Vector Spaces, Affine Spaces, and Metric
Spaces

This chapter is only meant to give a short overview of the most important concepts
in linear algebra, affine spaces, and metric spaces and is not intended as a course;
for that we refer to the vast literature, e.g., [1] for linear algebra and [2] for metric
spaces. We will in particular skip most proofs.

In Sect. 2.1 on vector spaces we present the basic concepts of linear algebra:
vector space, subspace, basis, dimension, linear map, matrix, determinant, eigen-
value, eigenvector, and inner product. This should all be familiar concepts from a
first course on linear algebra. What might be less familiar is the abstract view where
the basic concepts are vector spaces and linear maps, while coordinates and matrices
become derived concepts. In Sect. 2.1.5 we state the singular value decomposition
which is used for mesh simplification and in the ICP algorithm for registration.

In Sect. 2.2 on affine spaces we only give the basic definitions: affine space,
affine combination, convex combination, and convex hull. The latter concept is used
in Delauney triangulation.

Finally in Sect. 2.3 we introduce metric spaces which makes the concepts of open
sets, neighborhoods, and continuity precise.

2.1 Vector Spaces and Linear Algebra

A vector space consists of elements, called vectors, that we can add together and
multiply with scalars (real numbers), such that the normal rules hold. That is,

Definition 2.1 A real vector space is a set V together with two binary operations

VxV—->V:mv)u+vand R x V— V : (A, V) Av, such that:

1. Forallu,v,weV,(u+v)+w=u-+ (v+w).

2. Forallu,veV,u+v=v+u.

3. There exists a zero vector 0 € V, i.e., foranyue V,u+0=u.

4. All u € V has a negative element, i.e., there exists —u € V such that u +
(—u)=0.

5. Foralla,B e Randu e V, a¢(Bfu) = (ef)u.
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6. Foralla,Be RandueV, (¢ + B)u=cou+ Bu.
7. Forallo e Randu,ve V,x(u+v) =au-+ av.
8. Multiplication by 1 € R is the identity, i.e., forallu e V, lu=u.

Remark 2.1 In the definition above the set R of real numbers can be replaced with
the set C of complex numbers and then we obtain the definition of a complex vector
space. We can in fact replace R with any field, e.g., the set Q of rational numbers,
the set of rational functions, or with finite fields such as Z, = {0, 1}.

Remark 2.2 We often write the sum u+ (—v) asu —v.
We leave the proof of the following proposition as an exercise.

Proposition 2.1 Let V be a vector space and let u € V be a vector.

1. The zero vector is unique, i.e., if 0',u € V are vectors such that 0' +u = u, then
0=0.

2. Ifv,w €V are negative elements tou, i.e.,ifu+v=u+w=0, then v=w.

. Multiplication with zero gives the zero vector, i.e., Ou = 0.

4. Multiplication with —1 gives the negative vector, i.e., (—1)u = —u.

W

Example 2.1 The set of vectors in the plane or in space is a real vector space.

Example 2.2 The set R" = {(x,...,x,) | x; e R,i = 1,...,n} is a real vector
space, with addition and multiplication defined as

X1 e X)) O e Y) =X F Y1 - X+ Y0, 2.0
a(xy, ..., xp) = (axy,...,ax,). 2.2)

Example 2.3 The complex numbers C with usual definition of addition and multi-
plication is a real vector space.

Example 2.4 The set C" with addition and multiplication defined by (2.1) and (2.2)
is a real vector space.

Example 2.5 Let £2 be a domain in R”. A real function f : 2 — R is called a C"
function if all partial derivatives up to order n exist and are continuous, the set of
these functions is denoted C"(§2), and it is a real vector space with addition and
multiplication defined as

(f+9x) = fx)+g),
(af)(x) = af (x).
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Example 2.6 Let §2 be a domain in R*. A map f : 2 — R¥ is called a C" map
if each coordinate function is a C" function. The set of these functions is denoted
C" (82, Rk) and it is a real vector space, with addition and multiplication defined as

(f +8)x)=fx)+g),
(af)(x) =af(x).

Example 2.7 The set of real polynomials is a real vector space.

Example 2.8 The set of solutions to a system of homogeneous linear equations is a
vector space.

Example 2.9 The set of solutions to a system of homogeneous linear ordinary dif-
ferential equations is a vector space.

Example 2.10 If U and V are real vector spaces, then U x V is a real vector space
too, with addition and multiplication defined as

(uy, vi) + (uz, v2) = (uy +up, vi + v2),

a(u,v) = (au, av).

Example 2.11 Leta =1y <t <--- <ty =b be real numbers and let n, m € Zg be
non zero integers. The space

{f €C"(la.b]) | flit,_, .11 is a polynomial of degree at most m, £ =1, ...k}

is a real vector space.

2.1.1 Subspaces, Bases, and Dimension

A subset U C V of a vector space is called a subspace if it is a vector space itself.
As it is contained in a vector space we do not need to check all the conditions in
Definition 2.1. In fact, we only need to check that it is stable with respect to the
operations. That is,

Definition 2.2 A subset U C V of a vector space V is a subspace if
1. Forallu,veU,u+veU.
2. ForallaeRandueU,aueU.

Example 2.12 The subset {(x, y,0) € R? | (x, y) € R3} is a subspace of R3.

Example 2.13 The subsets {0}, V C V are subspaces of V called the trivial sub-
spaces.
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Example 2.14 1f U,V C W are subspaces of W the U NV is a subspace too.

Example 2.15 1If U and V are vector spaces, then U x {0} and {0} x V are subspaces
of U xV.

Example 2.16 The subsets R, iR € C of real and purely imaginary numbers, re-
spectively, are subspaces of C.

Example 2.17 The set of solutions to k real homogeneous linear equations in n
unknowns is a subspace of R".

Example 2.18 If m <n then C"([a, b]) is a subspace of C"([a, b]).

Example 2.19 The polynomial of degree at most n is a subspace of the space of all
polynomials.

Definition 2.3 Let X C V be a non empty subset of a vector space. The subspace
spanned by X is the smallest subspace of V' that contains X. It is not hard to see that
it is the set consisting of all linear combinations of elements from X,

span X ={o1vi+---4+opvy |l €R, vy, ..., v, € X, n e N} 2.3)
If span X = V then we say that X spans V and X is called a spanning set.

Example 2.20 A non zero vector in space spans all vectors on a line.

Example 2.21 Two non zero vectors in space that are not parallel span all vectors in
a plane.

Example 2.22 The complex numbers 1 and i span the set of real and purely imagi-
nary numbers, respectively, i.e., span{1} =R C C and span{i} = iR € C.

Definition 2.4 The sum of two subspaces U, V € W is the subspace
U+ V=spnUUV)={u+veW|uelUAveV}. 2.4)

If U NV = {0} then the sum is called the direct sum and is writtenas U @ V.

Example 2.23 The complex numbers are the direct sum of the real and purely imag-
inary numbers, i.e., C=R @ iR.

Definition 2.5 A finite subset X = {vy,...,v,} C V is called linearly independent
if the only solution to the equation

avi+ -+ ayv, =0

is the trivial one, a1 = - -- = ¢, = 0. That is, the only linear combination that gives
the zero vector is the trivial one. Otherwise, the set is called linearly dependent.
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An important property of vector spaces is the existence of a basis. This is secured
by the following theorem, which we shall not prove.

Theorem 2.1 For a finite subset {vi,...,v,} €V of a vector space the following
three statements are equivalent.

1. {v1,..., vy} is a minimal spanning set.

2. {v1,..., vy} is a maximal linearly independent set.

3. Each vector v € V can be written as a unique linear combination

V=«o1vV]y + -+ o,Vv,.
If{uy,...,uy} and {vy, ..., v,} both satisfy these conditions then m = n.

Definition 2.6 A finite set {v,...,Vv,} € V of a vector space is called a basis if it
satisfies one, and hence all, of the conditions in Theorem 2.1. The unique number
of elements in a basis is called the dimension of the vector space and is denoted
dimV =n.

Theorem 2.2 Let V be a finite dimensional vector space and let X C V be a subset.

Then the following holds:

1. If X is linearly independent then we can find a set of vectors Y C V such that
X UY is a basis.

2. If X is a spanning set then we can find a basis Y C X.

The theorem says that we always can supplement a linearly independent set to a
basis and that we always can extract a basis from a spanning set.

Corollary 2.1 If U,V C W are finite dimensional subspaces of W then
dim(U) 4+ dim(V) =dim(U 4 V) + dim(U N V). 2.5)

Example 2.24 Two vectors not on the same line are a basis for all vectors in the
plane.

Example 2.25 Three vectors not in the same plane are a basis for all vectors in
space.

Example 2.26 The vectors

e =(0,...,0,1,0,...,00eR", k=1,...,n, (2.6)
N —— e’ N —— e’
k—1 n—k

are a basis for R” called the standard basis, so dim(R") = n.

Example 2.27 The complex numbers 1 and i are a basis for C.
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Example 2.28 1f U NV = {0} are subspaces of a vector space and {uy, ..., u} and
{vi,...,ve} are bases for U and V, respectively, then {uy, ..., ug, vy, ..., ve}is a
basisforU @ V.

Example 2.29 The monomials 1, x, ..., x" are a basis for the polynomials of degree
at most n.

Example 2.30 The Bernstein polynomials By (x) = (Z)(l —x)"kxk k=0,....n
are a basis for the polynomials of degree at most .
2.1.2 Linear Maps, Matrices, and Determinants

A map between vector spaces is linear if it preserves addition and multiplication
with scalars. That is,

Definition 2.7 Let U and V be vector spaces. Amap L : U — V is linear if:
1. Forallu,ve U, L(u+v) = L(u) + L(v).
2. Forala e Randue U, L(ou) =aoL(u).

Example 2.31 If V is a vector space and « € R is a real number then multiplication
by a: V— V:vi> avis alinear map.

Example 2.32 The map R — R : x > ax + b with b # 0 is not linear, cf., Exer-
cise 2.7.

Example 2.33 Differentiation C" ([a, b]) — C" '([a, b)) : f % is a linear map.

Example 2.34 1f L1, L, : U — V are two linear maps, then the sum L1+ L, : U —
V:iur> Li(u) + Ly (u) is a linear map too.

Example 235 If c e R and L : U — V is a linear map, then the scalar product
oL :U — V:u+ aL(u) is a linear map too.

Example 2.36 If L1 : U — V and L : V — W are linear maps, then the composi-
tion Ly o Ly : U — W is a linear map too.

Example 2.37 If L : U — V is linear and bijective, then the inverse map L~ : V —
U is linear too.

Examples 2.34 and 2.35 show that the space of linear maps between two vector
spaces is a vector space.

Recall the definition of an injective, surjective, and bijective map.

Definition 2.8 A map f : A — B between two sets is
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e injective if for all x, y € A we have f(x) = f(y) = x=y;
e surjective if there for all y € B exists x € A such that f(x) =y;
e bijective if it is both injective and surjective.

A map is invertible if and only if it is bijective.

Definition 2.9 Let L : U — V be a linear map. The kernel of L is the set
kerL=L"'(0)={ueU| L) =0}, (2.7)
and the image of L is the set
LW)={fweV|ueU}. (2.8)
We have the following.

Theorem 2.3 Let L : U — V be a linear map between two vector spaces. Then the
kernel ker L is a subspace of U and the image L(U) is a subspace of V. If U and
V are finite dimensional then

1. dimU =dimker L 4+ dim L(U);

. L is injective if and only if ker(L) = {0};

. if L is injective then dimU <dimV;

. if L is surjective then dimU > dim V;

. ifdimU =dimV then L is surjective if and only if L is injective.

W AW N

If L:U — Vislinear and uy, ..., u,, is a basis for U and vy, ..., v, is a basis
for V, then we can write the image of a basis vector u; as L(uj) = Y 1 a;jVj.

Then the image of an arbitrary vector u = ZT:] xjuj eUis

m m m n
L(ijuj) = ZXjL(llj) = ij Zaijvi
j=1 j=1 j=1 i=1
n m n
= Z(Z a,:;xj)vi = Zy,'V,'. (2.9)
i=1 \j=I i=1

We see that the coordinates y; of the image vector L (u) is given by the coordinates
xj of u by the following matrix equation:

Y1 air ... Adim X1
1 ] (2.10)
Yn anl ... dpm Xm

The matrix with entries a;; is called the matrix for L with respect to the bases
uy,...,u, and vy, ..., Vv,. Observe that the columns consist of the coordinates of
the image of the basis vectors. Also observe that the first index 7 in a;; gives the row
number while the second index j gives the column number.
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We denote the ith row in A by A; and the jth column by A|;. That is,

Ay
A= =(A|1 ...A|m). 2.11)
Ap

Addition of linear maps now corresponds to addition of matrices,

ayl ... Aim bii ... bim
+
anl ... GQum byt ... bum
air+bir ... aum +bim
- : : (2.12)
ant +bn1 ... anm + bam

and scalar multiplication of linear maps corresponds to multiplication of a matrix
with a scalar

aiy ... Adim adil ... Odim
al : : = : : . (2.13)
anl ... Qnpm Addyl ... Odpm

Composition of linear maps corresponds to matrix multiplication, which is defined
as follows. If A is a k x m matrix with entries a;; and B is an m x n matrix with
entries b;; then the product is an k x n matrix C = AB where the element ¢;; is
the sum of the products of the elements in the ith row from A and the jth column
from B, i.e.,

m
Cij =AiiB|j = Zaikbkj- (2.14)
k=1

The identity matrix is the n x n matrix with ones in the diagonal and zeros elsewhere,

1 0 ... 0
e AL (2.15)
o0
0 ... 0 1

If A is an n X m matrix and B is an m X n matrix then

JA=A and BI=B. (2.16)

Definition 2.10 We say an n x n matrix A is invertible if there exists a matrix A~!
such that

AAT=ATA=L (2.17)
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Fig.2.1 The matrix for a

L
. . u u U—V v v
linear map with respect to Ly Bm A Lo ¥
different bases Sl iy Rl iy
~ ~ L - -
up,...,upn U ——— V vy, ,Vn
A

The matrix A~! is then called the inverse of A.

Theorem 2.4 Let A be the matrix for a linear map L : U — V with respect to the
basesay, ..., 0, and vy, ..., Vy for U and V, respectively. Then A is invertible if
and only if L is bijective. In that case A~ is the matrix for L™ with respect to the
bases vi,...,Vy anduy, ..., .

An in some sense trivial, but still important special case is when U = V and the
map is the identity map id : u — u. Let S be the matrix of id with respect to the

bases uj,...,u, and Uy, ..., Uu,. The jth column of S consists of the coordinates
of id(u;) = u; with respect to the basis U1, ...,0,. Equation (2.10) now reads
u=>Su, (2.18)

and gives us the relation between the coordinates u and U of the same vector u with

respect to the bases uy, ..., u, and 0y, ..., W,, respectively.

Now suppose we have a linear map L : U — V between two vector spaces, and
two pairs of different bases, uy,...,u, and Uy, ..., W, for U and vy, ..., v, and
Vi,...,V, for V. Let A be the matrix for L with respect to the bases uy, ..., u,, and
Vi,...,V, and let A be the matrix for L with respect to the bases Uy, ..., U, and
V1,...,Vy,. Let furthermore S be the matrix for the identity U — U with respect to
the bases uy, ..., u, and 0y, ..., U, and let R be the matrix for the identity V — V
with respect to the bases vy, ..., v, and vy, ...,V,; then

A=RAS', (2.19)

see Fig. 2.1. A special case is when U =V, v; = u;, and V; =u;. Then we have
A=SAS"!.

Definition 2.11 The transpose of a matrix A is the matrix A7 which is obtained
by interchanging the rows and columns. That is, if A has entries a;;, then AT has
entries «;;, where a;j = aj;.

Definition 2.12 An n x n matrix A is called symmetric if AT = A.

Definition 2.13 An n x n matrix U is called orthogonal if vTu =1, ie., if
U =U".

Definition 2.14 An n x n matrix A is called positive definite if xT Ax > 0 for all
non zero column vectors X.
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Before we can define the determinant of a matrix we need the notion of permu-
tations.

Definition 2.15 A permutation is a bijective map o : {l,...,n} — {1,...,n}. If
i # j, then o;; denotes the transposition that interchanges i and j, i.e., the permu-
tation defined by

oij(i)=j, oij()=i.  oik)=k, ifk#i,j. (2.20)

It is not hard to see that any permutation can be written as the composition of a
number of transpositions ¢ = o, j, o - -+ 0 0}, , © 0, j, . This description is far from
unique, but the number k of transpositions needed for a given permutation o is either
always even or always odd. If the number is even o is called an even permutation,
otherwise it is called an odd permutation. The sign of a sigma is now defined as

| o ,

signo = oseven 2.21)
—1 ifo isodd.

Definition 2.16 The determinant of an n x n matrix A is the completely anti sym-

metric multilinear function of the columns of A that is 1 on the identity matrix. That

is,

det(Ai5(1), .-+ Ajgm)) =sign(o) det(Aj1, Ap, ..., Ap) (2.22)
det(Ail +ALAp, .., Ap) = det(Ail,A|2, s Ap)

+det(Af}, A, ..., Ap), (2.23)

det(aAj1, Ap, ..., Ap) =adet(A),Ap, ..., Ap), (2.24)

det(I) =1, (2.25)

where o is a permutation. The determinant of A can be written
n
detA = Zsigna Haio'(i), (2.26)
o i=1

where the sum is over all permutations o of {1, ..., n}.

The definition is not very practical, except in the case of 2 x 2 and 3 x 3 matrices.

Here we have
a a a a
det (411 12) _ (411 12
ar ax

=ajax — apayl, (2.27)
a1 axn
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Fig. 2.2 The area and volume can be calculated as determinants: area = det(u, v) and volume =
det(u, v, w)

The determinant of a 2 x 2 matrix A can be interpreted as the signed area of the
parallelogram in R? spanned by the vectors A; and A, , see Fig. 2.2.

ayp ap aps aij a2 a3
det | @21 ax a3 | = |az1 ax ax3| = aj1a2a33 + a12a23a31 + ajzaz1az
az; azx ass as| az asz
— a11a23a3p — A12021433 — 413022031 . (2.28)

The determinant of a 3 x 3 matrix A can be interpreted as the signed volume of the
parallelepiped spanned by the vectors Aj , A, , and A3, see Fig. 2.2. The same
is true in higher dimensions. The determinant of a n x n matrix A is the signed
n-dimensional volume of the n-dimensional parallelepiped spanned by the columns
of A.

For practical calculations one makes use of the following properties of the deter-
minant.

Theorem 2.5 Let A be an n x n matrix, then
detA” = detA. (2.29)
The determinant changes sign if two rows or columns are interchanged, in particular

detA =0, iftwo rows or columns in A are equal, (2.30)

n
detA=> (=) a;detA;j, fori=1,....n, (2.31)

i=1

where A;; is the matrix obtained from A by deleting the ith row and jth column,
i.e., the row and column where a;; appears. If B is another n x n matrix then

det(AB) = det(A) det(B). (2.32)
The matrix A is invertible if and only if det A # 0, and in that case

1

det(A™!) = TS

(2.33)
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u u-v =|ull||v| cosé

Fig. 2.3 The inner product between two vectors in the plane (or in space)

If A is invertible then A~ has entries ajj, where

o (—1)"*/ detA j; 534
*i = detA ' (2.34)

Suppose A and A are matrices for a linear map L : V — V with respect to two
different bases. Then we have A = SAS™! where § is an invertible matrix. We now
have detA = det(SAS™!) = detSdetAdetS~! = detA. Thus, we can define the
determinant of L as the determinant of any matrix representation and we clearly see
that L is injective if and only if det L # 0.

2.1.3 Euclidean Vector Spaces and Symmetric Maps

For vectors in the plane, or in space, we have the concepts of length and angles. This
then leads to the definition of the inner product, see Fig. 2.3. For two vectors u and
v it is given by

(u,v) =u-v=|ullv]cos, (2.35)

where [|u|| and ||v]| is the length of a u and v, respectively, and 6 is the angle between
uandv.

A general vector space V does not have the a priori notions of length and angle
and in order to be able to have the concepts of length and angle we introduce an
abstract inner product.

Definition 2.17 An Euclidean vector space is a real vector space V equipped with a
positive definite, symmetric, bilinear mapping V x V — R : (u, v) — (u, v), called
the inner product, i.e., we have the following:

1. Forallu,ve V, (u,v) = (v,u).

Forallu,v,we V, (u+v,w) = (u,w) + (v, w).

Foralla e Randu,ve V, (au,v) =a(u,v).

Forallue V, (u,u) > 0.

ForallueV, (u,u) =0 <= u=0.

Dk

Example 2.38 The set of vectors in the plane or in space equipped with the inner
product (2.35) is an Euclidean vector space. The norm (2.41) becomes the usual
length and the angle defined by (2.44) is the usual angle.
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Example 2.39 The set R" equipped with inner product
(G X)), 01 y)) = X1y + -+ Xy, (2.36)

is an Euclidean vector space.

Example 2.40 The space C"([a, b]) of n times differentiable functions with contin-
uous nth derivative equipped with the inner product

b
(f.8)= / fx)gx)dx, (2.37)

is an Euclidean vector space. The corresponding norm is called the L2-norm.

Example 2.41 If (V1, (-, -)1) and (V3, (-, -)2) are Euclidean vector spaces, then V| x
V> equipped with the inner product

(1, u2), (v1,v2)) = (ur, vi)1 + (u2, v2)2, (2.38)

is an Euclidean vector space.

Example 2.42 If (V, (-, -)) is an Euclidean vector space and U C V is a subspace
then U equipped with the restriction (-, -)|yxy of (-,-) to U x U is an Euclidean
vector space too.

Example 2.43 The space C3°([a, b]) ={f € C®([a, b)) | f(a) = f(b) =0} of in-
finitely differentiable functions that are zero at the endpoints equipped with the re-
striction of the inner product (2.37) is an Euclidean vector space.

Ifu,...,u, isabasis for V,v=>"}_, vju;,and w= ) ;_, w;u; then the inner
product of v and w can be written

n
(v, W)=Y vewe (g, ue) =y’ Gw, (2.39)
k=1
where v and w are the coordinates with respect to the basis uy, ..., u, of vand w,

respectively, and G is the matrix

<u]au1> e (u]»un>
G= : : . (2.40)
Wy, uy) .o {uy,uy)
It is called the matrix for the inner product with respect to the basis uy, ..., u, and

it is a positive definite symmetric matrix. Observe that we have the same kind of
matrix representation of a symmetric bilinear map, i.e., a map that satisfies condition
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(1), (2), and (3) in Definition 2.17. The matrix G is still symmetric but it need not
be positive definite.

Let Uy, ..., U, be another basis, let G be the corresponding matrix for the inner
product, and let S be the matrix for the identity on V with respect to the two bases.
Then the coordinates of a vector u with respect to the bases satisfies (2.18) and we
see that a7 GV = u’ ST GSy. That is, G = S GS.

Definition 2.18 The norm of a vector u € V in an Euclidean vector space (V, (-, -))

is defined as
[lull =/ {u, ). (2.41)

A very important property of an arbitrary inner product is the Cauchy—Schwartz
inequality.

Theorem 2.6 If (V, (-, -)) is an Euclidean vector space then the inner product sat-
isfies the Cauchy—Schwartz inequality

[(w,v)| < [[ullivi], (2.42)
with equality if and only if one of the vectors is a positive multiple of the other.

Corollary 2.2 The norm satisfies the following conditions:
1. Foralla e Randua eV, |au| = |x||u].

2. Forallu,veV, |lu+v| <|uf + |v].

3. ForallueV, |u] > 0.

4. ForallueV,|u||=0 < u=0.

This is the conditions for an abstract norm on a vector space and not all norms
are induced by an inner product. But if a norm is induced by an inner product then
this inner product is unique. Indeed, if u, v € V then symmetry and bilinearity imply
that

(u+v,u+v)=(u,u)+2(u,v)+ (v, v).

That is, the inner product of two vectors u, v € V can be written as
1 2 2 2
(u,v) = 5(|IU+V|I — llafl* = Iv[%). (2.43)

The angle 6 between two vectors u, v € V in an Euclidean vector space (V, (-, -))
can now be defined by the equation

_(wv)
vl

(2.44)

Two vectors u, v € V are called orthogonal if the angle between them is % ie., if
(u,v) =0.
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Example 2.44 If (V, (-, -)) is an Euclidean vector space and U C V is a subspace
then the orthogonal complement

Ut={veV|(uv)=0forallueU} (2.45)
isasubspaceof V,and V=U & Ut

Definition 2.19 A basis ey, ..., e, for an Euclidean vector space is called orthonor-
mal if
1 ifi=j,
e',e- :8: 246
(ei.ej) =5 {O i (2.46)

That is, the elements of the basis are pairwise orthogonal and have norm 1.

Ifuy, ..., u, is a basis for an Euclidean vector space V then we can construct an
orthonormal basis ey, ..., e, by Gram—Schmidt orthonormalization. The elements
of that particular orthonormal basis is defined as follows:

-1
vemu— 3 (upede,  e=—— £=1...n. 2.47)
Z Ivel

Definition 2.20 A linear map L : U — V between two Euclidean vector spaces is
called an isometry if it is bijective and (L(u), L(v))y = (u,v)y forallu,ve U.

So an isometry preserves the inner product. As the inner product is determined by
the norm it is enough to check that the map preserves the norm, i.e., if ||L(n)||y =
|lu||y for all u € U then L is an isometry.

Example 2.45 A rotation in the plane or in space is an isometry.

Example 2.46 A symmetry in space around the origin 0 or around a line through 0
is an isometry.

Theorem 2.7 Let L : U — V be a linear map between two Euclidean vector spaces.
Letuy,...,u, and vy, ...,V be bases for U and V, respectively, and let A be
the matrix for L with respect to these bases. Let furthermore Gy and Gy be the
matrices for the inner product on U and V, respectively. Then L is an isometry if
and only if

ATGyA=Gy. (2.48)

Ifuy,...,uy and vy, ..., vy both are orthonormal then Gy = Gy =1 and the
equation reads

ATA =1, (2.49)

i.e., A is orthogonal.
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On a similar note, if uy, ..., u, and Uy, ..., U, are bases for an Euclidean vector
space U and u € U then the coordinates u and u for u with respect to the two bases

are related by the equation W = Su, cf. (2.18). If G and G are the matrices for the
inner product with respect to the bases then we have

TGg = (u,u) =ETGE = (Sg)TGSg = gTST§Sg,

1=

i.e., we have
G =S7GS. (2.50)

If the bases both are orthonormal then G = G = I and we see that S is orthogonal.

Definition 2.21 A linear map L : V — V from an Euclidean vector space to itself
is called symmetric if

(L(w),v)=(u,L(v)), forallu,veV. (2.51)

Example 2.47 The map f + f” is a symmetric map of the space (Cy°([a, b)), (-, )
to itself, where the inner product (-, -) is given by (2.37).

If A is the matrix for a linear map L with respect to some basis and G is the
matrix for the inner product then L is symmetric if and only if A”G = GA. If
the basis is orthonormal then G = I and the condition reads AT = A, i.e, A is a
symmetric matrix.

2.1.4 Eigenvalues, Eigenvectors, and Diagonalization

Definition 2.22 Let L : V — V be a linear map. If there exist a non zero vector
v € V and a scalar A € R such that L(v) = Av then v is called an eigenvector with
eigenvalue ). If A is an eigenvalue then the space

E),={veV|L(v)=iv} (2.52)

is a subspace of V called the eigenspace of A. The dimension of E; is called the
geometric multiplicity of A.

Ifuy,...,u, is abasis for V, A is the matrix for L in this basis and a vectorve V
has coordinates v with respect to this basis then

L()=iv & Av=1y (2.53)

We say that v is an eigenvector for the matrix A with eigenvalue A.

Example 2.48 Consider the matrix (; ? ). The vector (}) is an eigenvector with

eigenvalue 4 and () is an eigenvector with eigenvalue —2.
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Example 2.49 The exponential map exp is an eigenvector with eigenvalue 1 for the
linear map C*°(R) - C®°[R) : f > f.

Example 2.50 The trigonometric functions cos and sin are eigenvectors with eigen-
value —1 for the linear map C*°(R) - C®[R) : f > f”.

We see that A is an eigenvalue for L if and only if the map L — A id is not injective,
i.e., if and only if det(L — Aid) = 0. In that case E; = ker(L — Aid). If A is the
matrix for L with respect to some basis for V then we see that

det(L — Aid) = det(A — AI) = (=) + trA(=2)" "' + ...+ detA  (2.54)

is a polynomial of degree n in A. It is called the characteristic polynomial of L
(or A). The eigenvalues are precisely the roots of the characteristic polynomial and
the multiplicity of a root XA in the characteristic polynomial is called the algebraic
multiplicity of the eigenvalue A. The relation between the geometric and algebraic
multiplicity is given in the following proposition.

Proposition 2.2 Let v, (L) = dim(E;) be the geometric multiplicity of an eigen-
value ). and let v, (1) be the algebraic multiplicity of . Then 1 < vg(X) < vg(A).

The characteristic polynomial may have complex roots and even though they
strictly speaking are not eigenvalues we will still call them complex eigenvalues.
Once the eigenvalues are determined the eigenvectors belonging to a particular real
eigenvalue A can be found by determining a non zero solution to the linear equation
L(u) — Au = 0 or equivalently a non zero solution to the matrix equation

ai1—A arn ain
ui 0
—A
a1 @2 =1 s
an—1,1 U 0
an,1 .. app—1 dpp— A
If V has a basis uy, ..., u, consisting of eigenvectors for L, i.e., L(ug) = Axug
then the corresponding matrix is diagonal
A 0 ... 0
A=|0 2 , (2.56)
P
0o ... 0 x,

and we say that L is diagonalizable. Not all linear maps (or matrices) can be diag-
onalized. The condition is that there is a basis consisting of eigenvectors and this is
the same as demanding that V = €, E), or that all eigenvalues are real and the sum
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of the geometric multiplicities is the dimension of V. If there is a complex eigen-
value then this is impossible. The same is the case if v, (1) < v;(1) for some real
eigenvalue A.

0—1

Example 2.51 The matrix (1 0

) has no real eigenvalues.

Example 2.52 The matrix (‘(/)E JQ

tiplicity 2 and geometric multiplicity 1.

) has the eigenvalue ~/2 which has algebraic mul-

In case of a symmetric map the situation is much nicer. Indeed, we have the
following theorem, which we shall not prove.

Theorem 2.8 Let (V, (-, ) be an Euclidean vector space and let L : V — V be
a symmetric linear map. Then all eigenvalues are real and V has an orthonormal
basis consisting of eigenvectors for L.

By choosing an orthonormal basis for V we obtain the following theorem for
symmetric matrices.

Theorem 2.9 A symmetric matrix A can be decomposed as A = UT AU, where A
is diagonal and U is orthogonal.

Let (V, (-, -,)) be an Euclidean vector space and let 4 : V x V — R be a sym-
metric bilinear map, i.e., it satisfies condition (1), (2), and (3) in Definition 2.17.
Then there exists a unique symmetric linear map L : V — V such that 2(u,v) =
(L(u), v). Theorem 2.8 tells us that V has an orthonormal basis consisting of eigen-
vectors for L, and with respect to this basis the matrix representation for 4 is diag-
onal with the eigenvalues of L in the diagonal. Now suppose we have an arbitrary
basis for V and let G and H be the matrices for the inner product (-, -) and the bi-
linear map #, respectively. Let furthermore A be the matrix for L. Then we have
H =ATG, or as both G and H are symmetric H= GA. Thatis, A = G~ 'H and the
eigenvalue problem Av = Av is equivalent to the generalized eigenvalue problem
Hv = AGv. This gives us the following generalization of Theorem 2.9.

Theorem 2.10 Let G, H be symmetric n x n matrices with G positive definite. Then
we can decompose H as H=S~'AS, where A is diagonal and S is orthogonal with
respect to G, i.e., STGS=G.

2.1.5 Singular Value Decomposition

Due to its numerically stability the singular value decomposition (SVD) is exten-
sively used for practical calculations such as solving over- and under-determined
systems and eigenvalue calculations. We will use it for mesh simplification and in
the ICP algorithm for registration. The singular value decomposition can be formu-
lated as
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Theorem 2.11 Let L : V — U be a linear map between two Euclidean vector
spaces of dimension n and m, respectively, and let k = min{m, n}. Then there exist
an orthonormal basis ey, ..., e, for V, an orthonormal basis £y, . .., £, for U, and
non negative numbers o1 > o1 > --- > oy > 0, called the singular values, such that
Lw)=opveforlt=1,....,kand L(wp) =0forl=k+1,...,n.

We see that oy = max{||L(e)|| | ||e|| = 1} and that e; realizes the maximum. We
have in general that o, = max{||L(e)|| | e € span{eq, ..., e/—1} Alle]| = 1} and that
ey realizes the maximum. The basis for V is simply given as f;, = m when
L(eg) # 0. If this gives f1, ..., fi then the rest of the basis vectors are chosen as an
orthonormal basis for span{fy, ..., fi}*. In terms of matrices it has the following

formulation.

Theorem 2.12 Let A be an m x n matrix and let k = min{m, n}. Then A can be
decomposed as A = UXVT | where U is an orthogonal m x m matrix, V is an
orthogonal n X n matrix, and X is a diagonal matrix with non zero elements o1 >
01> -+ >0 >0 in the diagonal.

The singular values are the square root of the eigenvalues of AT A, which is a

positive semi definite symmetric matrix. The columns of V, and hence the rows
of VT, are the eigenvectors for ATA.

(G 9)=0 )6 D6 )

Example 2.53

Example 2.54

VO _ ([ B\ 2 ooy (F £
0 v2) \v J\0 1)J\_v& )’
3 3 3 3
Example 2.55
Y2 2
(1 1 1)_(@ —“75)(2 0 0) 22 (1)
11 -1 4 4 0 V2 0 @ _40

Definition 2.23 The Moore—Penrose pseudo inverse of a matrix A is the matrix

At =VX+TUT where A =UXVT is the singular value decomposition of A and
X7 is a diagonal matrix with Uil ey % in the diagonal. So AA™ is a diagonal
m X m matrix with 1,...,1,0,...,0 in the diagonal and AtAisa diagonal n x n
—_——— ———
k m—k
matrix with 1, ..., 1,0, ..., 0 in the diagonal.
—_——— ———

k n—k
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S —]
P —\A

Pl/

Fig. 2.4 There is a unique translation that maps a point P to another point P’. If it also maps
— —
Q to Q' then PP’ = QQ’. Composition of translations corresponds to addition of vectors,

_—  — ——
PP"=PP + PP

Observe that the pseudo inverse of ¥ is X7.

Example 2.56 If we have the equation Ax =b and A = UX 'V is the singular value
decomposition of A, then U and VT are invertible, with inverse U1 = U7 and

VT ' =V, respectively. We now have £V7x = UTb and the best we can do is to
let VI'x = XUTh and hence x = VX 1TUTb = A*b. If we have an overdetermined
system we obtain the least square solution, i.e., the solution to the problem

min |[Ax — b||%. (2.57)
X

If we have an underdetermined system we obtain the least norm solution, i.e., the
solution to the problem

min ||x||?, such that Ax =b. (2.58)
X

2.2  Affine Spaces

We all know, at least intuitively, two affine spaces, namely the set of points in a
plane and the set of points in space. If P and P’ are two points in a plane then
there is a unique translation of the plane that maps P to P’, see Fig. 2.4. If the
point Q is mapped to Q' then the vector from Q to Q’ is the same as the vector
from P to P’, see Fig. 2.4. That is, we can identify the space of translation in
the plane with the set of vectors in the plane. Under this identification addition
of vectors corresponds to composition of translations, see Fig. 2.4. Even though
we often identify our surrounding space with R3 and we can add elements of R it
does obviously not make sense to add two points in space. The identification with R
depends on the choice of coordinate system, and the result of adding the coordinates
of two points depends on the choice of coordinate system, see Fig. 2.5.
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Fig.2.5 If we add the
coordinates of points in an
affine space then the result
depends on the choice of
origin

What does make sense in the usual two dimensional plane and three dimensional
space is the notion of translation along a vector v. It is often written as adding a
vector to a point, X — X 4 v. An abstract affine space is a space where the notation
of translation is defined and where this set of translations forms a vector space.
Formally it can be defined as follows.

Definition 2.24 An affine space is a set X that admits a free transitive action of

a vector space V. That is, there is a map X x V — X : (X,V) — X + v, called

translation by the vector v, such that

1. Addition of vectors corresponds to composition of translations, i.e., for all x € X
andu,veV,x+@U+v)=X+u)+v.

2. The zero vector acts as the identity, i.e., forallx € X, x+0=x.

3. The action is free, i.e., if there for a given vector v € V exists a point x € X such
that x +v=xthen v=0.

4. The action is transitive, i.e., for all points X, y € X exists a vector v € V such that
y=x+v.

The dimension of X is the dimension of the vector space of translations, V.

The vector v in Condition 4 that translates the point x to the point y is by Con-
dition 3 unique, and is often written as v = x_))' or as v=y — x. We have in fact a
unique map X X X - V : (X,y) >y —xsuchthaty =x+ (y —x) forall x,y € X.
It furthermore satisfies
1. Forallx,y,ze X, z—x=(z—Yy) + (y — X).

2. Forallx,ye X andu,veV,(y+v)—(x+u)=(yY—x)+v—u.
3. Forallxe X, x —x=0.
4. Forallx,ye X,y —x=—(xX—Y).

Example 2.57 The usual two dimensional plane and three dimensional space are
affine spaces and the vector space of translations is the space of vectors in the plane
or in space.

Example 2.58 1f the set of solutions to k real inhomogeneous linear equations in n
unknowns is non empty then it is an affine space and the vector space of translations
is the space of solutions to the corresponding set of homogeneous equations.

Example 2.59 If (X, U) and (Y, V) are affine spaces then (X x Y, U x V) is an
affine space with translation defined by (x,y) + (u,v) = (x+u,y+ V).
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A coordinate system in an affine space (X, V') consists of a point O € X, called
the origin, and a basis vy, ..., v, for V. Any point x € X can now be written as

n
x=0+x-0)=0+) xv. (2.59)
k=1

where the numbers x1, ..., x;, are the coordinates for the vector x — O with respect
to the basis vy, ..., v,, they are now also called the coordinates for x with respect
to the coordinate system O, vy, ..., V,.

2.2.1 Affine and Convex Combinations

We have already noticed that it does not make sense to add points in an affine space,
or more generally to take linear combination of points, see Fig. 2.5. So when a
coordinate system is chosen it is important to be careful. It is of course possible to
add the coordinates of two points and regard the result as the coordinates for a third
point. But it is not meaningful. In fact, by changing the origin we can obtain any
point by such a calculation.

But even though linear combination does not make sense, affine combination
does.

Definition 2.25 A formal sum Z’gzl a¢x¢ of k points X1, ..., X, is called an affine
combination if the coefficients sum to 1, i.e., if lele o¢ = 1. Then we have

k k
D axe =0+ a(x— 0), (2.60)
=1 =1

where O € X is an arbitrary chosen point.

Observe that in the last sum we have a linear combination of vectors so the ex-
pression makes sense. If we choose an other point O’ then the vector between the
two results are

(0 + iaz(x;g - 0)) - (0’ + iag(x(z - 0’))

=1
k
=(0-0)+)> a(x—0)— (x— 0))
=1
k

=(0-0)+> a(x—x)+(0-0)

=1
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Fig. 2.6 The plane spanned
by three points

k
=(0-0") - (Za@)(o —0')
=1
=(0-0)-(0-0")=0. (2.61)
That is, the result does not depend on the auxiliary point O.

Example 2.60 The line spanned by two different points x and y in an affine space
consists of affine combinations of the two points, that is, the points (1 —#)x 4ty =
x+1(y—x),teR.

Example 2.61 The plane spanned by three points in space (not on the same line)
consists of all affine combinations of the three points, see Fig. 2.6.

Unless the vector space of translations is equipped with an inner product there is
no notion of lengths in an affine space. But for points on a line the ratio of lengths
makes sense. Let X1, X», ¥1, y2 be four points on a line and choose a non zero vec-
tor v on the line, e.g., the difference between two of the given points. Then there
exist numbers 71, f € R such that we have y; — x; = ;v and y» — X, = rpv. The

ratio between the line segments x1y> and X,y» is now defined as % If we had cho-

sen another vector w then v = aw and y; — X; = fraw and the ratio % = ;—1 is the

2
same. Observe that we even have a well defined signed ratio.

Definition 2.26 A convex combination of points Xy, ..., Xy is an affine combina-
tion Z]Lf:l aex, where all the coefficients are non negative, i.e., ap > 0 for all
L=1,...,k.

Example 2.62 The line segment between two points consists of all convex combi-
nation of the two points.

Let X be an affine space of dimension » and let X, . . ., X, be n + 1 points that are
affinely independent, i.e., none of the points can be written as an affine combination
of the others. This is equivalent to the vectors x| — X, . . ., X, — Xo being linearly in-
dependent. Then any point y in X can be written uniquely as an affine combination
of the given points, y = ZZ:O axX. The numbers «y, .. ., o, are called barycentric
coordinates for y with respect to the points X, ..., X,,. The case n = 2 is illustrated
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X2

N

o\'\/
*o a1 . a2

Fig. 2.7 The barycentric coordinates of a point y = a9Xg + o¢1X] + a2X» can be given in terms of
the ratio between different line segments

X
X1 X0

[e74] aq : [e74]

X1

in Fig. 2.7 where two different geometric interpretations of the barycentric coordi-
nates are shown.

2.2.2 Affine Maps

Definition 2.27 An affine map between two affine spaces X and Y is a map f :
X — Y that preserves affine combinations, i.e.,

k k
f (Z akxk) = o f(xp). (2.62)
=1 =1

There is a close connection between affine maps between X and Y and linear maps
between their vector spaces of translations U and V. More precisely we have the
following proposition.

Proposition 2.3 Let [ be an affine map between two affine spaces (X,U) and
(Y, V). Then there is a unique linear map L : U — V such that f(x + v) =
fX)+ L(v)forallxe X andue U.

We see that L(v) = f(x + v) — f(x) and it turns out that this expression does
not depend on x and that L is linear. If we now choose an origin O € X and O’ € Y
then

fO+v)=0"+(f(0)—0')+L(v)=0"+y+L(v). (2.63)

and we see that f is the sum of the linear map L and the translation defined by
y=/f(0)—0"€V.

Definition 2.28 A hyperplane in an affine space X is a subset, H, of the form
H=f"'={xeX|fx)=c}, (2.64)

where f : X — Ris affine and c € R.



2.2 Affine Spaces 37

Fig. 2.8 To the left a convex
set and to the right a non
convex set

If x1,...,x, are coordinates for points in X with respect to some coordinate
system, then a hyperplane is given by an equation of the form

aixy +---+apx, =c. (2.65)
A half space is defined in a similar manner.
Definition 2.29 A half space in an affine space X is a subset, H, of the form
H=f"={xeX|f(x)=c}, (2.66)
where f : X — Ris affine and c € R.

If x1,...,x, are coordinates for points in X with respect to some coordinate
system, then a half space is given by an equation of the form

aix)+ -+ apx, >c. (2.67)

2.2.3 Convex Sets

Definition 2.30 A subset C C X of an affine space is called convex if for each pair
of points in C the line segment between the points are in C, see Fig. 2.8.

Definition 2.31 Let A C X be an arbitrary subset of an affine space X. The convex
hull of A is the smallest convex set containing A and is denoted C H(A).

There are alternative, equivalent, definitions of the convex hull.
1. The convex hull is the intersection of all convex sets containing A:

CH(A) = ﬂ C. (2.68)
ACC
C is convex

2. The convex hull is the intersection of all half spaces containing A:

CH(A) = N H. (2.69)

ACH
H is a half space
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Fig.2.9 All convex
combinations of two, three,
and nine points

Fig.2.10 From left to right,
a simplex in dimension 1, 2,
and 3

3. The convex hull is the set of all convex combinations of points in A:

k
CH(A) = {Zakxk

=1

k
Zak=1/\Ol],...,akZO/\Xl,...,XkeA , (2.70)
=1

see Fig. 2.9

Definition 2.32 A simplex is the convex hull of n + 1 affinely independent points
in a n dimensional affine space, see Fig. 2.10

Example 2.63 The convex hull of two points is the line segment between the two
points, a two simplex.

Example 2.64 The convex hull of three points is a triangle, and its interior a three
simplex.

Example 2.65 The convex hull of the unit circle S! = {(x, y) e R? | x>+ y> =1} is
the closed disk {(x, y) e R? | x2 + y2 < 1}.

2.3 Metric Spaces

A metric space is a space where an abstract notion of distance is defined. When we
have such a notion we can define continuity of mappings between metric spaces, the
notion of convergence and of open and closed sets, and the notion of neighborhoods
of a point.

Definition 2.33 A metric space (X, d) is a set X equipped withamapd : X x X —
R that satisfies the following three conditions:

1. Symmetry, forall x,y € X: d(x,y) =d(y, x).

2. The triangle inequality, for all x, y,z € X: d(x,2) <d(x,y) +d(y,2).
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Fig. 2.11 To the left an open set, there is room for a ball around each point. To the right a non
open set, any ball around a point on the boundary is not contained in the set

3. Positivity, forall x,y € X: d(x,y) >0and d(x,y) =0 <= x =y.

Example 2.66 if V, (-, -) is an Euclidean vector space and || - || is the corresponding
norm, then V equipped with the distance d(u, v) = ||v — u|| is a metric space.

Example 2.67 If (X, V) is an affine space and V is an Euclidean vector space with
norm || - ||, then X equipped with the distance d(x,y) = ||y — x|| is a metric space.

Example 2.68 If Y C X is a subset of a metric space (X, d), then Y equipped with
the restriction of d to Y x Y is a metric space.

Example 2.69 If (X1, d1) and (X», d2) are metric spaces then the Cartesian product
X1 x X» equipped with the distance d((x1,X2), (y1,¥2)) =d1(X1,y1) + d2(X2,y2)
is a metric space.

Example 2.70 If X is an arbitrary set and we define d by

1 ifx#y,

2.71
0 ifx=y, @71)

d(x,y)z{

then (X, d) is a metric space. This metric is called the discrete metric.

Definition 2.34 Let (X, d) be a metric space. The open ball with radius r > 0 and
center x € X isthe set B(x,r) ={ye X |d(x,y) <r}.

Example 2.71 If X is equipped with the discrete metric and x € X is an arbitrary
point then
{x} ifr<l,

B(x,r)=
=1 e,

Definition 2.35 Let X be a metric space. A subset U C X is called an open set if
there for all points x € U exists an open ball B(x,r) C U, see Fig. 2.11.

Example 2.72 If X is equipped with the discrete metric then all subsets are open.
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Theorem 2.13 If X is a metric space then the set of open sets has the following

three properties:

1. The empty set § and the whole space X are open sets.

2. If U;, i € I is an arbitrary collection of open sets then their union | J
open set.

3. If Uy, ..., U, is a finite collection of open sets then their intersection Uy N --- N
U, is an open set.

ie; Uiisan

The three properties above are the defining properties of a topological space
which is a more general concept. There exist many topological spaces that are not
induced by a metric.

Definition 2.36 Let X be a metric space. A subset F C X is called a closed set if
the complement X \ F is open.

Example 2.73 1If X is equipped with the discrete metric then all subsets are closed.

Theorem 2.13 implies that the closed sets have the following three properties:
. The empty set ¥ and the whole space X are closed sets.
. If F;, i € I is an arbitrary collection of closed sets then their intersection | ); ca Fi
is a closed set.
3. If Fy, ..., F, is a finite collection of closed sets then their union F; U ---U F;, is
an closed set.

N =

Definition 2.37 Let A C X be a subset of a metric space. The interior A° of A
is the largest open set contained in A. The closure A is the smallest closed set
containing A.

The interior and closure of a subset A of X can equivalently be defined as
A°={x€A|3Ir>0:B(x,r) S A}, (2.72)
A={xeX|V¥r>0:B(x,r)NA#0}. (2.73)

In other words all points in the interior has a surrounding ball contained in A, and
all balls centered at points in the closure intersects A.

A subset A of a metric space X is a neighborhood of aset B C X if B € A°, i.e.,
if and only if there for each x € Y exists an r > 0 such that B(x,r) C A.

Definition 2.38 A sequence (x,),eN in a metric space (X, d) is called convergent
with limit x if
Ve >03npeN:n>ny = d(x,x,) <e. 2.74)

We write x,, — x for n — oo or lim,,_, o X, = x. The formal definition of conti-
nuity is as follows.
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Definition 2.39 Let (X,d) and (Y, d’) be metric spaces. Amap f:X — Y isa
continuous in a point x € X if

Ve>038>0:VyeX:dx,y) <8 = d'(f(x), f(y)) <e.
Amap f: X — Y isa continuous map if it is continuous at all points of X and it

is a homeomorphism if it is bijective, continuous and the inverse f~': Y — X is
continuous too.

There are alternative definitions of continuity.
Theorem 2.14 Let (X, d) and (Y, d’) be metric spaces. Amap f : X — Y is a con-
tinuous map if and only if for all convergent sequences (x,)neN in X, the sequence
(f (xn))nen is convergent in Y and lim,_, » f(x,) = f(limy— o0 X5)-
Theorem 2.15 Let (X, d) and (Y,d’) be metric spaces. A map f:X — Y is a
continuous map if and only if for all open set U C Y the preimage f~'(U) = {x €
X | f(x) e U} isan open setin X.

The last concept we need is compactness.
Definition 2.40 A subset C of a metric space X is called compact if always when
C is covered by a collection of open sets, i.e., C C Uie, U;, where U; is open for
all i € I, then there exists a finite number of U;,, ..., U;, of the given open sets that
cover C,ie.,CCU; U---UU;,.

There is an alternative definition of compact sets.

Theorem 2.16 A subset C of a metric space X is compact if and only if each se-
quence (x,)nen in C has a convergent sub sequence (X, )ieN.

Theorem 2.17 If C is a compact subset of a metric space X then C is closed and
bounded.

If X =R”" then the converse is true.
Theorem 2.18 A subset C of R" is compact if and only if C is closed and bounded.
One of the important properties of compact sets is the following result.
Theorem 2.19 A continuous function f : C — R on a compact set has a minimum

and a maximum, i.e., there exist xg, x1 € C such that f(xg) < f(x) < f(x1) forall
xeC.



42 2 Vector Spaces, Affine Spaces, and Metric Spaces

2.4  Exercises
Exercise 2.1 Prove Proposition 2.1.
Exercise 2.2 Prove that the examples in Examples 2.1-2.11 are vector spaces.

Exercise 2.3 Prove that if V is a vector space and U C V satisfies the conditions in
Definition 2.2 then U is a vector space.

Exercise 2.4 Prove that the examples in Examples 2.13-2.19 are subspaces.
Exercise 2.5 Prove Corollary 2.1.

Exercise 2.6 Show that the monomials as well as the Bernstein polynomials are a
basis, cf. Examples 2.29 and 2.30.

Exercise 2.7 Show that the map R — R : x > ax + b is linear if and only if » = 0.
Exercise 2.8 Prove that the maps in Examples 2.31-2.37 are linear.

Exercise 2.9 Prove that the spaces in Examples 2.38-2.43 are Euclidean vector
spaces.

Exercise 2.10 Prove the Cauchy-Schwartz inequality, Theorem 2.6. Hint: first
note that the theorem is trivial if one of the vectors is the zero vector. Next, use
(u—av,u—av)=|lu—av||?>0 for all « € R and find the « that minimize the
expression.

Exercise 2.11 Prove the statements in Example 2.44.

Exercise 2.12 Prove that the map in Example 2.47 is symmetric.

Exercise 2.13 Prove the statements in Examples 2.49 and 2.50.

Exercise 2.14 Prove Theorem 2.9. Hint: use Theorem 2.8.

Exercise 2.15 Prove Theorem 2.12. Hint: use Theorem 2.11.

Exercise 2.16 Prove the statements in Example 2.56.

Exercise 2.17 Prove that the spaces in Examples 2.57-2.59 are affine spaces.

Exercise 2.18 Prove Proposition 2.3.
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Exercise 2.19 Determine the convex hull of the set

A={x, ) eR?[x=0Ay>0}U{(x,y) eR*|x>0Axy=1}.
Exercise 2.20 Prove that the spaces in Examples 2.66—2.70 are metric spaces.
Exercise 2.21 Prove the statements in Examples 2.71, 2.72, and 2.73.

Exercise 2.22 Let A be a real n x m matrix of rank m < n, let x € R™, and let
b € R". What is the solution to

min f (%) x|=1,
where
fx)=x"ATAx?
Hint: try first the case where A is a 2 x 2-matrix, e.g., ATA = [ > 1 ]

-1 5

Exercise 2.23 What are the solutions to

max f(x),
X
where
foo= DX
bl

Exercise 2.24 What geometric object do the points x € R3, fulfilling the equation
n x=c,

describe? Here n € R? and o € R. Please explain.
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