XI. EIGENVALUE PROBLEMS

Eigenvalue problem: A is a n X n matrix,
&i = AiZi

Ai (i =1,...,n) are the eigenvalues and z, are the eigenvectors of A. The eigenvectors are

orthogonal:

n
E TikTjk = Oij
k=1

The matrix X

11 T21 ... Tpil

12 T22 ... Tp2
X =

Tin T2n --- Tpn

constructed from the eigenvectors, diagonalizes A
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Generalized Eigenvalue problem: A and B is a n X n matrix,
Az, = \;Bz;

Ai (i =1,...,n) are the eigenvalues and z, are the eigenvectors of A. The eigenvectors are
orthogonal with respect to B
n
Z %kBkzsz = 51'3'
k=1
and

n
E xikAklle = 5ij>\i

k=1



