2. Review of Linear Algebra

Vector
- 1D array
%
X= [
Xn celvimn vector
=[x, Xa, X, ]T
Equality

X=Y iff x;=y , I<i<n
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Linear Combination
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Vector X is a linear combination of unit vectors.
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Dot Productof X and Y
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Diagonal Matrix
dy

Tridiagonal Matrix
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Lower Triangular Matrix = Upper Triangular Matrix
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Equality

A =B iff acj ::bij, lé_i_én and ',r £y 4m

Addition/Subtraction

(C)Ln:t bi‘

Gay + bz

fl

*
3

) N
C"qg_ i“.’bpz v Cl““ t \7'1111
Oz t baz s (ham ban
N Y
© e L

Autby  Gw thm

[ anmi’bhm .

L

Scalar_ Product

r-Ol(.lu Olan
Olau Q{C\zz
ol. A

Al

oL Oy A Oina

)

- ol Ay
ok Gam

A




Matrix Multiplication

v

Amxn anp CPK%/ = D

(1) Associative

(AB) C = A (B-C)

(2) Distributive
AB+C) = AB + AC
- (3) Commutative?

A'B =B-A (?)




Transpose

1 49 1 510
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Aj; <> O;
Symmetric

Inverse Matrix

AA = AA=1

Note. A is square and nonsingular. |

EX. A2x2
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Augmentation

Augmented matrix on A3x3
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a, a,as1 0 0

a, a8, a0 1 0

| ajanasi0 0 1
Properties

. AB # BA (in general)
. AI=TA=A




