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Programma:

Background in numerical linear algebra. Numerical solution of linear systems: Steepest Descent, Conjugate
Gradient, GMRES, basic ideas on preconditioning techniques. Numerical solution of non-linear systems:
Newton, Quasi-Newton and Inexact Newton methods. Eigenvalue problems: power method, the Rayleigh
quotient, the Lanczos method. Discretization of PDEs: introduction, Ritz-Galerkin variational formulations, the
Finite Element method.
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