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Course Description

The course gives an overall review of linear algebra. The major materials to study include
operations with matrices, determinants, inverse of a matrix. The course also covers
procedures for solving systems of linear equations, Gauss-, and Gauss-Jordan elimination,
Cramer's rule. The students will acquire the knowledge of eigenvalue and eigenvector of a
linear map and it's applications. The subject also contains functions of several variables,
partial derivatives, and their applications, local extrema of a two variable function, error
estimation. The subject also contains theory of series, several tests for convergence of a
number series, for positive and alternating series. The major material is the theory of power
series, Taylor series and their applications, function value approximation and evaluating
definite integrals using Taylor series. The subject also contains theory of ODE-s, separable
and first order linear differential equations, method of variation of constant, and second order
linear differential equations with constant coefficients, method of undeterminded coefficients
The course also covers Laplace transform and it's application for solving linear differential
equations. And the subject contains probability theory, combinatorics, Bayes theorem, and
the theorem of total probability. Moreover the course covers discrete and continuous
probaility distributions and their description, expected value and standard deviation, and
some special distributions, binomial, Poisson, exponential and normal distribution, and their
applications.
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