Lecture 2 FORK 1003 Mathematics

Plan

1 Functions and derivatives
2 Exponential functions and logarithms
3 Higher derivatives and convexity

® Foor Nems adl doccwalven

\\5——-—4(&3 Qi“"‘\

W dervalioe S:((C‘\\
ARy Sh;\.f( ol WM

DX -‘«JY"\ A1 S _Q
AL O = (,Q
OL)\‘ xX=Q j_\
k.
QT \ ,{3\( {
S d Q\}Q 'c (ﬂ-\tb (‘(d(Q

’K‘(X) = {3
=-2: LD =23y 3=

£100 = 23 = 362 Z—V_Z

2 Nl (aal)

=\

Y 2 I
b S

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance



Lecture 2 FORK 1003 Mathematics

Comprirg  darivelies -

DU\V&*L:)’\ ol

.,.) (&w‘)\ s Y\><'\f\-“\ (% _—. v\')
\’\) (N tv\\\'—'l U\.\:\:V\ (Q&\p‘} ey U\,\/\
\'k'\) ( e W\ = e w { e c'ows-\./u\ exge D
) (W' = wveav! Wy e expr)
W w \/ s U~V — | —
) A8y - Wy-w
E & \ (%) ~ =< 2
B CxA\E& = et
¢ -
S el 6 = \
<2 bty % (W = 21‘1 %
VU Chavn sde: LD = WGy - gb_mx\ \Qu(x\\ \A(x\
- o= ol wld=sw "= oF
Wl = YW = w * R I\]Y
Ex. '('(x\ = m wisd) = \ = A= O - 2 x
\ = ~2%
\ = . .
fod= i VPO s e
R AATEORN T
\/\\ (‘*L"\\ \’*}QK\ —_—
v F\L) Expoetal Q.. ad \%ouv-;\(k& g
\
&) = nx) =tlx
Vo
(o) = oM LoV = =

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance



Lecture 2

FORK 1003 Mathematics

U\.g;,...b M gk .g\(o\\

By= Ao -4G) “‘*}i

\ Lliaaw) —{@) < Ay
\m

w20 W\ & AX

@ Ekpw\-;p\ S\Nq_\@«..c

o ch \cs:\w\\(‘w-\s

?EE-}QW’QA-Lajrﬁzh}\ c;_~<Lx.kngLS:‘

LGN = os.x Qeane a)
Exy a=\.oW

—

X
- 3==\.c‘\ ‘

e €D @
_ (s ,@\‘

?('?DQJU'\\L\:
\\) £ s contiavsws omd
\nCreesiay I creoming
'\B Ve = R = (—u~ )
Vi = (01=3) = (o) "
W L6 2 o Lale) ror A0=a

’Q((K\ - “éx_ Q(ﬂ\ -:.e«x

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no
https://wuw.dr-eriksen.no/teaching/FORK1003/

BI Norwegian Business School
MSc in Business/Finance



Lecture 2

FORK 1003 Mathematics

QW\L/'S “W‘, e/ -

Linma K\""‘ \{V\\V\
w=3 0=

conX . Ca A~ .

Exr L0y =

—= e}

(—u:_\\ _ w vV - U\\/\ ,\>(
) =

\\’\k\h\

)

\Q \‘\..L
\oaqb«\ == VL

e x| LX)

\

2. AN,

-}- VO \O

gl % 3 |

T (&) - (Cx*—\\7 <
QQ”-\XZ‘

> b 4 ~ <
— L - — 2

€™y

it Ze,><
el < 0
(e )
-
&K@, Ve 0\’ X

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no
https://www.dr-eriksen.no/teaching/FORK1003/

BI Norwegian Business School
MSc in Business/Finance



Lecture 2 FORK 1003 Mathematics

Ex: L6 = ) , x>0 fog=n®
“

— & s '\f\Cfter:\/U\
i % "\S Con\ -
— O = (o, e)

B - miem)
— V,s",: (-\Mmﬁ) \}X—"" ko\vﬂ
— ()\V\x3 s

X
X 3 g
| = \vo: \i1s% T = Voo
—— ’ (///f——

‘o0 \Oo l

- K D XS \03\'0\\(13

Y+ Lo K\\o‘\s—;i"\("q TR
LU\(";} \ - T&_
K7™ T Ce) el \03 o\(x bt

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance



Lecture 2 FORK 1003 Mathematics

Ruals Qw \030\,(1 S
e

Vo lead) = Lnlay « An (W)
Wl (g = gl - Jan Ll
U\ Ln (™) = e dnlay

® H:SW Anroued can O Conuud\-j

_E_*_\ -Q(«\ = xﬂ>~’5><+L
£60 = 3xE-3

R ———————

'(“Q%\ = K’\x—L\'S) ' N2 — = 6

G———

\nler pret adicin, £ -p s ’_Q\\ 8 Eot
S \acreatiag L' decremmy
( Ccnuo() (Ccnc%}

. \
D'___‘A_"‘__: L ns Gavex < aw whrvah T AL 4 N2 o
Qev aJh. ¥ Fg\kl
s 1y concmal ©° T YTk —(“(K\SCB

o Q'draM X \'.nc_\;
E)u. A“; (4 __'_'____%______—
N\

Conqu Canwe K

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance



Lecture 2 FORK 1003 Mathematics

Ccmr\d{.,)( O?*w(\zojn::« \

LSS T N C\:’* w\are ’Q(()‘\zO Y cadlle A < Mw‘ﬁ sﬂ.

%p‘.\,duk\. 9.4 X & —— (e”n\mw\-vk)cn Q—Q\ )éfk-lr\, AN

Sldnwbg\. S < Mf;.

\ £ & concoas (@Uﬁwm) b %—(\ ,&3\&\
O-"-j '%er\m«orxs Ge* ’\& a 3\0&3&& waax—

RO

R

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance



Lecture 2 FORK 1003 Mathematics

—

B K= %M(\—w« *%Q.»L\wd ) Q<x<|

\W\wx lomn £ €N \

S"sa.*\ov\qrxs ’Q‘\&‘ L) =0

] Bl . = Yy\(m\} w2 [},\(\-A\}’
=2 oo\ <2

< <A\ ) e 5 ) ) \\
U”’“\ —2 - Lexy

\ iy

o«\) m\& XY - Qaew

Bl fmaiin) -2\ x) _ _\;5,.3_(.
= < (1) (1= S'(\""’\B(\*’Z)

‘ (~ Sx _
"( (a\\QO‘. —_—

— S‘ (l*XX((-Kx

(-S%=0O
S\%}h?*-. -..—-‘{IS'
— ———

3 -\
Cdr\utx/@ncm: '?“(K\ = \ "?' ’ (X‘V\\ -
e 0

B
<
-2
3 -2 [ AN el ke . (=
RGN C - (- 9

\

gy

i T \
? (K'\\\L

= —y <O (er ak <.
‘§'Q'—7s)

—
— -
o

=D § \& cancewt an rD'@"(Q‘\X

=D =\l "\g 5\°\aal e e £

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance




Lecture 2 FORK 1003 Mathematics

£ = 0.6 1) + o )

X260y RGN Gl s By =02 WL\\ = L) = D

e
s Lt i) 2 da () = 068 \ L6 > - va
- b Q=) —2 — o=

Eivind Eriksen, Office B3-085y, eivind.eriksen@bi.no BI Norwegian Business School
https://www.dr-eriksen.no/teaching/FORK1003/ MSc in Business/Finance



