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13. Let B = ATA where A is given by

—_—

K ‘3‘“&.: QS‘UMLI\J,

A= { ] .
Note that B has eigenvalues and eigenvectors given by

Find the singular value decomposition A = VXUT where ¥ is a diagonal matrix and
U and V are orthogonal matrices.
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1 and Ao =2, x9= [

/\1 = 8, Irp = l
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