MATH 2400: Calculus 111 Fall 2024

8 Interactions between linear transformations and inner

products; symmetric matrices; Singular Value Decom-
position

8.1 Inner products and linear transformations, self-adjoint transforma-
tions and symmetric matrices

Orthogonally diagonalize the symmetric matrix and show its spectral decomposition.
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Orthogonally diagonalize the symmetric matrix
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8.2 Singular value decomposition and Principal component analysis

Perform the singular value decomposition on this matrix, A a.k.a. Find %, P, Q)
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1) Find 27, 9%, and &' (it we S0Wed for ®=AT, nor A
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