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ABSTRACT

The talk will describe how randomized algorithms can effectively, accurately, and reliably solve
linear algebraic problems that are omnipresent in scientific computing and in data analysis. We will
focus on techniques for low rank approximation, since these methods are particularly simple and
powerful. The talk will also briefly survey a number of other randomized algorithms for tasks such
as solving linear systems, estimating matrix norms, and computing full matrix factorizations.
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