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10. Magnus, J.R. (2010). On the concept of matrix derivative, Journal of
Multivariate Analysis, 101, 2200–2206. [PDF]

Sparse matrices

1. Danilov, D. and J.R. Magnus (2008). On the estimation of a large
sparse Bayesian system: the Snaer program, Computational Statistics
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1. Magnus, J.R. (1986). An eigenvalue problem, Problem 86.2.4, Econo-
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2. Magnus, J.R. (1987). A representation theorem for (trAp)1/p, Linear
Algebra and Its Applications, 95, 127–134. [PDF]
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4. Abadir, K.M. and J.R. Magnus (2005). Matrix Algebra, Volume 1 of
Econometric Exercises (Eds. K.M. Abadir, J.R. Magnus and P.C.B.
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in normal variables: the practice, Statistica Neerlandica, 33, 131–136.
[PDF]

9

http://cdata4.uvt.nl/websitefiles/magnus/JRM093.pdf
http://cdata4.uvt.nl/websitefiles/magnus/JRM083.pdf
http://cdata4.uvt.nl/websitefiles/magnus/JRM018.pdf
http://cdata4.uvt.nl/websitefiles/magnus/JRM020.pdf
http://cdata4.uvt.nl/websitefiles/magnus/JRM026.pdf
http://www.cambridge.org/us/catalogue/catalogue.asp?isbn=0521537460
http://cdata4.uvt.nl/websitefiles/magnus/JRM003.pdf
http://cdata4.uvt.nl/websitefiles/magnus/JRM006.pdf


Research by subject — Jan R. Magnus
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5. Magnus, J.R. and B. Pesaran (1993). Evaluation of moments of quadratic
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motivation and examples, Computational Statistics, 8, 21–37. [PDF]

6. Magnus, J.R. and B. Pesaran (1993). The evaluation of cumulants
and moments of quadratic forms in normal variables (CUM): technical
description, Computational Statistics, 8, 39–45. [PDF]

7. Magnus, J.R. and B. Pesaran (1993). The evaluation of moments of
ratios of quadratic forms in normal variables and related statistics
(QRMOM): technical description, Computational Statistics, 8, 47–55.
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8. Magnus, J.R. and B. Pesaran (1993). G01NAF, Numerical Algorithms
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of a tennis match, European Journal of Operational Research, 148,
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10. Klaassen, F.J.G.M. and J.R. Magnus (2003). On the probability of
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10–11. [PDF] Reprinted in: AENORM , 47, May 2005, 47–49. [PDF]
Also in: Medium Econometrische Toepassingen (MET), 14(4), 2006,
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11. Klaassen, F.J.G.M. and J.R. Magnus (2003). Forecasting in tennis, in:
Tennis Science & Technology 2 (Ed. S. Miller), International Tennis
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13. Klaassen, F.J.G.M. and J.R. Magnus (2008). De kans om een ten-
niswedstrijd te winnen: Federer-Nadal in de finale van Wimbledon
2007, STAtOR, 9, No. 2, 8–11. [PDF] See also: Tussen gevoel en ratio
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