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Introduction to norms

> A norm is a mathematical function that assigns a
non-negative length or size to vectors.

» While there are many different types of norms, they all share
three essential properties that ensure they behave consistently
and meaningfully.
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Definition: Norm

A function || - || : R” — R is called a norm if it satisfies the
following three properties for all vectors p, w € R" and all scalars
AeR:

1. Non-negativity and definiteness:

lpl[=0 and |p||=0<+=p=0

2. Absolute homogeneity (or scalability):

[Apll = APl

3. Triangle inequality (or subadditivity):

lp+wll < lp[| + [[wl
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» Non-negativity and definiteness give the norm a reliable
meaning as “size” or “length.” They ensure that the norm is
never negative and that the only vector with zero length is the
zero vector.

» Absolute homogeneity ensures that scaling a vector scales
its length proportionally. This matches intuition: stretching a
vector makes it longer in the same proportion, while reversing
its direction does not change its length.

» Triangle inequality captures the idea that taking a detour
cannot be shorter than going directly. In other words,
combining two displacements cannot produce a length larger
than the sum of their lengths, reflecting the “straight line is
shortest” intuition behind distance.
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» Different norms may emphasize different aspects of a vector
(e.g., its largest component, the sum of absolute values, or the
geometric length), but they all respect these fundamental
axioms.
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Summary

Norms:

» A norm |- | : R” — R assigns a non-negative length to every
vector

» Three defining properties: non-negativity and definiteness,
absolute homogeneity, triangle inequality

» Different norms measure different aspects of a vector, but all
satisfy these axioms

Next:

» We study the /1, ¢, generalized ¢ and /., norms, and then
we compare them
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/1 norm
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Introduction: ¢; norm

» |n this section we introduce the /1 norm, which measures a
vector by the sum of the absolute values of its components

» In R? it corresponds to the distance travelled along a grid of
streets (Manhattan distance)

» We will see its geometric interpretation, its unit ball (a
diamond) and we will prove that it satisfies the three
properties of a norm
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/1 norm

Definition 1: /; norm

The ¢1 norm (also called Manhattan norm) of a column vector

P1
P2

| eR”
Pn

~——
P

is the non-negative number defined as:

n
lpllz = Ipi
j=1
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» The /1 norm represents the sum of the absolute values of all
components.

» In R?, the /1 norm corresponds to the Manhattan distance
(the distance a taxi would travel on a grid-like street network).

» The ¢1 norm is widely used in robust statistics and sparse
optimization (e.g., Lasso regression).
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Example: ¢; norm

Consider the vectors:

1
_ (3 2 _| 2 4
—<_4>€R, w=1_, eR
3
Their ¢1 norms are:
3
(] e1-0-
1
1
2
S|l =RFRIA =23 =8
3 1
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» The /1 norm of a column vector in R” represents the sum of
the absolute values of its components.
» In R?, this corresponds to the Manhattan distance (the
distance traveled along grid lines):
)
p2

P2

T
®
|

= |p1| + |p2]
1

()

X2

X1
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Unit ball in ¢; norm

» In two dimensions, all the points at /1 norm less than or equal
tol
[x e R?:|x| < 1)

are the points that lie on or inside a diamond shape (square
rotated by 45°) centered at the origin.

1k B
0
-1+ —
| |
-1 0 1
X1
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We now show that the ¢; norm satisfies the three fundamental
properties that define a norm.
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Non-negativity and definiteness

Observation 1: Non-negativity and definiteness

For every column vector p € R", we have:

[pll1 =0 and |pl1=0+=p=0
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Proof: Non-negativity and definiteness

Non-negativity and definiteness.

From the definition [|pll1 = >-7_; |pjl-

Non-negativity: Since |pj| > 0 for all j, and the sum of

non-negative numbers is non-negative, we have ||p|j1 > 0.

Definiteness:

(=) If lpll1 = 0, then > 7, [p;| = 0. Since each |p;| > 0, the sum
equals zero only if |pj| = 0 for all j, hence p = 0.

(<) If p=0, then ||p||s = 0.
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Absolute homogeneity

Observation 2: Absolute homogeneity

For every scalar A € R and column vector p € R", we have:

APl = Al [lpllx
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Proof: Absolute homogeneity
Proof.

For every scalar A € R and every column vector p € R”, we have:

IApll =" IApjl
j=1

n
=1\ Ipl
j=1
(property of absolute value)
n
=AD" Il
j=1

= [Alllplla

O
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Triangle inequality

Observation 3: Triangle inequality

For every pair of column vectors p,w € R", we have:

lp+wll < lpll + [[wl
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Proof: Triangle inequality
Proof.

For every pair of vectors p, w € R", we have:

n
lp+wlls =" Ip; + wl
j=1

n
<> (pil +1w)
j=1
(triangle inequality for abs. value)
n n
= Ipl+ ) lwl
j=1 j=1

= lpll + l[wlix
O
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Summary

/1 norm (Manhattan norm):

> |p|l1 = Zle |pj|: sum of the absolute values of the
components

» In R2: Manhattan distance (distance travelled along grid lines)
» Unit ball in R?: diamond with vertices (+1,0) and (0, +1)

> It satisfies non-negativity and definiteness, absolute
homogeneity and the triangle inequality
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¢> norm
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Introduction: ¢, norm

» In this section we introduce the ¢, norm (Euclidean norm),
the most common way of measuring the length of a vector

» |t is the usual distance from the origin and follows from the
Pythagorean theorem

» We will see the norm of the sum and of the difference of two
vectors, the Cauchy—Schwarz inequality, the properties of a
norm and the (reverse) triangle inequality
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{5 norm

Definition 2: /5 norm

The {5 norm (also called Euclidean norm) of a column vector

P1
P2
.| eR”

Pn
N——
P

is the non-negative number defined as:
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» When the subscript is omitted, i.e., when we write ||p|| instead
of ||p||2, the ¢2 norm is implied by default.
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Example: ¢, norm (1/2)

» Consider the two vectors:

1 2 4 2
<4> cR and <1> cR

Their norms are:

)
IG)

— V12142 =1116 =17

2

= V42 4+12=16+1=V17

2
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Example: ¢, norm (2/2)

» Consider the four vertices of the diamond-shaped #; unit ball

RO

o |
s | ()

Their norms are:

1)1,
%

V02 +12=1

=4,/02+(-1)2=1

2
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» The ¢, norm of a column vector in R" represents its

Euclidean distance from the origin.

» This interpretation follows from the Pythagorean theorem,

as illustrated in R? by the following picture:

X2

Author: Fabio Furini
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Unit ball in ¢ norm

> In two dimensions, all the points at £ norm less than or equal
to1
{x e R?: ||x|]> < 1}

are the points that lie on or inside the unit circle centered at

the origin.
1 [ -
L0
1k |
| |
-1 0 1
x1
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Norm of the difference
Given two co|umn vectors

P1 w1
P2 w2
eR" and i eR"
Pn Wn
N——
p w

the norm of the difference of the two vectors is:

lp—wl2=

This quantity corresponds both to the Euclidean distance
between the two points p and w, and to the length of the
diagonal of the parallelogram spanned by those points, starting
from one and pointing to the other.
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Example: £, norm of the difference

Consider the two vectors:

1 2 4 2
<4> eR and <1> eR

The norm of the difference of the two vectors is

G-

= L2+ (4-1p
2

= /(-3 +32 = Va1 0= ViE=3V2
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X2

Author: Fabio Furini
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'
] __—"
' ="
[} -="
"___-' V17
| |
X1
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Norm of the sum

Given two column vectors

P1 wi
P2 wo
-1 eR" and eR"
Pn Whn
—— ——
p w

This quantity represents the length of the diagonal of the
parallelogram spanned by the vectors p and w, both originating
from the origin.
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Example: > norm of the sum

Consider the two vectors:

1 2 4 2
<4> eR and <1> cR

The norm of the sum of the two vectors is:

0+ ()], 57

2
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Cauchy—Schwarz inequality

Observation 4: Cauchy—Schwarz inequality

For every pair of column vectors p,w € R", we have:

p" w| < |pll2 [|w|]
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Proof of Cauchy-Schwarz inequality (1/3)

Proof of Cauchy—Schwarz inequality (1/3).
If p=0or w =0 (or both), the inequality clearly holds.

Assume p # 0 and w # 0. Consider the vector:

u=ap+pw, with o, 6 € R
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Proof of Cauchy-Schwarz inequality (2/3)

Proof of Cauchy—=Schwarz inequality (2/3).
For every a, 8 € R, we have:

du=(ap+Bw)(ap+pw)

>0
=?p p+2afp w+w w>0
Now choose:
a=w w, B=—-p w
Author: Fabio Furini Linear Algebra
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Proof of Cauchy-Schwarz inequality (3/3)

Proof of Cauchy-Schwarz inequality (3/3).
Substituting, we get:

(w' w)? p' p—2(p w)* (w' w)
+(p' w)? (W' w)

W w (' w) B o (B W) 20
Since w’ w = ||w||3 > 0, dividing both sides yields:

(P w)<ppww
P wl <P p T w = |l w2

O
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We now show that the ¢, norm satisfies the three fundamental
properties that define a norm.
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Non-negativity and definiteness

Observation 5: Non-negativity and definiteness

For every column vector p € R", we have:

[pll2=0 and |pl2=0<+=p=0
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Proof: Non-negativity and definiteness

Non-negativity and definiteness.
From the definition ||p|l2 = VP p.

Non-negativity: Since p’'p = EJ'-'ZI pJ2 > 0, we have ||p||> > 0.

Definiteness:

(=) fllpll2=0, then 3°7_; pj? = 0. Since each pj? > 0, the sum

equals zero only if p; = 0 for all j, i.e., p=0.
(<) If p=0, then ||p|l2 = 0.
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Absolute homogeneity

Observation 6: Absolute homogeneity

For every column vector p € R" and scalar A € R, we have:

1A pll2 = Al {pll2
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Proof: Absolute homogeneity

Absolute homogeneity (¢, norm).
For every scalar A € R and every column vector p € R”, we have:

n

A pj)?
\;( pj)
- e
\i=

A pll2 =

= [Alllell2
0
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Triangle inequality

Observation 7: Triangle inequality

For every pair of column vectors p,w € R", we have:

lp+wll2 < lpll2 + [[wll2
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Proof: Triangle inequality

Triangle inequality (¢, norm).

For every pair of vectors p, w € R", we have:

lp+wl3=(p+w) (p+w)
=|plz+|wl3+2p w

<l +Iwl3 +2 [pll2 [[w]
(by Cauchy—-Schwarz)

2
= (llpll2 + [lw]l2)

Accordingly:
lp+ wll2 < lpll2 + [[wll2

O
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» In R?, the triangle inequality states that for any triangle the
sum of the lengths of any two sides must be greater
than or equal to the length of the remaining side.
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Example: Triangle inequality (1/2)

Consider the two vectors (i) € R? and (1‘) € R?, we have:
@), =v Q)= v
4/, 1,
1 4
)+ ()], =52
5v2 < V17 + V17
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» Another form of the triangle inequality is:
[rll2 < [Ir = sl[2 + [Is]2

that is
Irll2 = llsll2 < |Ir — s|l2, Vr,s €R"

» To obtain it, it suffices to set in the triangle inequality:

p=r—s, w=s
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Reverse triangle inequality

Observation 8: reverse triangle inequality

For every pair of column vectors p,w € R", we have:

lipll2 = [[wll2| < [lp — wll2
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Proof: Reverse triangle inequality

Reverse triangle inequality.
For every two vectors p, w € R", we have:

lp—wl3=(p—w) (p—w)
=lplz+|wl5—2p w

> |lpl3 + [Iwl3 =2 [lpll2 lwl]2
(by Cauchy-Schwarz)

= (Ipl2 = [[wll2)*

Accordingly:
lipllz = llwll2] < llp — wl2
L]
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» In R?, the reverse triangle inequality states that for any
triangle the length of any side must be greater than or
equal to the difference between the lengths of the other

two sides.
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Example: Reverse triangle inequality (1/2)

Consider the two vectors <£11> € R? and (i) € R2, we have:
| =v7
4 - 9

1

2

G-

]m V17| < 3v2
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X2
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Summary (1/2)

¢ norm (Euclidean norm):

> lpll= />0y pJ? = /P’ p: Euclidean distance from the
origin (Pythagorean theorem)
» Unit ball in R2: the unit circle

» ||p — w||2 is the distance between p and w; ||p + wl|2 is the
length of the diagonal of the parallelogram
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Summary (2/2)

Inequalities:
» Cauchy-Schwarz: [p' w| < ||p|l2 ||w]|2

» Triangle inequality: |[p + wl]2 < ||p||2 + [|[w]|2 (proved via
Cauchy-Schwarz)

> Reverse triangle inequality: |||pll2 — [|w]l2] < ||p — w2

Properties:

» The /> norm satisfies non-negativity and definiteness, absolute
homogeneity and the triangle inequality
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Generalized ¢y norm
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Introduction: Generalized ¢, norm

> In this section we extend the £, norm by means of a
symmetric positive definite matrix @, which weights and
potentially correlates the components of the vector

» In R?, the unit ball becomes an ellipse, whose shape and
orientation depend on the eigenvalues and eigenvectors of Q

> We will see three examples, the generalized
Cauchy-Schwarz inequality and the three properties of a
norm
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Generalized /> norm

Definition 3: generalized ¢/, norm

Given a symmetric positive definite matrix

qi1 912 ... din
g21 g2 ... Q2p c RN
dnl 49n2 --- Qnn

Q

the generalized ¢, norm of a column vector p € R" is:

n n
> aipip;

i=1 j=1

VP Qp

lplle =
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Properties of generalized /> norm

» The generalized ¢/, norm extends the standard Euclidean
norm by incorporating a positive definite matrix @, which
weights and potentially correlates the components of the
vector.

» When Q is the identity matrix I, the generalized ¢, norm
reduces to the standard ¢ norm.

» The matrix @ must be positive definite to ensure that
p'Qp > 0 for all p € R", making the square root well-defined,
and that p’Qp = 0 only for p = 0.
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Unit ball in generalized ¢, norm

» In two dimensions, all the points at generalized £ norm less
than or equal to 1

{x €eR?:|xllg <1}

are the points that lie on or inside an ellipse centered at the
origin, whose size, shape, and rotation are determined by the
matrix Q.

» In particular, the eigenvectors of @ determine the principal
axes and the orientation, while the eigenvalues determine the
lengths of the semi-axes.
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Example: Generalized ¢, norm (1/3)
In R?, we consider the following diagonal positive definite matrix

(o3

Since Q is diagonal, the eigenvalues are the diagonal entries:
A1 =4, =1

and the eigenvectors are the standard basis vectors:

1 0
Vi = (O) ('FOI’ )\1 = 4), Vo = <1> ('FOI’ )\2 = 1)
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Example: Generalized ¢, norm (2/3)

Semi-axes lengths and orientation:
> . 11 _ 1,41 1 _q
The semi-axes lengths are vovimiv il and oY1 1
> Since the eigenvectors are aligned with the coordinate axes,
the ellipse is not rotated.

» The principal axes coincide with the x; and x> axes.

The set of points at generalized ¢ norm < 1 from the origin is:

{xeR?:|x|]lg <1} = {X€R22\/4X12—|—X22§1}

X2 X2
R — 2 1
{"E (122 T 12 }
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Example: Generalized ¢, norm (3/3)

1 |
L0
—1F _
\ \
_1 0 1
2 2
X1
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Example: Generalized ¢, norm (1/3)

In R?, we consider the following diagonal positive definite matrix

(0

Since Q is diagonal, the eigenvalues are the diagonal entries:

A=

and the eigenvectors are the standard basis vectors:
1 1 0 1
vy = <0> (for A\ = 5), vy = <1> (for \p = Z)
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Example: Generalized ¢, norm (2/3)

Semi-axes lengths and orientation:
: 1 1 _
» The semi-axes lengths are Worinlviv- i 3 and
1

71 =
Vi \/1/4
> Since the eigenvectors are aligned with the coordinate axes,
the ellipse is not rotated.

» The principal axes coincide with the x; and x» axes.

The set of points at generalized ¢, norm < 1 from the origin is:

9 4

2R
:{XER2 32—|— 2<1}

R?: <1} = R2: [ 2 <
{(xeR" x|l <1} = ¢x € R": +5 <
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Example: Generalized ¢, norm (3/3)

I I
2 .
0p ¢ i
2L .
| |
-3 0 3
X1
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Example: Generalized ¢, norm (1/4)

In R?, we consider the following symmetric positive definite matrix

- (5 )

The eigenvalues of Q are found by solving the characteristic
equation:

2—-A -1

det(Q—\I) = det < 1 2-x

) =(2-2)?-1=A—4)+3=0

which gives:
A1 =1, A2 =3
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Example: Generalized ¢, norm (2/4)

The corresponding eigenvectors are:

v, = (1) (for Ay = 1), vy, = (_11> (for \p =3)

Semi-axes lengths and orientation:
i 1 _ 1 _ [ S
» The semi-axes lengths are TS T AT 1 and oL
> Since the eigenvectors are not aligned with the coordinate
axes, the ellipse is rotated.

» The principal axes coincide with the directions of the
eigenvectors.
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Example: Generalized ¢, norm (3/4)

The set of points at generalized ¢, norm < 1 from the origin is:

{xeR?:|xq <1}

= {(Xl) eR?: \/2x12 — 2X1X0 +2x22 < 1}
X2

= {<X1> ER?:2x¢ — 2x1x0 + 255 < 1}

X2
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Example: Generalized ¢, norm (4/4)

S
\) |

X2
o

Sl

St
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Generalized Cauchy—Schwarz inequality

Observation 9: generalized Cauchy—Schwarz inequality

For every symmetric positive definite matrix Q € R"*" and pair
of column vectors p,w € R", we have:

P Qw|<|pllg lwlle
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Proof: Generalized Cauchy-Schwarz inequality (1/3)

Generalized Cauchy—Schwarz inequality (1/3).
If p=0or w =0 (or both), the inequality clearly holds.

Assume p # 0 and w # 0. Consider the vector:

u=ap+pw, with o, 6 € R
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Proof: Generalized Cauchy-Schwarz inequality (2/3)

Generalized Cauchy-Schwarz inequality (2/3).
Then, for every o, 8 € R, we have:

VQu=(ap+8w)Q(ap+pw)
>0

=a’p Qp+208p Qw
+B82w Qw>0

where we used w’ Q p = p’ Q w, which holds since Q is
symmetric.

Now choose:
a=w Qw, B=-p Qw

O
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Proof: Generalized Cauchy-Schwarz inequality (3/3)

Generalized Cauchy—Schwarz inequality (3/3).
Substituting yields:

wQw (W Qw)p Qp—(p Qw)®) >0
Since w’ Q w = ||w||%, > 0, dividing both sides yields:

PQw?P<pQp - w Qw

= P Qw <P QpVw Qw=|plglwlq
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We now show that the generalized ¢, norm satisfies the three
fundamental properties that define a norm.
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Non-negativity and definiteness

Observation 10: Non-negativity and definiteness

For every positive definite matrix Q € R"*" and column vector
p € R", we have:

Iplg =0 and |lpllg =0« p=0
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Proof: Non-negativity and definiteness

Non-negativity and definiteness.

By definition, ||p|lq = v/P’ @ p. Since Q is positive definite, we
have p Qp > 0 forall p#0,and ' Q0 = 0.

Non-negativity: ||p|lo = vP Q@ p > 0.

Definiteness:

(=) If |lpllg =0, then p’ Q p = 0, which implies p = 0 (by
positive definiteness).

(<) If p=0, then ||pq = 0.
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Absolute homogeneity

Observation 11: Absolute homogeneity

For every positive definite matrix @ € R" ", scalar A € R, and
column vector p € R", we have:

IAplle = Al llplle
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Proof: Absolute homogeneity

Absolute homogeneity.
For every scalar A € R and every vector p € R":

|Mmm=\§:ZﬁMMAm

i=1 j=1

:\ZZ)\z qij Pi Pj

i=1 j=1

n n
=X DD aipip

i=1 j=1
=[Alllpllq

O
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Triangle inequality

Observation 12: Triangle inequality

For every positive definite matrix Q € R" " and pairs of column
vectors p,w € R", we have:

lp+wle <llplle +wllq
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Proof: Triangle inequality

Triangle inequality.
For every p, w € R", we have:

lp+wl|y=(p+w) Q(p+w)
=lpllg+Iwlg+2p Qw

< [lpllg + Iwlg +2 lIple Iwle
(by gen. Cauchy-Schwarz)

= (Ipllq + Iwlo)?

Accordingly:
lp+wle <lple+lwla
L]
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Summary

Generalized /> norm:
> |lpllo = VP Qp, with Q symmetric positive definite
» |t reduces to the standard ¢> norm when Q =1/

» Unit ball in R?: an ellipse; eigenvectors of Q give the
principal axes, eigenvalues \; give the semi-axes 1/y/);

v

Generalized Cauchy-Schwarz: |p'Qw| < ||p|lo ||w| g

v

It satisfies the three properties of a norm
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{0 NOrm
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Introduction: ¢, norm

» |n this section we introduce the /oo norm, which measures a
vector by its largest component in absolute value

> |t is useful whenever we care about the worst case, i.e., the
largest deviation among all components

» We will see its geometric interpretation, its unit ball (a
square) and we will prove that it satisfies the three properties
of a norm
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{5, norm

Definition 4: /., norm

The ¢~ norm (also called maximum norm, supremum norm,
or Chebyshev norm) of a column vector

P1
P2

.| eR”
Pn

~——
P

is the non-negative number defined as:

1Plloc = max{[pj| :j € {1,2,...,n}}
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» The /5, norm represents the maximum absolute value among
all components.

» The /5 norm is half the side length of the smallest hypercube
(aligned with the axes and centered at the origin) that
contains the vector.
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Example: {5 norm

Consider the vectors:

3 _51
p=|-7| eR3 w=| " e R*
2 2
Their £ norms are:
3
—7 :max{|3|,|—7],\2]}:max{3,7,2}:7
2
o0
-1
S = maxd 11151 5. 20} = max{1,5.5,2} = 5
2
o0
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» The /5, norm of a column vector in R” represents the
maximum absolute value of its components.

» In R?, this corresponds to the Chebyshev distance (the
maximum of the absolute differences in coordinates):

(%)

P2

T

” (51) Hm — max{|pil,|pal}

X2

X1
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Unit ball in £, norm

» In two dimensions, all the points at £, norm less than or equal
to 1
{x € R? : ||x||oo < 1}

are the points that lie on or inside a square (axis-aligned)
centered at the origin.

17 -
L0
-1+ —
| |
-1 0 1
X1
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We now show that the /., norm satisfies the three
fundamental properties that define a norm.
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Non-negativity and definiteness

Observation 13: Non-negativity and definiteness

For every column vector p € R", we have:

1Pl =0 and [ploc=0<=>p=0
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Proof: Non-negativity and definiteness (1/2)

Non-negativity and definiteness (1/2).
From the definition ||p|lc = max{|p;| :j € {1,2,...,n}}.

Non-negativity: Since |p;| > 0 for all j, and the maximum of
non-negative numbers is non-negative, we have

lplloc >0 forall peR"

Definiteness (=): If ||p|lcc = 0, then

max{|pj| : j€{1,2,...,n}} =0
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Proof: Non-negativity and definiteness (2/2)

Non-negativity and definiteness (2/2).
Since
Ipj| < max{|pk| : k € {1,2,...,n}}

for all j, it follows that

|pj| <0 for all j.
But |pj| > 0 always holds, hence |p;| = 0 for all j, i.e. p=0.
(<) If p=0, then p; =0 for all j, so

Iplloc = max{[0] :j € {1,2,...,n}} =0
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Absolute homogeneity

Observation 14: Absolute homogeneity

For every scalar A € R and column vector p € R", we have:

1A Plloc = [A] Pl
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Proof: Absolute homogeneity

Proof.

For every scalar A € R and every column vector p € R”, we have:
1A plloc = max{IA pjl 1j € {1,2,...,n}}

=max{|A| |pj| :j€{1,2,...,n}}
(property of absolute value)

— Wmax{lpilj € {1,2,...,m})
(factor constant out of max)

= [AlPlloc
O
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Triangle inequality

Observation 15: Triangle inequality

For every pair of column vectors p,w € R", we have:

1P+ wlloo < [lPlloo + [[woo
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Proof: Triangle inequality

Proof.

For every pair of vectors p, w € R", we have:
P+ wle = max{’pj + WJ‘ j€{L,2,...,n}}

< max{lpy| + lwj| - j € {1,2,..., n}}
(triangle inequality for abs. value)

< max{|py] : j} + max{lw] : j}
(max distribution)

= [|pllsc + Wl

where we used that |p;| < max{|px|: k} and |w;| < max{|wy| : k}
for all j. O]
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Summary

l~ norm (maximum/Chebyshev norm):

» ||plloc = max{|pj| : j € {1,...,n}}: largest absolute value
among the components

> |t is half the side length of the smallest axis-aligned hypercube
centered at the origin containing the vector

» Unit ball in R?: the axis-aligned square with vertices (+1,41)

> It satisfies non-negativity and definiteness, absolute
homogeneity and the triangle inequality
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Comparison of the /1, (>
and /~, norms
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Introduction: Comparison of the norms

» The /1, {5 and £, norms of the same vector are, in general,
different numbers

» However, they are related by simple inequalities: if one of
them is small, the others are small too

» We will prove these inequalities, check them on an example
and interpret them geometrically: the three unit balls are
nested
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Inequalities between norms

Observation 16: Inequalities between norms

For every column vector p € R", we have:

IPllee < llpll2 < Pl < nlplloc

and

Iplly < v llpll2
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Proof: Inequalities between norms (1/4)

Inequalities between norms (1/4).
Let k € {1,2,...,n} be an index such that |px| = ||p||co-

1. ||p]leo < ||p]|2: since all the terms pJ? are non-negative, we have

n
Ipl% = Pk < > A} = llpl3
Jj=1

and, taking the square root of both (non-negative) sides,

1Pl < llpll2
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Proof: Inequalities between norms (2/4)

Inequalities between norms (2/4).
2. |lpll2 < |lpll1: expanding the square of the sum, we have

2
n
el =D Injl Z\pjlz+ZZ\p,|!pj
j=1 i=1 j=1
JF#i
>0

Z = |Ipll3

=1

and, taking the square root of both (non-negative) sides,

lpll2 < Pl

O
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Proof: Inequalities between norms (3/4)

Inequalities between norms (3/4).

3. [lpll < nllpllec: since [pj| < [[pllo for all j € {1,2,...,n}, we
have

n n
ol = 1l <> Pl = n Pl
j=1 j=1
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Proof: Inequalities between norms (4/4)

Inequalities between norms (4/4).
4. ||pllx < +/n||p||2: consider the column vectors

|p1] 1
p2 1

a= ” eR" and 1=].]€R"
Pl 1

for which 1"a = ||p||1, ||a|l2 = ||p||2 and ||1]|2 = v/n. By the
Cauchy-Schwarz inequality, we get

Ilplly =1"a < [1'a| < [[1]|2 [lall2 = v/ [|pll2

O]
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Example: Inequalities between norms

Consider the vector:
1

p=|-2| eRr3
2

Its norms are:
lpllcc = max{1,2,2} =2

lpl2=vV1+4+4=3
lpli=1+2+2=5
and, with n = 3, we have:
2 < 3 <5 < 6
N N N

lplle  llpllz el 3llPllco

and
5 < 3v3 ~b5.196
S~~~ ~—
lells  v3|p|2
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Nested unit balls

» In two dimensions, the inequalities ||x||c0 < ||x|]2 < ||x]|1
mean that the three unit balls are nested: the ¢; diamond lies

inside the > unit circle, which in turn lies inside the ¢, square.

l
—
o
=

X1

111 / 116 %§’
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Summary

Comparison of the norms:
> For every p € R™ [Iplloc < [Ipll2 < lplls < nlplloc
» Moreover ||pll1 < v/n||p||2 (consequence of Cauchy-Schwarz)
» Geometrically, in R?: ¢; diamond C ¢ circle C ¢, square
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Summary (1/4)

Norms:

» A norm is a function that assigns a non-negative length to
vectors

» All norms satisfy three properties: non-negativity and
definiteness, absolute homogeneity, and triangle inequality

¢1 norm (Manhattan norm):

> llplly =227 [p)]
» Sum of absolute values of all components

» Unit ball: diamond (rotated square) in R?

» Used in sparse optimization and robust statistics
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Summary (2/4)

¢> norm (Euclidean norm):

Ipll2 = /3571 P

>

> Represents Euclidean distance from the origin

» Unit ball: circle in R?

» Satisfies Cauchy—Schwarz inequality: [p’'w| < ||p||2||w||2
» Triangle inequality and reverse triangle inequality
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Summary (3/4)

Generalized /> norm:
> ||plle = vP'Qp where Q is symmetric positive definite

» Extends the standard ¢, norm by incorporating a weighting
matrix

» Unit ball: ellipse in R? (shape determined by eigenvalues and
eigenvectors of Q)

> Satisfies generalized Cauchy—Schwarz inequality
» Reduces to standard ¢5 norm when Q =/
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Summary (4/4)

l~ norm (maximum/Chebyshev norm):
> 1plloc = max{lpy| : j € {1,...,n}}
» Maximum absolute value among all components
» Unit ball: square in R?
» It is half the side length of the smallest axis-aligned hypercube
centered at the origin containing the vector
Comparison:
> Pl < llpll2 < [lplly < nllplloc and [[pllx < V/nllpll2
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