What Does Matthew's Jesus Believe and Teach About Life After Death?

Jewish Context
Generally speaking the Hebrew Bible expects God's judgment to occur in history: judgment against individuals or against nations, and God's salvation and restoration of the same, will occur among the day-to-day unfolding of events.
Towards the time of Jesus, however, in the last few centuries before Christ (called Before the Common/Christian Era (BCE) by scholars), Hebrew thought increasingly speaks of the vindication or punishment of the righteous or wicked after death.

In Matthew
Jesus refers to the "Day of Judgment" in 10:15; 11:22; 12:36 and simply "The judgment" in 12:41. Similarly "on that day" in Matthew 7:22. Many parables call listeners to repentance and love of neighbour so that they can be found fit for the kingdom of God (eg 18:23-35).
In 19:28, the disciples are to join in judging Israel; in 25:31-46, the Son of Man sits in judgment, separating the sheep from the goats.
In Matthew 6 (the Lord's prayer) he prays for God to rule on Earth as God does in heaven.
Matthew refers to Hell (always Gehenna - see below) in 5:22, 5:29, 10:28, 18:9, 23:15 and 23:33.
Matthew is perhaps the most Jewish of the Gospels, and Jesus sticks to the Jewish concept of life, then death, then a final judgment at the end of time. The idea of a soul divorced from the body, and thus a bodiless afterlife, was a Greek concept, not a Jewish one, and Matthew's Jesus does not seem to subscribe to it.

The Kingdom of God / Kingdom of Heaven
"Kingdom of Heaven" is a roundabout way of speaking of the kingdom of God, for devout Jews who did not speak the name of God. "Kingdom of God" refers not so much to a place or nation or even group of people, but moreso to the rule of God, the kingship (king-dom) of God.

Hell
This English word translates four Biblical words. "The Hebrew Sheol and the Greek Hades generally refer to the world of the dead. Tartarus is the place of punishment for fallen angels awaiting final judgment....Gehenna...derives from 'the valley of Hinnom (or "lamentation") near Jerusalem. The pollution there signified horror, defilement, and consuming fires. Consequently, Gehenna became a metaphor for acute torment. During Jesus' time, Gehenna meant an irrevocable, eternal doom for the wholly wicked." ["Hell," Eerdmans Bible Dictionary.]

Summary
Matthew's Jesus is Jewish. He expects final judgment of the living and the dead at the end of time, and a bodily resurrection. He is most interested in preaching about the kingdom of heaven, which describes a state of affairs on Earth where God is king and God's will is followed and presence known. This is both a present reality that can be participated in and a state that will be fully achieved only at the end of days.


