
Matrix Algebra (Econometric Exercises)

By Karim M. Abadir, Jan R. Magnus

Matrix Algebra (Econometric Exercises) By Karim M. Abadir, Jan R. Magnus

Matrix Algebra is the first volume of the Econometric Exercises Series. It
contains exercises relating to course material in matrix algebra that students are
expected to know while enrolled in an (advanced) undergraduate or a
postgraduate course in econometrics or statistics. The book contains a
comprehensive collection of exercises, all with full answers. But the book is not
just a collection of exercises; in fact, it is a textbook, though one that is organized
in a completely different manner than the usual textbook. The volume can be
used either as a self-contained course in matrix algebra or as a supplementary
text.
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Editorial Review

Review
"This collection of exercises in matrix algebra is useful as a text or a reference. It is clearly written and very
thorough in its coverage of results used in econometrics. Besides basic topics, it has an excellent treatment of
matrix inequalities, vectorization, and matrix calculus. It belongs on every econometrician's bookshelf." -
Peter Schmidt, Michigan State University

About the Author
Karim Abadir has held a joint Chair since 1996 in the Department of Mathematics and Economics at the
University of York, where he has been the founder and director of various degree programs. He has also
taught at the American University in Cairo, the University of Oxford, and the University of Exeter. He
became an Extramural Fellow at CentER (Tilburg University) in 1993. Professor Abadir is a holder of two
Econometric Theory awards, and has authored many articles in top journals, including the Annals of
Statistics, Econometric Theory, Econometrica, and the Journal of Physics. He is Coordinating Editor (and
one of the founding editors) of the Econometrics Journal, and Associate Editor of Econometric Reviews,
Econometric Theory, Journal of Financial Econometrics, and Portuguese Economic Journal. He is a Fellow
of the Royal Statistical Society.

Jan Magnus is Professor of Econometrics, CentER and Department of Econometrics and Operations
Research, Tilburg University, The Netherlands. He has also taught at the University of Amsterdam, The
University of British Columbia, The London School of Economics, The University of Montreal, and The
European University Institute among other places. His books include Matrix Differential Calculus (with H.
Neudecker), Linear Structures, Methodology and Tacit Knowledge (with M. S. Morgan), and Econometrics:
A First Course (in Russian with P. K. Katyshev and A. A. Peresetsky). Professor Magnus has written
numerous articles in the leading journals, including Econometrica, The Annals of Statistics, The Journal of
the American Statistical Association, Journal of Econometrics, Linear Algebra and Its Applications, and The
Review of Income and Wealth. He is a Fellow of the Journal of Econometrics, holder of the Econometric
Theory Award, and associate editor of The Journal of Economic Methodology, Computational Statistics and
Data Analysis, and the Journal of Multivariate Analysis.

Users Review

From reader reviews:

Darrell Fowler:

Book is to be different for every grade. Book for children till adult are different content. As we know that
book is very important for people. The book Matrix Algebra (Econometric Exercises) was making you to
know about other expertise and of course you can take more information. It is rather advantages for you. The
publication Matrix Algebra (Econometric Exercises) is not only giving you a lot more new information but
also for being your friend when you experience bored. You can spend your personal spend time to read your
reserve. Try to make relationship using the book Matrix Algebra (Econometric Exercises). You never feel
lose out for everything when you read some books.



Donna Barragan:

This Matrix Algebra (Econometric Exercises) book is not really ordinary book, you have after that it the
world is in your hands. The benefit you will get by reading this book is usually information inside this book
incredible fresh, you will get facts which is getting deeper anyone read a lot of information you will get. This
Matrix Algebra (Econometric Exercises) without we know teach the one who studying it become critical in
contemplating and analyzing. Don't become worry Matrix Algebra (Econometric Exercises) can bring if you
are and not make your carrier space or bookshelves' turn out to be full because you can have it inside your
lovely laptop even telephone. This Matrix Algebra (Econometric Exercises) having fine arrangement in word
as well as layout, so you will not truly feel uninterested in reading.

Willie Dreher:

Spent a free time to be fun activity to perform! A lot of people spent their free time with their family, or all
their friends. Usually they performing activity like watching television, planning to beach, or picnic inside
park. They actually doing same thing every week. Do you feel it? Do you wish to something different to fill
your own free time/ holiday? Could possibly be reading a book might be option to fill your totally free time/
holiday. The first thing that you ask may be what kinds of e-book that you should read. If you want to
consider look for book, may be the e-book untitled Matrix Algebra (Econometric Exercises) can be fine book
to read. May be it is usually best activity to you.

Cynthia Tso:

What is your hobby? Have you heard that will question when you got students? We believe that that issue
was given by teacher to their students. Many kinds of hobby, Every person has different hobby. And also you
know that little person similar to reading or as looking at become their hobby. You must know that reading is
very important and also book as to be the issue. Book is important thing to increase you knowledge, except
your current teacher or lecturer. You discover good news or update regarding something by book. A
substantial number of sorts of books that can you choose to adopt be your object. One of them is niagra
Matrix Algebra (Econometric Exercises).
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