
1

1

Diagonalization

 

 

iii

k

k

k

kkkk

k

k

aaa

aaa
aaa

bAb

bbb

bbb

ΛBAB
BB






































































00

00
00

''
'

2

1

21

21

21

22221

11211

1

2

Eigenvalues

3,1

0)3)(1(
31

01

31
01

0)(

21 































IA

A

xIA
xAx

3

Eigenvectors












































































1
0

,
0
0

01
02

3
1
2

,
0
0

21
00
1

0)(

2
2

1

2

1
2

1

1

x

x

xIA

x
x

x
x

ii






Matrix B

'

5
20

5
11

2
5,

10
5

1
5

2
1 BBB 




































 



2

5

A Symmetric Matrix
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