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octave:1> sigma=[2,0,1,;0,6,1;1,1,2]
sigma =
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octave:2> [v,lambda]=eig(sigma)
V =

-0.664776 0.744880 0.056802
-0.143667 -0.202092 0.968772
0.733098 0.635855 0.241360

lambda =

0.89722 0.00000 0.00000
0.00000 2.85363 0.00000
0.00000 0.00000 6.24914

octave:3> v*lambda*Vv'
ans =

2.0000e+00 -4.1975e-16 1.0000e+00
-4.8881e-16 6.0000e+00 1.0000e+00
1.0000e+00 1.0000e+00 2.0000e+00

octave:4>
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