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TENTATIVE COURSE OUTLINE:

1. Introduction – Nature of mathematical economics, economic models
2. Linear Models and Matrix Algebra – matrices and vectors, matrix operations, vector spaces, transpose, determinants, inverse, linear independence and nonsingularity, matrix inversion, eigenvalues and eigenvectors
3. Theory of Functions – limits and continuity, differentiation, partial derivatives, total differentials and total derivatives, implicit function theorem, homogeneous and homothetic functions

4. Optimization with Equality and Inequality Constraints 

5. Further Topics in Optimization – Maximum value functions and envelop theorem, profit functions, reciprocity conditions,  duality and the envelop theorem ( primal and dual problems, Roy’s Identity, Shepard’s Lemma
6. Linear Programming

7. Non-Linear Programming and Kuhn Tucker Conditions
GRADING:
Three long exams (75%) + Problem Sets (25%) 

