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PROOFS, BASI C CONCEPTS, SOVE PROBABI LI TY THEORY
Introduction: Logical statements, how to do proofs.
Set s.
Rel at i ons.
Fi el ds.
Si grma- al gebr a.
Functi ons.
Measur e and neasure space.
Random vari abl es.
Metric and netric spaces.
Continuity and conpl et eness.
Eucl edean spaces, inner products, norm
Convex sets.
Li near (in)dependence, basis.
Conpl ex nunbers.
MATRI CES AND LI NEAR SYSTEMS
Defi nitions.
Matri x Operations.
Sone special matrices.
More on special matrices.
Determ nant and inverse of a square matrix
Quadratic forns.
Trace of a square matrix.
Rank of a matrix.
Partitioned matrices.
Systens of |inear equations.
Ei genval ues and ei genvectors.
UNI VARI ATE FUNCTI ONS
I ntroducti on.
Derivatives and differentials.
A digression on trigonomeytric functions.
Tayl or and Macl aurin series approxi mati ons of functions.
I ntegration.
Differentiation with respect to the variable of integration
MULTI VARI ATE FUNCTI ONS
Functions of several vari abl es.
Vect or-val ued functi ons.
Implicit functions.
Honogeneous and honot hetic functi ons.
Concave and convex functions.
Quasi - concave and quasi - convex functi ons.
STATI C OPTI M ZATI ON
Unconstrai ned optinization
Constrai ned optim zati on.
Nonl i near programm ng, Lagrangi an and Kuhn- Tucker sol utions.
The envel ope theorem
Exanpl es of nonlinear optin zation probl ens.
DYNAM C MODELS (1): DI FFERENTI AL EQUATI ONS
I ntroducti on.
First-order linear differential equations.
Second-order differential equations.
Systens of differential equations.
The phase di agram
The correspondence principle.
Econoni ¢ application: The Dornbusch overshooti ng nodel .



