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Ph.D. Summer Course in Mathematics

September, 2011
Course outline:
1. Linear Algebra. Diagonalization (Sections 1.5, 1.6)
2. Quadratic Forms (Sections 1.7, 1.8)

3. Gradients. Convexity (Sections 2.1, 2.2, 2.3, 2.4 2.5)

4. Taylor’s Formula. Implicit Function Theorem (Sections 2.6, 2.7)

5. Optimization in Open Sets (Sections 3.1, 3.2)

6. Optimization with Equality Constraints (Sections 3.3, 3.4)

7. Optimization with Inequality Constraints (Sections 3.5, 3.6)

8. First Order Difference Equations (Sections 11.1, 11.2)

9. Second Order Difference Equations (Sections 11.3, 11.4)

10. Systems of Difference Equations (Sections 11.6, 11.7)

Textbook: Knut Sydsaeter, Peter Hammond, Atle Seierstad and Arne Strom, Further Mathematics for Economic Analysis, Prentice Hall.
Instructor: Juan Pablo Rincón Zapatero. 
Office: 15.2.38, tel.: 91 624 8666, 

e-mail: jrincon@eco.uc3m.es. 

Office hours: by appointment.

Grading: The grade of the course will be based on the final exam and homework.
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