Lecture 5 Part 1 GRA 6035 / ELE 3781 Mathematics
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1 Orthogonal diagonalization
2 Definiteness of quadratic forms
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Plan

1 Non-negative matrices and Markov chains

2 Projections and orthonormal bases

® Moy  dnaid
) S
O =)=

5&,&{?\ veckor:

X = U= K2,y - “"’"\

-—

g4, 2O

N =
PR L St \

a &‘ 6‘? go Nev

u

T =

T‘f‘o"—'ﬁk\':bn etz
ay2o
Mo P

Ou -— Qan
A L — '*, RN ‘
o ~- San

S~ =\

'E,"," é‘l e @ N el ‘
. R
T Q\) = %\A ‘:\h\g ‘b \
© i e e

of,\c’ 2 Aw » >
N O.1e = O ~ 8
o oo =2 ~* ¥

/V*/*// e o ?
Den:| (A Weorle cheim S cu.h.e\\ XS
- TQSM '\\*&ma\s ar ko ;LWW
PR YO e Ak g Som ol
£va»/_9_:;/:ﬁ.&-e \o_ﬁgj_\i\_*_r \‘i\ = ﬂ-\)_o .
" 7 elal ta exay wa s\, . QAuy = e
A" >0 N2 = Jy
| W Ao (he ogro Sor @tk ) Lo N o
M~ k- ceq MO - (m=0 Voo

W Srensda \elx oN & wegpter Mooy Nain
[ an~nNe—~

i & W Nhflely w=)
® o=\ s e~ f-%n"“\*”" \-i\ :3\ ’
o XN oW R i

N - Sers
TUSE W& & v =AY VES . )
Celor y omd Wt An b saplblen S iR
v K™ = Y

——__——) __ w00
Eivind Eriksen (eivind.eriksen@bi.no), Office B4-032 — —— BI Norwegian Business School

https://www.dr-eriksen.no/teaching/GRA6035/ MSc in Business/Finance/Applied Economics
httos://wuww.dr-eriksen.no/teachine/ELE3781/ BSe in Business Analvtics

\ k >

1‘\,\?\ )‘\,&k§>o~§\'&




Lecture 5 Part 2 GRA 6035 / ELE 3781 Mathematics

) 0"‘0’0 YA Co,
E.’Z; Q) ’:;3, @Q Ouy 020  &ls Ve o“sQ
N A=\ oue O6o &' =" o’si
K 207, [ to% 0.2 o.%0
lO"/° ‘3] 0.1
v She Sl g/ (4-\
N\ Ve Vi R = Plwe e
- e —_—

- raler Mlevlow Chas simer '\>°

~0.6 0.7 ez —61 1?‘
a=(" ‘3 e [
— o- L -0 'DL o.%

o.v

- . 3.2
e e
6, A (PR G °11\ . . = . .s, _%\_SJ.SQQQ
) o -o.9% " ‘! :
o 0.% ~—© € ‘(o =
Y= 52/g
=
T T X

rtl
,9_‘7(
,../
/_
_.—-/
i<
(]
“) f
QY
I o0
g e
(2]
e
m

A (S
Equrlioni v u.‘ )
° 3 ( E ( \ I \ L,\
b
k le, )
_%

Eivind Eriksen (eivind.eriksen@bi.no), Office B4-032 BI Norwegian Business School
https://www.dr-eriksen.no/teaching/GRA6035/ MSc in Business/Finance/Applied Economics

httos://www.dr-eriksen.no/teachineg/ELE3781/ BSe in Business Analvtics



Lecture 5 Part 2 GRA 6035 / ELE 3781 Mathematics

@ T I Gl

Eivind Eriksen (eivind.eriksen@bi.no), Office B4-032 BI Norwegian Business School
https://www.dr-eriksen.no/teaching/GRA6035/ MSc in Business/Finance/Applied Economics
httos://www.dr-eriksen.no/teachine/ELE3781/ BSc in Business Analvties



