Financial Mathematics
Principal component analysis




0035-1.

et eq,en, ez be the standard basis of R1*3,
ViZ., €1 . — :1 O O:,
€eo .= :O 1 O:,
e3 .= :O O ].

a.lLet vy =2 4 —-2],
et vy I:[l —1 —1].
—ind a rotation matrix R
and scalars c1,co0 € R
such that cie1 R = v1 and coes R = vo.

b.Find a rotation matrix L

such that v1L € Req and voL € Reos. ”




0035-2.Let M =

5"
2_.

1 2
2 0
Find rotation matrices

K € R?2%2 gnd L € R3%3
s.t. KML is “diagonal”.




