Minimization Problems

/6.61

minimizing distance to a subspace

Suppose U is a finite-dimensional subspace of V, v € V, and u € U. Then
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Pseudoinverse
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6.67 restriction of a linear map to obtain a one-to-one and onto map W

Suppose V is finite-dimensional and T € £(V, W). Then T 1y: is a one-
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6.68 definition: pseudoinverse, Tt

Suppose that V is finite-dimensional and T € £(V, W). The pseudoinverse
TT € £(W, V) of Tis the linear map from W to V defined by
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/6.69 algebraic properties of the pseudoinverse )
Suppose V is finite-dimensional and T € £(V, W).
(a) If T is invertible, then TH =11 L | o
e
(b) TTT = = Daneer = the orthogonal projection of W onto range T. L\ [ odﬂ\r‘ .
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6.70 pseudoinverse provides best approximate solution or best solution
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Suppose V is finite-dimensional, T € £(V, W), and b € W.
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