° (y,9) -

Notice that this is a quadratic polynomial with real coefficients, and as long as y # 0, the coefficient
on the quadratic term is positive. This means that this is a concave-up function which is going to have
exact one critical point, and this critical point is a global minimum. To compute the critical point, we
differentiate with respect to v and set equal to zero, giving

=2 (z,y) +2v(y,y) =0,

or

Now, let’s assume that we have a complex vector space. We then have

|z —yyl® = (& — vy, = — yy) = (&, 2) — 7 (z,9) —v @, 2) + |7* (y,9) -
We can rewrite this as ,
(z,x2) — 2Re(¥ (2, ) + 7] (W, ) -

This is a complex expression and we’re trying to minimize with respect to a complex parameter. One
of the most efficient things to do in such a scenario is to write everything out in terms of real and
imaginary parts, which will give two real parameters. If we write

y=a+if, (r,y)=(+iw,

then we get
F(a,f) := (z,2) = 2(a + fw) + (o + 5%) (y,y) -



Think of this as a function of the two real variables «, 8 which we want to minimize over. To find a
minimum, we need to first find the critical points of F', and we have

OF oF

=9 +2 — = 2w+2 . 2

5 C+2ay,y), 5 w+26(y, y) (2)

To see if this critical point is a local min, local max, or saddle, we compute the Hessian of F', namely:
0*F  O0°F
H— Ozdx  Ozdy | _ [ 2 (y,y) 0

0’F  O*F 0 2(y,y) )
Oydxr  Oydy

Again, as long as y # 0 the determinant and entries of H are positive and thus this critical point is a
local minimum. Solving (2) gives

_ ¢ _ v
Ty b= (y,y)’
or
Re (z,y) o _ Im(z,y)
Rey = (y,y) ’ my = (v, y)
Therefore
G
(y,y)

. (Problem 1.1.9 from Keener.) For any w(zx) > 0, we can define the inner product

b
(f.) = / f(@)g(@)u(z) de

for real continuous functions defined on [a,b] and taking real values. (w(zx) is a “weight” function —
think of it like a weighted average — we have considered the case where w = 1 before.) Start with
the basis {1,z,22, 23 2*} for P;. Use the Gram-Schmidt algorithm to generate an orthogonal set of
polynomials when we choose:

(a) a =—1,b=1,w(x) =1 (Legendre polynomials),

(b) a=—1,b=1,w(x) = (1 — x2)~'/2 (Chebyshev polynomials),

(c) a=0,b=oc0,w(z) =e " (Laguerre polynomials),

(d) a = —o0,b=oco,w(z)=e" (Hermite polynomials).
Hint: You might find a computer algebra system (e.g. Maple, Mathematica) useful here, but you can
do it by hand with some work as well.

Solution. The Gram-Schmidt algorithm says that if we want to turn the linearly independent set

{Y0,Y1,---,Yn} of vectors into an orthogonal set, we compute
j—1
<yja vi>
v =y — Vg

(We index the list from 0 instead of 1, just for convenience below.) We see that in all of these cases,
every number which appears in the algorithm will be the inner product of two polynomials, and since
inner products are linear in each slot, if we know the inner product of all possible monomials, then this
is enough information to compute everything. So we compute all the monomial integrals to begin.

As always, note that if we want an orthonormal set of vectors, once we have an orthogonal set we just
scale each vector by its length. So for this problem we will just make the set orthogonal and skip the
scaling.



(a) Here our inner product is
1
= x)g(x) dzx.
)= [ st

Computing the integrand for all monomials, we have

1 1 1
1P+ — (—1)P* 0, odd,
/ 2P dxr = —( ) =19 5 b
1 p+1 517, peven
Since we’re always going to choose vy, = ¥, we have
( )= 0, j+k odd,
Yi> Yk? = j—+i+1 , j+keven
So we have
Vo = 1,
v =y _<y17U0>U0 z—0=g,
<1}0,’UO>
{y2, vo) (y2, v1) 2 2/3 2
=yo — — =x*——1-0=2"-1/3
e <U07U0>v0 <Ul,?11>v1 ! 2 /3
{ys, vo) {ys, v1) (ys, v2) 3 2/5 3
=y3 — - =2"—-0— =z —-0=2a"—32/5
e <U07U0>v0 <Ul,?11>v1 <U2,U2>v2 2/3/17 v =/

Thus our orthogonal set is {1, x, 22 — 1/3,2% — 32/5}.

(b) Here our inner product is
(f.9) = / QEACIICIPS

’ —1 \/1 — x2

We note that we will only need monomials up to degree 5. Computing
/ Y &
—1 \/1 — x2

forp=0,...,5 gives {m,0,7/2,0,37/8,0}. (As before, the odd powers give zero since the weight
function is itself even.) Again, we replace p with j + k to compute (y;,yx). So we have

Vo = 1,
{y1,v0)
= — _O J—
U1 Yy <’U07’U0>’UO X Z,
2
V2 =Yz — <yQ’vO>vo - <y2’vl>vl =% - i1 —0=2a?-1/2,
<U0,U0> <U1,U1> ™
(y3, o) (y3,v1) (y3, v2) 3 37/8 5
=Y~ - - =2 -0—-—z-2—-0=2"—3z/4.
e <Uovvo>vo <01701>U1 <U2,U2>U2 * /2 * v x/

Thus our orthogonal set is {1, z, 22 — 1/2,23 — 3x/4}.

(c) Here our inner product is

(fig)= /OOO f(z)g(x)e " dz.



Computing the integrand for all monomials, we have

o0
/ zPe” " dx = p!
0

If you have seen the “gamma function” before, you know this. If not, to check that this is so,
prove it by induction. Clearly the formula is true for p = 0, since

/ e = (e )Pz = 1.
0

Now assume the formula is true for p. Then we have

/ ePHe " de = 2P T (—e )22 — / (p+1)aP(—e*)de =0+ (p+1)p! = (p+1)!
0 0

This gives
(i uk) = (1 + k)!
So we have
U0:17
(y1, vo) 1!
=y — —r— l=gz-1
U1 Y1 <’UO, ’UO> Vo X 0' X s
(y2,v0) (y2,v1) , 2 3l-2l 2 2
=y — - T T T 1) =22 de—1) =2 —dx+2
V2= b2 <’U0,’U0>v0 <Ul,v1>vl v 0! 2!—2*1!—|—0!(I )=2 (@-1)==2 Tt
, ) )
03:y3—<y3 0>v0—<y3 1) _<y3 2) )
<’Uo, 1)0> <vla 1)1> <’027 ’02>
3! 4! — 3! 5 —4 x4 + 2 % 3!
3 2
=l Y (p—1)— —dr 42
S TRy ey A Ry -y g -y e o e T
:x3—6—18(:0—1)—%(x2—4x—|—2):x2—9x2+18x—6.
Thus our orthogonal set is {1,z — 1,22 — 4z + 2, 2% — 92 + 18z — 6}.
(d) Here our inner product is
oS e
()= [ sl d.
Computing
/ aPe= da
for p=0,...,5 gives {\/7,0,1/7/2,0,3y/7/4,0}. Then:
1)0:1,
v =y —<y1’vo>vo x—0=uz,
{vo, vo)
2
vy =y — <y27U0>UO _ <y27U1>U1 — g2 v/ 1—0=2a2—1/2,
{vo, vo) (v1,v1) VT
4
v3 = y3 — <y3vvo>vo_ <y3vvl>vl_ <y3vv2>v2 :ZZ?B—O— 3\/E/ x—O:$3—3x/2
(vo, vo) (v1,v1) (v2,v2) VT/2

Thus our orthogonal set is {1, x, 22 — 1/2, 2% — 32/2}.



Notice that (a,b,d) are much easier than (c). If we choose an even weight function and a symmetric
domain of integration, this makes all odd monomials orthogonal to all even monomials and simplifies
the calculation considerably.

6. (Problem 1.2.2 from Keener.)

(a)

(b)
(c)

Prove that two symmetric matrices are equivalent if and only if they have the same eigenvalues
(with the same multiplicities).

Show that if A and B are equivalent, then det A = det B.

Is the converse true?

Solution.

(a)

()

First of all, we will prove that if A and B are equivalent, then they have the same eigenvalues. If
A and B are equivalent, then there is an invertible T such that

A=T"'BT.

So, let’s say that Ax = Ax. Then BTz = TAxz = T(Az) = ATz. Thus if z is an eigenvector of A
with eigenvalue A, then Tz is an eigenvector of B with the same eigenvalue.

Now let us assume that A and B have the same eigenvalues. Since they are both symmetric, they
are both diagonalizable, thus we can write

A=T7'\Ty, B=T;"\T>

for some diagonal A; . But since A and B have the same eigenvalues, we can choose A1 = As,
and thus we have
A=TT'BT\T,* = (T, ) 'B(TW T, 1),

and A and B are equivalent.

We use the fact that the determinant of a product of matrices is the product of the determinants.
Then if B = T~1AT, we have

det(B) = det(T'AT) = det(T ") det(A) det(T) det(A) det(T) = det(A).

1
~ det(T)

No. Take any two matrices with different eigenvalues but the same determinant. Then they are
not equivalent (see the proof in part (a)).

7. (Problem 1.2.4 from Keener.) Show that the eigenvalues of an anti-self-adjoint matriz (A* = —A)
are 1maginary.

Solution. Let’s say Ax = Az, with x # 0, then

(Az,z) = Az, x) = A (z,z).

On the other hand,

(Az,z) = (x, A*z) = — (1, Ax) = — (x,\2) = -\ (2, 2) .

Since (z, ) > 0, we have A\ = —\, which means ) is imaginary.

8. (Problem 1.2.5 from Keener.) Find a basis for the range and null space of the following matrices:

(a)

h
Il
N ==
Tt W N

EN|



(b)

)
=N W

Solution.

(a) The range of a matrix is spanned by its columns. Since the columns are linearly independent,
they form a basis for their span, and thus a basis for the range is {(1,1,2),(2,3,5)}. For the
null space, notice that the first two rows are linearly independent, and thus the only solution to
x+4+2y=0,2+4+3y=0is x =y =0, and thus the null space is {0}.

(b) We can check that the columns are linearly independent, so again the columns give a basis for
the range. Moreover, notice that the only solution to Az =0 is 2 = 0, so the null space is {0}.

9. (Problem 1.2.6 from Keener.) Find an invertible matriz T and a diagonal matriz A so that A =
TAT= for each of the following matrices A:

(a)

1 0 0
A= 14 174 172 |,
0 0 1
(b)
0 1
=( o).
(c)
100
A=|1 2 0],
2 1 3
()
110
A=|o0 1 0 ],
01 1

(e)
/2  1/2 /3/6
A=\ 1/2 1/2 /3/6
V3/6 \/3/6 5/6

Solution. In each case, we compute the eigenvalues and eigenvectors of the matrix. We choose A to be
the diagonal matrix whose entries are the eigenvalues of A, and T to be the matrix whose columns are
the associated eigenvectors.

()

=

I
o O =
o = O



3 00 0 0 -2
A= 0 20 ), T=[0 -1 2
0 0 1 1 1 1

(d) no solution
(e)
4/3 0 0 V3/2 —1/V3 -1
A= 0 1/2 0|, T=| Vv3/2 -1/V3 1
0 0 0 1 1 0

10. (Problem 1.2.9 from Keener.) The two sets of vectors {¢;}7_, and {1}, in an inner product space
S are said to be biorthogonal if (¢;, ;) = 0;;. Assume that {¢;}7, and {¢;}I, are biorthogonal.

(a) Show that {¢;}’_; and {;}_; each form linearly independent sets.

(b) Show that if S is n-dimensional, then any vector x € S can be written as

=Y i 3)
i=1

where c; = (z,1;).

(c) Express (3) in matriz form, i.e. show that

n
T = g Px
i=1

where P; are projection matrices with the properties that P? = P; and P;P; = 0 whenever i # j.
Express the matriz P; in terms of the vectors ¢;, ;.

Solution.

(a) Consider the equation
n
> aigi =0.
i=1
Take the inner product with v;, and we get

0= <Z ai¢i71/)j> = Zai (i, ) = Zaigij = aj.
=1 i=1

i=1
We can do the same for all j, and thus all o; = 0.

(b) If S is n-dimensional, then the ¢; form a basis. This means that we can write every x € S uniquely

as
n
T = E a;¢;.
i—1

To compute «;, we have

(z,9;) = <Z 051'¢i71/)j> = Zai%‘ = ay.
i=1

=1



(c) Let’s put the matrix P; in the standard basis. If the matrix P; has the property that Pjz =
(¢, x) ¢, by (ii) we are done. Take the matrix whose columns are multiples of ¢;, then P;x will
be a multiple of ¢;. More specifically, the kth column of P; is (¢;)r¢;, that is, in the kth column
we multiply ¢; by the kth entry of the vector ;.

Even more concretely, if we have

(b] = (¢j,l7 (bj,?u sy ¢j,n)7 w_] = (wj,la wj,27 sy wj,n)a

then we set the kth row, and /th column of the matrix P; to be ¢; 11;;. We then have

(Pia)s = > (Pwiwr = > djutbjume = (4, ) bk
l

l

and thus Pjz = (¢, x) ¢;.
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