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ETH Lecture 401-0663-00L Numerical Methods for CSE

Course Video

Section 2.1-Section 2.2.1: Introduction and
Theory: Linear Systems of Equations (LSES)

Prof. R. Hiptmair, SAM, ETH Zurich

Date: September 18, 2020
(C) Seminar fur Angewandte Mathematik, ETH Zurich

Prerequisites.
e Matric vector calculus
e Notions and facts about linear systems of equations as they were taught in the introductory linear
algebra class.

Duration: minutes
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Definition 2.2.1.1. Invertible matrix —

A € K"™" invertible/regular & 3B K": AB=BA=1.

B is called the inverse of A, (% notaton B = A1)

A el Ax-b 4> x = AT b
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