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By: Principal author: R. Salaria, P. C. Tsai, W. D. McCarthy, Department of Mathematics and Computer Science, Stephen F. Austin State University, Nacogdoches, TX 75962, USA 9/30/2003, revised 7/27/2004. A 3rd ed. of this book is in the final preparation. This edition was released by The McGraw Hill, 2006. After over a decade of use in industry, the Matlab numerical toolbox is still the
fastest way to solve linear algebra problems. This is true for all the numerical solvers in this toolbox, including the functions used for iterative methods. As an application problem for Matlab users, the book includes the complete implementation of a simulated annealing optimization algorithm that can find the global optimum of nonlinear optimization problems with continuous variables. The Matlab
code for this algorithm is available on the internet at Chapter 1 introduces the Matlab toolbox and describes how it is used to solve algebraic and matrix-oriented problems. Chapter 2 provides some basic definitions and properties of linear algebra that are necessary for understanding the solution algorithms. Chapter 3 explains the basics of matrix algebra, and provides the requisite knowledge to derive
basic results for matrix equations. The chapters in the section on iterative methods are aimed at readers who know how to solve equations and solve a set of linear algebraic equations using the usual methods, such as Gaussian elimination. This chapter includes the essentials of Gaussian elimination and other iterative methods, and a list of related topics. Chapter 4 includes more details about the
standard Gaussian elimination method, including the details of selecting the elimination ordering, the Backsolve algorithm, and some other necessary information. The chapter also includes discussion of how the same problem can be solved by using iterative methods in order to avoid the back subproblem when the Schur method is used. Chapter 5 discusses the basics of iterative methods, including the
classical fixed point iteration, the conjugate gradient method, and the double precision algorithm for finding the minimum and maximum eigenvalues. The book has a chapter on gradient and Newton's methods. Chapter 6 discusses the basics of conjugate gradient methods, including how the preconditioner is set up and how the method is implemented. Chapter 7 provides more details about the
implementation of the general trust region algorithm, which is used in conjunction with conjugate gradient methods. The implementation of some of these 82157476af
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