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7 . Numerical Linear Algebra
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This course covers the mathematical theory behind numerical algorithms of solution of linear systems,
various matrix factorizations and their applications. Students learn these algorithms through MATLAB or

Python programming
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® Matrix Factorizations and Solutions of Linear Systems: LU, QR factorizations, symmetric positive

matrices,
® Eigenpairs, Singular Value Decompositions and Applications

® Vector Norms and Least-Squares Solution to Linear Systems

William Ford, Numerical Linear Algebra with Applications: Using MATLAB, Academic Press, London,

2014. =>
http://www.sciencedirect.com/science/book/9780123944351

® Tom Lyche, Numerical linear algebra and matrix factorizations. Springer International Publishing :
Imprint: Springer, 2020. =
https://doi.org/10.1007/978-3-030-36468-7
® Cullen, An Introduction to Numerical Linear Algebra, PWS Pub. Co.,1994
® G. Strang, Linear Algebra and Learning from Data, Wellesley-Cambridge Press, 2019.
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