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1.1 Introduction

The linear space is a generalization of vector space of two and three dimensions. The concept of length
of a vector has been introduced in terms norm in a linear space. In a vector space of usual vector one
more important notion is there viz the notion of dot product. With the help of dot product the concept of
orthogonality can be introduced. This concept of dot product is missing is normed linear space. Hence the
question arises whether the dot product and orthogonality can be introduced in arbitrary linear space. In
fact, we show in this module that this can be done and thus we define an inner product in a linear space.
A linear space equipped with inner product will be called an inner product space. It is shown here that the
normed linear space is a special case of inner product space. Though we have first discussed the normed
linear space and then inner product space, historically the notion of inner product space was introduced
before the notion of normed linear space.
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1.2 Objective

We begin with the axiomatic definition of inner product space introduced by the famous mathematician J.
Von Neumann. A complete inner product space is called a Hilbert space in the-name of the great German
mathematician D. Hilbert. The modern developments in Hilbert spaces are concerned largely with the
theory of operators on the spaces. The whole theory was initiated by the work of D. Hilbert (1912)
on integral equations. The currently used geometrical notation and terminology is analogous to that the
Euclidean geometry. The generalization of the notions of parallelogram law, Pythagorean theorem, Bessel’s
inequality, Fourier series etc. have been discussed.

1.3 Inner Product Spaces

Def. 1.3.1 An inner product space is a (complex) vector space V' equipped with a mapping from V xV to
C denoted by (x,y) — (x,y) for all z,y € V which satisfies the following properties:

(i) (x,x)y > 0.
(ii) (x,z) =0 if and only if v = 0.
(iii) (z,y) = (y,z) for all z,y € V.
(iv) {(ax + By, z) = alz, z) + By, z) for all x,y,z € V and o, B € C.
(, ) is called an inner product on V.

Also for all z,y,z € V and € C, we have

(z,y + Bz) = (y + Bz, x) [by (iii)]
= (y,z) + 8 (z,2) [by (iv)]
= (x,y) + B (z,2).

Example 1.3.1 (i) R" is an inner product space with the inner product

n
=1

where © = (x1, 22, ..., Zn),y = (Y1,Y2,- -, Yn) € R™.

(i) C™ is an inner product space with the inner product

n
=1

where x = (x1,x2,...,2n),y = (Y1,Y2,---,Yn) € C".

(iii) The sequence space 12 is an inner product space with the inner product

0o
<:E, y> = Z TnYn
n=1

where x = {zn},y = {yn} € I°.
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(iv) For f,g € C[0,1], define

(f.g) = / F(@)g(x)ds.
0

Then ( , ) is an inner product on C]0,1].

Def. 1.3.2 Let ( , ) is an inner product on V. For x € V, define

2]l = v/ (2, z).

Theorem 1.3.1 (Cauchy-Schwarz inequality) If V is an inner product space and z,y € V, then

[, w)| <llzlllly]l-
Further, this inequality is an equality if and only if the vectors x and y are linearly dependent.

Proof. For y =0 we have (z, y) =(x, 0) =0and (y, y) = (0, 0) =0. So, }( x, y)‘ =0 =||z|l|ly] i-e.
the inequality holds.
Let y # 0 and o € C. Then we have

0§Hm—ay||2:<:n—ay, :L'—Oéy> :<$7 y>—0é< Y, 3:)—@( z, y>+|()é|2< Y, y>

_ (=, 9
e (ool ol | (ool
(z, ) (=, y) (=, v) 2
< _ _
Then, 0 < (2, ) W e e
|{ =, v)|

: 2
ie. 0 <[z|" - W

ie. [l lyl* > |( =, )|

ie. |(, 9)| < 2lllyll

Now let x and y be linearly dependent. Then x = ky for some k € C.

So, LHS= [[ky]| ]| = K{ly]l* and RHS=|{ ky. y)| =[k]|( y, 4| =[k{]y||*. Hence the equality holds.

Conversely, if the equality holds in Cauchy-Schwarz inequality then the above computation becomes

0 =||z — ay|| = v = ay i.e. x and y are linearly dependent.

A linear space V' becomes a nls if it is possible to define a norm in V. The same linear space becomes
an inner product space if it is possible to define an inner product in it. So the question arises whether a
linear space can be both nls as well as inner product space. The following theorem gives the answer.

Theorem 1.3.2 Fvery inner product space is a normed space.

Proof. Let V be an inner product space.
Then for every x € V, we define
[z = v (z, z).

We will show that this satisfies all axioms of a norm.
We have

(i) [|lz|| = /(x, z) >0 forall z € V.

(i) |z =0 (z, x) =0 < x = 0.

(iii) [|kz|| = /( kz, kx) = \/kE< x, x) = \Ak|2 (z, x) =|k|/( z, ) =|k|||z| for all z € V and k € C.

Department of Applied Mathematics 3
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lz +yl* = (e +y, z+y)
= (=, )+ (z, y)+(y, 2) + (¥, y)
=lzl® +yll* + (=, y) + (2, y)
=|z|® +lyll* + 2Re( x, y)
<llal* +llyl® +2[{ z, v)]
<[lz||* +]lylI> + 2|l z||ly|| (by Cauchy-Schwarz inequality)

= (]l +1y1)?

ie. ||z +y| <z +|y| for all z,y € V.

Hence every inner product space is a normed linear space with norm defined by ||z|| = \/( z, z).
We now define Hilbert space.

Def. 1.3.3 An inner product space which is complete w.r.t the norm coming out of the inner product is
called a Hilbert space.

Example 1.3.2 (i) C" is a finite dimensional Hilbert space w.r.t the inner product given in Example
1.3.1 (i4).

(ii) 12 is a infinite dimensional Hilbert space w.r.t the inner product
o0
(0, 8) =) B
i=1

va:(alaa%"'v)vﬁ:(517ﬁ2>"'7> Elz'

(iii) For a measure space (X, o, i), the space L?(u) is a Hilbert space w.r.t the inner product

(f,9) = /fg dp
Vf,g € L*(p).

As every inner product space is normed linear space it follows that every complete inner product space
is complete normed linear space i.e. every Hilbert space is a Banach space. We have proved that the norm
function defined in a normed linear space is a continuous function. In the same manner it is now shown
that the inner product function defined in an inner product space is also a continuous function. Thus we
have the following theorem.

Theorem 1.3.3 In an inner product space, the inner product function is a continuous function.

Proof. Let V be an inner product space and x,y be any elements of V. Let {z,} {yn} sequences in V'
such that z,, - x and y,, — y as n — o0.
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Then we have

|<33myn | ‘xnvyn - l’my>+<$nay>_<l’vl/>‘
‘x’ruyn_ < _x7y>|
< [(@ns yn — v)| +[(zn — 2,9)]

<||zallllyn — yll +llzn — z|l[lyll (by Cauchy Schwarz inequality)
—0asn— o

Hence ‘(mn,yn) —(z,y)] = 0asn — oo
ie. (zn,yn) — (x,y) as n — oo.
This shows that inner product function is a continuous function.

Def. 1.3.4 Two vectors in an inner product space are called orthogonal if (x,y) = 0.
A subset E of an inner product space V is called

(i) orthogonal if all the elements in E are pairwise orthogonal i.e. (x,y) =0 Vz,y € E.

(i) is called orthonormal if E is orthogonal and||z|| =1 Va € E.

In elementary geometry, we know that the sum of the squares of the sides of a parallelogram is equal to
the the sum of the squares of its diagonals i.e. if ABCD is a parallelogram then we have

AB? + BC? + CD? + DA% = AC? + BD?

i.e.

2(AB? + BC?) = AC? + BD.

This law is known as parallelogram law.
This parallelogram law is also true for ordinary vectors as

2 2 2
‘7+?‘ +‘7 - ?’ = 2<}E>\2 +‘7) >
Geometrically this gives
2 2 2 2
ocf +|BA|" = 2(\071) +[oz] >
Now we state and prove parallelogram law for inner product space.

Theorem 1.3.4 (Parallelogram Law) Let V be an inner product space and x,y € V. Then ||z + y||* +
2 2 2
l = yll™ = 2(J]" +[=])

Proof.

lz+yl> +llz -y’ = (@ +y,2+y) + (e —y,z—y)
=2((z,z) + (y,9))
=2(|lz)* +lylI* ).

Department of Applied Mathematics 5
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Theorem 1.3.5 Let V' be an inner product space and xz,y € V. Then

1< 2
(w,y) = § ZH% - zky” :
k=0
Proof. We have

lz+ylI* = (z +y, 2 +y)
= (z,2) + (2,y) + (¥, 2) + (¥, )
=lzll” +lyl* + (. y) + (y, z),

lz =yl = (z —y,z — )
= (z,2) — (2,y) — (¥, 2) + (¥, )
=lzl” +lyl* — (. y) — (y, ),

|l + iyll* = (2 + iy, z + iy)
= (z,z) + (z,1y) + (iy, ) + (iy, iy)
=) +1iPllyll* — iz, y) + iy, =)
=zl +llyl? — iz, y) + iy, ),

and
|l — iyl* = (x — iy, x — iy)
= (z,z) — (z,1y) — (iy, x) + (iy, iy)
=) +1iPllyll® + iz, y) — iy, =)
=zl +llyll* + iz, y) — iy, z).

Using all the above four equations, we have
lz +ylI? =llz =yl + iz + iy = illz — iyl* =[] +]y|* + (z,9) + (v, 2) —2|® = |y|* + (2, 9) + (y,7)
. 2 . 2 . 2 . 2
+ illz]|* +illyll” + (@, y) = (v, 2) — illz]]” = illyll” + (z,9) — (y,2)
= 4z,y)

ie 4z, y) = e +ylI* — o - y|I* +illz +iy|® —ille iy

3 2
e (z,y) =71 Hw—kzkyH .
k=0

This is known as Polarization identity.

Theorem 1.3.6 (Gram-Schmidt orthonormalization) Let {x1,x2,...,} be a set of linearly indepen-
dent vectors in an inner product space V.
Define yy = x1, up = H;’—ll” and form =2,3,..., Yp := Ty — (Tpn, u1)U1 — (T, U2)U2 — . .. — (Tpy Up—1)Up—1,
Up = ”3—:“ Then {uy,ug,...,Up,...,} is a set of orthonormal vectors and span{zi,za,...,x,} =
span{ui,ug,...,uy} Vn € N.
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We have seen that every inner product space is a normed linear space. Is its converse true? Not always.
Under certain condition a normed linear space becomes an inner product space, and that condition is the
holding of parallelogram law. We now state and prove this theorem.

Theorem 1.3.7 A Banach space is a Hilbert space if and only if the parallelogram low holds.

Proof. For simplicity, we consider the Banach space to be real. We suppose that in this Banach space
parallelogram law holds. We introduce an inner product in V' by

(z,y) = i[umylf—nm—yllﬂ ...................... (1)

We now show that (,) is an inner product on V.
We have from (1), (z,z) =|z|* > 0.
Also, (y,z) = ;[ lly +2l* = ly — 2|°] = [z + yl* |z = ylI"] = (z, v).
Now (z,2) =0 <|z]|* =0 < z = 0.
It remains to show that
(21 + 22,y) = (z1,9) + (22, 9)
and (Az,y) = A\(z,y)where X € R.

By parallelogram law, we have
lu+ v+ wl® +llu+ v = w|* = 2lu + o] + 2|w]|?

and [|u — v+ w|]? +|lu — v — w|* = 2|ju — v||* + 2|jw|*.

On substraction, we obtain
lu+v+w|? +]lu+v = wl* =l - v+ w|® = u—v—w| = 2w+ 0| = 2]u—o|?

Using (1) we get (u + w,v) + (u — w,v) = 2(u,v).
This is true for any u,v,w € V. So taking w = u in the above, we have (2u,v) + (0,v) = 2(u, v)
or, (2u,v) = 2(u,v) [since (0,v) = 1[]|0+ o> =10 —v|*] = 0]
Therefore (u + w,v) + (u — w,v) = (2u,v).
Let x1,x9,y be elements in V. Setting u + w = z1,u — w = x5 and v = y we obtain
(X1,Y) + (X2, Y) = (X1 + T2 Y)eeeeerieeeaieeeann (2)
We now show that (Az,y) = A(z,y) where A € R............... (3)
In (2), we take z; = x9 = x and obtain
2z, y) = (2z,y).
Now 3(z,y) = 2(z,y) + (z,y) = (2z,y) + (z,y) = 2z + z,y) = (33,y),
Hz,y) = 3(z,y) + (z,y) = Bz,y) + (z,y) = Bz + z,y) = (4z,y),
and so on.
In general, we thus have by induction that
n{x,y) = (nx,y) where n is any positive integer.
In (1) taking — for z we have (~z,4) = [ -z + yl2——z — ] = —3{l|z + g2~z — 42 = —(zp).
If n is any negative integer, let n = —m. Then m is a positive integer. Hence
n(m,y) = <7mxay> = —(mx,y) = —m(x,y) = ’I’L<SE,y>
So (Az,y) = A(z,y) is true for any integer.

Department of Applied Mathematics 7
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If X is any rational number, let A = %.

Then p(z,y) = (pz,y) = (a(§2),y) = a(fz,y)
i 4 — (P

L.e. q<3§‘,y> - (qx,y>.

Thus (3) is true for any rational A.

Finally, let A be any real number. Then there exists a sequence r,, of rational numbers such that r,, — A
as n — oo.

Now for each r,, we have

Trd@, Y) = (TR Y)eeeeeniiiiiiieeiic e (4)

We have |ry, (z,y) — Az, y)| =|(rn — Az, y)| =|rn — A (z,y) — 0 as n — cc.
Therefore 7, (z,y) = AN(Z,y) aS 1 — 00.eecviiiiiiiiiiieee (5)

Again

‘(Tnl‘,y> - <>‘$7y>‘ = ‘<(Tn - A)J:?y”
= 2l =+ ol = = N2 7]

—0asn— o0

Therefor (rpz,y) — (AZ,Y) a5 N — 00 ccverviiiiiieiieeie, (6)
In (4), letting n — oo and using (5) and (6) we get
XNz, y) = (Az,y) where X € R.
Conversely if a Banach space is a Hilbert space, then the parallelogram law satisfies here.

This proves the theorem.

Note 1.3.1 In case the Banach space is complex, then we have to use the Polarization identity to define
the inner product of x,y.

1.4 Orthonormal sets

We now show that the famous Pythagorean theorem is true for an inner product space.

Theorem 1.4.1 If {z1,z2,...,2,} is an orthogonal subset of an inner product space V', then

1+ 22 + .z =l ol + -zl

8 Department of Applied Mathematics
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Proof. We have

o1 4+ 224 ... 4z =@+ 224 .+ g, 21 22+ )
= (1, 21) + (21, 22) + ... (T1,Zn)
+ (x2,x1) + (T2, 22) + ... (T2, Tp)

+ (xn, 21) + (Tn, 22) + .. (T, Tp)
=<$1,$1>+0+...+0
+ 0+ (z2,22) +...+0

+0+0+...+ (xn,zn)[. (xi,2;) =0 forall i#j ]
= <$lax1> + <.’E2,IE2> +...+ <$n,$n>
=z +[lal® + ... +llzal*

Theorem 1.4.2 (Bessel’s Inequality) Let X be an inner product space, {ui,us,...,} be a countable
orthonormal set in X and x € X. Then

00
> @ wa)| <l
n=1

o0

where equality holds if and only if x = > (z, up)uy,.
n=1
m
Proof. Let z,, = Y (z,up)u, form=1,2,.....
n=1

Since {ui,us,..., } is an orthonormal set,

‘(x, Up) ‘2.

NE

and (x,,x) =

n=1

m
Similarly, (zp, Tm) = > ‘(:):,un)‘Q
n=1

Department of Applied Mathematics 9
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0<||lz =zl = (& — T,z — )

= (z,x) — (Tm, ) — (T, Tm) + (Tim, T

_Z|<x,un>\2

m
ie. (x,x) > Z }(x,un>‘2 forall m=1,2,...,

ie. (x,x) > Z‘ x un>|2
If the equahty holds then by the above result we get

|z — zm| as m — oo

o
= Z <:L‘, Un)“n
n=1

oo
Conversely, let x = > (z, up)u,. Then
n=1
2
#]]* = (z, z)
o0 o0
:<Z T, Up un,z Ty Up ) Unp,)
n=1 n=1
m
= lim Y (,un){z, un)
n=1
> 2
= |z, un)
n=1
Theorem 1.4.3 Let {uj,usg,...,} be an orthonormal set in an inner product space X and let ki, ks, ..., €

C.

(i) If 3. knu, converges to some x € X, then k, = (z,un) Vn and 3 |kn|?> < occ.

n=1 n=1

(ii) (Riesz-Fischer Theorem) If X is a Hilbert space and E kn|® < 00, then Z knu, converges X.

n=1

Proof. (i) First part follows from Bessel’s inequality.

If 2 = > kpup, then k, = (x,u,) Vn.

n=1

Also Zl|k;n|2 = 21|<«T7Un>‘ =|z|* < occ.

S
(7i) Let 25 = > knpuy, for s=1,2,.. ..

n=1

10 Department of Applied Mathematics
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For s > m,

”ws_$m|’2:< Z kntin, Z kjuj )

n=m+1 j=m+1

s s
= D D kaky (unuy)
n=m+1 j=m+1

s

= Z |kn|2

n=m+1

oo oo
As S |knl? < 00, {2} is a Cauchy sequence in the Hilbert space X. Hence S knu, converges X.
n=1

n=1

Def. 1.4.1 (Orthonormal Basis) An orthonormal set {uq}acr in a Hilbert space X is called an or-

thonormal basis if it is mazximal in the sense that if {us}acr is contained in some orthonormal subset
E C X, then E = {uq}acr-

Theorem 1.4.4 FEvery non-zero Hilbert space has an orthonormal basis.

Theorem 1.4.5 Let {uq}acr be an orthonormal set in an inner product space X and v € X. Then
E; = A{uq : (x,uq) # 0} is countable, say {ui,us,...,}.

[e.e]
Moreover if X is a Hilbert space, then Y (x,un)uy, converges in X to somey and (x —y) L uy Vo € I.

n=1

Proof. If x = 0, then the result holds.
If  # 0, then define

Ej = {uq ||z < j [{z,uq)|} for j € N.

Fix j and let uq,, Uay, - - - s Ua,, € Fj.
Then

m
: 2
0 <mla|® <5 |(x,ua,)
i=1

=j2<i§;\<x,uai> 2)

< j%||z||* [By Bessel’s inequality]

o0
So m < j2, i.e. E; contains at most 42 elements and E, = |J E;. Thus E, is countable.
j=1

[e.e]
By Bessel’s inequality, we have ) }(x,unﬂz <|z|* < .
n=1

o0
Now if X is a Hilbert space then by Riesz-Fischer theorem ) (z,uy)u, converges to some y € X.

n=1

Department of Applied Mathematics 11
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Thus, (x —y,ua) =0Va el
ie. x —y L uy Va € 1.

Theorem 1.4.6 Let {uy}acr be an orthonormal set in a Hilbert space H. then the following are equivalent:

(i) {uatacr is an orthonormal basis in H

o0
(i) (Fourier Expansion) For each v € H, v = ) (x,un)un,

n=1

[&.8]
(iii) (Parseval’s Formula) For each z € H, ||z||> = 3 ‘(x,un>|2 where E, = {uy,ua,...,}.
n=1

o0
Proof. (i) = (ii) : Consider x € H. By Theorem 1.4.5, we have that > (z,uy)u, =y for some y € H
n=1

and (v —y) L uq YVa € 1.
If x # y, then u = H;C:;/H is such that ||u]| = 1 and v L u, Ya € I, which is a contradiction to the
maximality of {uq}aer (i.e. orthonormal basis).
oo

Sox=y= > (x,up)up.

n=1
(74) = (i7i) : Follows from the equality criterion of Theorem 1.4.2.
(#91) = (i) : Let E be an orthonormal set in H such that F 2D {uy}acr-
If Ju € E such that u # u, Yo € I, then (u,uq) =0 Va € 1.
By Parseval’s formula, ||u|| = 0. But ||u|| =1 as u € E. So a contradiction.

1.5 Approximation

Let X be an inner product space, x € X and £ C X. An element y € F is said to be a best approximation
from E to z if

lz —yll <[l —z]| vz € E.

Theorem 1.5.1 Let X be an inner product space. If Erom C X is convex, then there exists one best
approximation from E to any r € X.

Proof. Let y1,y2 be two best approximation from the convex set E to x.
Then by parallelogram law,

2le — y))? + 2z — yal> =122 — y1 — wall® +llwr — 2l e (1)
12 Department of Applied Mathematics
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Let d = dist(xz, E). As E is convex, % € E.
Therefore Haj — % > d.
So from (1),
ly1 — yal® < 2d2 + 2d% — 4d% = 0
= Y1 =12

Theorem 1.5.2 Let E be a non-empty closed, convex subset of a Hilbert space H. Then for each x € H,
there exists a unique best approrimation from E to x. In particular, there exists unique element in E with

minimal norm.

Proof. Let d = dist(z, E).
So there exists a sequence {yy} in E such that ||z — y,| — d.
By parallelogram law,
2

2l|z = ynll* + 2llz = yml® =122 = g — yall® +lyn =yl v

But as F' is convex,

Then by (1),

lyn — ymll* — 2d2 + 2d* — 4d* = 0.

So {yn} is a Cauchy sequence in the Hilbert space H and E is closed.
Soy, = yin E, ie. y € F and ||z — y|| = lim,,o0||z — yu|| = d.
Uniqueness follows from the previous Theorem.

xr — yn‘;ym H 2 d

The statement about minimal norm in the Theorem follows by considering the best approximation from

FE to 0.

Theorem 1.5.3 Let F' be a subspace of an inner product space X and x € X. Then y € F is a best

approzimation to x if and only if (x —y) L F.
In that case, dist(z, F) = \/(x,z —y).

Proof. Let y € F' be such that (xr —y) L F.
Suppose z € F. Then y — z € F.
Now

2 2
o — 22 = || — ) + (- 2)]
2
>l =yl
Hence ||z — y|| <[z — 2| Vz € F.
So y is the best approximation from F' to z.
Conversely, let y be the best approximation from F' to z.
Fix z € F with ||z]| = 1.
Let w=y+ (z —y,2)z € F.
Therefore,
2 2
lz —yl” <llz —wl
=(r—w,x—w)

=((z—y)—(z—-y,2)2,(x —y) — (z —y,2)2)

=[lz — y|* — (@ —y, (& —y.2)2) — {(z — y, 2)z,& —y) +|(z — v, 2)|* (2, 2)

2 2 2
=[lz —yl* =[{x —y,2)|" =[(@ =y, )" +|(z — y,2)]
Department of Applied Mathematics
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ie. 0§—|<x—y,z>‘2
ie. (x—y,z) =0Vze F. So(x—y) L F.
2nd Part: Since y € F, (y, 2 — y) = Ourevvevrrreennnen. (1)
Hence dist(z, F) =z — y|| = /(x — y.x —y) = /{z,2 —y) [by (1)]

Def. 1.5.1 For a subset E of an inner product space X, we define
Et:={reX:(x,y)=0Vyc E}.

Claim, E* is a closed subspace of X.

Let 2,y € E+. We have to show that lz + ky € E+ where [,k € C.
For z € E, (lx + ky,z) = l(x,2) + k(y,2) = 1.0+ k.0=0

This implies lx + ky € E*.

Let y, € E+ be such that y, — y for y € X.

For z € E, (y, z) = limy 00 (yn, 2) = 0.

So, y € E*.

Theorem 1.5.4 (Projection Theorem) Let H be a Hilbert space and F be a closed subspace of H.
Then H=F + F+.
Moreover F = F--,

Proof. Let x € H. By Theorem 7?7, there exists unique y € F, the best approximation to x.
By Theorem 7?7, x —y L F.

Let z =2 —vy. Then z € F*.

Sox=1y+zwherey € F, z€ FL.

Hence H = F + F*.

Next, let x € F.

Then (z,y) =0V € F*

=z € FH. So FC FH

Now let € F-+. Asz € H, 3y € F and z € F* such that z =y + 2.
Here z € Frand z =2 —yc F+t (rye F C F+).

Soz=0. Hencez =y +0=y € F. So F*+ C F.

Therefore, F = -,

So given any x € H, 3y € F, z € F- such that = y + 2.

Let P: H — F be defined by P(z) = y.

This linear map is bounded as || P(z)|| =|y|| <|=| oz =Nl +]112)1%)

So Ker(P) is closed and Ker(P) = F'*. Also Ran(P) = F which is closed.

Further P%(z) = P(P(x)) = P(y) =y = P(x).

F is called the orthogonal complement of F. The map P : H — F is called the orthogonal projection
of H onto F'.

Def. 1.5.2 If a normed space X has the property that for every non-empty closed subspace F of X,
there exists a closed subspace G of X such that X = F + G, F NG = {0}, then it is said to have the
complemented subspace property.
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Remark 1.5.1 Any Banach space which has the complemented subspace property is a Hilbert space.

Theorem 1.5.5 (Riesz Representation Theorem) Let H be a Hilbert space andy € H. Then ¢y(x) =
(x,y) Vx € H, is a bounded linear functional on H and Hgf)yH =|lyll-
If € H*, then 3 unique y € H such that ¢ = ¢.

Proof. |¢,(z)| =|(z,y)| <|lz|/|yll Vo € H and ¢, is linear because (,) is linear in the first co-ordinate.
So o] <l 2

Now, ¢,(ip) = (- v) = iy =lull

So, [|gy|| = llyll-

Let M = Ker(¢). Hence M is a closed subspace of H.

If M = H, then ¢(x) =0 Vo € H. Thus we have ¢(z) =0 = (z,0) Vo € H. So y = 0 works in this case.
If M # H, then there exists o € H — M and M=+ # 0.

For this zo we have by Theorem 1.5.4 unique y € M and z € M+ such that g = y + 2.

Since z ¢ M, we have ¢(z) # 0.

Let x be any element of H.

Then we have ¢<:L’ - 28 z) =¢(x) — igg (2) = ¢(z) — p(x) = 0.

Therefore x — %z € M. Since z € M+ we have

ie. ¢(x) = (z,y) where y = l‘li("‘zg z.
Therefore ¢ = ¢, where y = l‘r;(fQ) zZ.
If possible let there exists y1,y2 € H be such that ¢,, = ¢y,.

Now

(Dyy — Pyo) () = By, (T) — Py ()
= (z,y1) — (=, 92)
= (z,y1 — ¥2)
= yr—y2(7)

Therefore H¢y1 - ¢y2H = H(éyl_yQH =|ly1 —y2]| =0
i.e. y1 = y2. Hence y is unique.
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