The Invariance Property

Theorem 3: (Invariance Property) If B = pP~lAp
then
chy(t) = chp(t),
EA(N) = PEg(\) == {Pv:v€ Eg(\)}.

In particular, we have

mA(A) = mp(A),
vAA) = vB(A).
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Example. Let B=| 020 |, P=|111 |,
002 201
40 —2
and A=PBP'=1[12 —1
20 0

Then: Eg(2) "2 {c1(1,0)1} @ {ea(1))
— {Cl(la 07 O)t =+ 02(07 07 1)t}
= EA(2) & {e P(1,0,0) +¢, P(0,0,1)'}

1% column 374 column

of P of P
— {01(27 17 Q)t T 02(17 17 1)t}




