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What’s Eigenanalysis?

Matrix eigenanalysis is a computational theory for the matrix equation

y = AX.



Fourier’s Eigenanalysis Model

For exposition purposes, we assume A 1s a 3 X 3 matrix.
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Eigenanalysis Notation

The scale factors Ay, A2, A3z and independent vectors vy, Va, V3 depend only on A. Sym-
bols ¢4, €5, €5 stand for arbitrary numbers. This implies variable x exhausts all possible
3-vectors in R”.



