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Numerical solution of systems of equations (recommended subject) 

 

Numerical solution methods for linear equation systems 

   Direct methods 

        Gauss, Gauss-Jordan method, LU decomposition, Cholesky method, 

        Householder transformation, QR decomposition 

   Iterative methods 

        Vector and matrix norms, general iteration principle, 

        Jacobi iteration, Gauss-Seidel iteration, relaxation methods 

        Singular decomposition, pseudo-solution 

    Solving nonlinear equations and systems of equations 

        Banach's fixed point theorem, the principle of simple iteration 

        Newton's method, Newton's method for systems of equations 
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