Mathematics for AI

Lecture 11
Complex Matrices, Diagonalization,
Eigendecomposition of Symmetric and Hermitian




Real Symmetric Matrices
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Complex dot product
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Orthogonal matrices => Unitary Matrices




Real Symmetric Matrices




Real Symmetric Matrices
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Independent Eigenvectors and
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Independent Eigenvectors and
Diagonalization
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Eigen-decomposition
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Eigen-decomposition - Symmetric Matrices
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Transformation in Eigenbasis
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Transformation in Eigenbasis
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Joint diagonalization
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Joint diagonalization
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Eigen-decomposifion
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Eigen-decomposition
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Eigen-decomposition
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Eigen-decomposition
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Eigen-decomposition
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Symmetric Matrices
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Positive Definiteness
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Positive semi-definite




Positive semi-definite
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