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MTM510025 Computational Linear Algebra Il

Pre-requisite: MTM410024 Computational Linear Algebra

Weekly lesson hours: 06h

Discipline syllabus: The problem of non-symmetric and symmetric eigenvalues: QR, Arnoldi
and Lanczos methods. Disturbance theory for eigenvalues, singular values and invariant
subspaces. Krylov subspaces methods for linear systems and least squares problems: Methods
LSQR, CGLS, GMRES, MINRES.
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