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4.3.2 FhRENZ

i 4.1 (Matrix determinant lemma)

Suppose A is an invertible square matrix and u, v are column vectors. Then the matrix determinant lemma states
that

det (A +uv’) = (1+v'A"'u) det (A) .

fiydi 4.2 (Sherman—Morrison formula)

Suppose A € R™ ™ is an invertible square matrix and u, v € R" are column vectors. Then A + uv” is invertible
iff 1 + vT A= # 0. In this case,

A yoT A
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(A + uvT)7 =A"!

Here, uv” is the outer product of two vectors u and v.
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