Financial Mathematics
Eigenvalues and eigenvectors




Let M =

0032-1. a. Find the eigenvalues of M.

b. For each eigenvalue,
find an eigenvector with that eigenvalue.

C.Find a 2 x 2 Invertible
matrix C s.t. C~1MC is diagonal.

d. Find eM.




45 25 247
Llet M = 1| 0 4 0

80 —41 —43]
0032-2. a. Find the eigenvalues of M.

b. For each eigenvalue A\ of M,

find a basis for ker(M — A1),
the A\-eigenspace of M.

c. Find a matrix ' such that
C’MO—1 is diagonal.

d. Find etM
(Each entry of &M is an expression of t.)
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