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This course introduces the techniques in solving a linear system of
equations, the matrix algebra and basic theory, the vector spaces, including
the inner product spaces. It also introduces the eigenvalue problems and
the diagonalization of a matrix, All of these topics are useful in statistical
applications and many other fields.
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Anton, H. and Rorres, C. (2011). Elementary Linear Algebra with
cttgga | Supplemental Applications, 10th ed, Wiley.
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(2002). Introduction to Linear Algebra, 5th ed. Addison—Wesley.
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