Lecture 2 FORK 1003 Mathematics

Plan

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

® T:L.m-dx\:u—\l\ oo M\/‘d;‘-ﬁ -

St K00 = 5o

'Q‘(KX = 'Sxi-—’g
= ‘b()\?-\\
sm—\xw)
- md
ooy
\ v
x<~\ - ok x=2
X~ o 'V(’-}'—‘-&of. ek e
( (){\ scﬂﬁs‘n.-a\" (VR

ok x=2

/\/ \n\w@d: ok x=a

-

AN S \ 'Qéa-ho

(
L@y <o

TR P VI
w=\ % \ecok win . / L
R £ e, in ' £ axer va

(e\-c,a«-e.) »MED (O-FE,Q-OE_,\

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

\

Com A dort ved e 3
b_f_\:. ’—(‘(Q\ _ L, —S-C-a.’e"\-\"\@\ ~‘(’('&) { ; S\QF{
ki = XZa XZov
TR T
I \j )
Q il . Ay Jan) -6
Ak 5w

&f\\fﬂ.\ o O

DNz N = ey = s

(xﬂ\\ = wre ‘

\

(W G, oy Connl “S

5 \
=) (W) = AV (i g @ RAPTT W ad Y

)
(C‘.'U\\\ = v W Pt Ry caah.- Q)

\V) _\_:_\\ i \/\'; :\.V
\/) (&k)( = oX. 90’\(&\ (0\>°3
(\ogq&\ = i Et:zgx (ano)

VL) Chol vty £00) = W lwlay) = W) whape oo =uls)
£10) = W e« utx)

S \ |
Exi Ixm3me)) = GOV - (04 (Y = 1= 308 « 2.0

——

i
=¥ =S+ =3

(ax -'e\a)‘ = gk

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

§k‘ QK*‘L\ - %z\ )/\

Cmt - \

\
\&.V Wv

-C(&\ =

\a-t-z k-2

e s s
{ /->
Sl :
|
="
. ~Vla
N SV
=— U . B} '\/\_/—
= > WEx\ dis ot Jo o) \enek
N , — lt— A
N . _ e S
eudy vavar (o - 2. —
W Yw  $ea
G Clarpdl .

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

(> Expotil frcdine

= & (o> o)

feoy~ |
"&L\\ = \|°\'\
4N = \ro4t

) = ML Galot) > 5

= -Q S ’\'\cho;wj

X =D = o~ -
‘5(\:0-90 XD LG S v
Vew .
Ly L(n) = X
=y ()= 040
AU\ 2 020 tnloa) < o =
d*'\@.tcaa:«-b&. \
x4\ * ALY X
R o . L
N =& .-Q b&\ = \w\. » == \'v\ “
1234~ W20
e Xal CUNAY A al)
W20 T
. TO———
\n (&N

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

Lgo\oJ\‘“f‘“S ! Tk

% ‘.N m\m -
\O%abc\ A8 Mo taose Sk o °“-h——~
& of (ord B 22 2
n-0
oy "
Eiﬁl \:o‘\xc\o -
-(-'C-\)E\,o‘{* e =271828% .
" \ \03\,»\&‘& FuwuUus www
\OS\'@\(\Q\ & e o~ vl
wu ( &3\ = -
Sedl Mk A\ =lo & Al s

WWwa  a=ze 5 N~ \03&(>0=LAL>Q N \’\»\—v:o\vck \epprihonn

U

€GN = L6 =
Y Y = AK(X\

'f'(\\ = 1x> (-Q A ; - 3
N ] LG = x ddwed for &30

U =YX o (§ wed)

Lh\&\(O L\\ = 1*\(?\
Gty o hme L

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



Lecture 2

FORK 1003 Mathematics

:LK =loo | L ()

22 =2 (toe)

=, ""‘QX = Jar (\oo')

Joa (Loo)
Aan (2

/"

Ex:

X .=

o EMLV: (—w (ot,m%&l

X ‘) QJ\(«B} = Jmla) 0-1»(‘-;\
‘\) b (g = Dnla) - Ju )
D B n e

\
Didvalion nlen \ké‘} = e QM >‘> g ¥ \
_ X %
tx ! L= e = Qw 2 wadX =x " e
'(‘(K\z C:& A = — R —"\ = S’"
_2_X = e ZJT( z\r;(
mm——
L6 = (R = ety o xs)
Fllis = . e = o
w4\

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

@5 Weoshar  danvdhien  oudh asnvessly

E_)S ’Q(X\ = )\’.S - Dt

{\(K\ :}i:_}
0 s (Y = nl o -0 =6x

em————

o)
G~ __\__ktk_‘ £ 14 chavtx ia Cor=)
== o g’ \Y Canceupr. W (.6)61
Sope b My S\ope ok N}«Q
- L\M- ‘\s - LM!
dQ creont - S \ncreesineg

e
N\ W <
c or Nl xtem
u_\\....\ Q“(K\»O

’c \S Corncansr

\U\H R“ (X\s ()

Ex.

4 COonCAAL | -(; conve X

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

Convex  optuchizawn -

m:

——

V6 € W cmoex (e«nﬁu’\xﬁ}/
*\M O‘\mb \0(4}\ M.\“s W a 5\5‘&\ wiA

(S’N&WD ?0

et

\& y (QNQJ\QU\—-U{\
s\"\l\v\ c’\') S\GL\. ?‘\. L S Kkgh\ e

'S Ceancars

®

\N\&></ W QQ&\
S__O\\r&_ \OCG.*LQ,LQ“

Lo \ecek  wes lanan

'\) Fyd S\Q\\w\n}j“"
=0 (Ree)

W) Figuee onwh M
&H\nw f?h are

\OCA.\ o< /V“'QM

(AN <o;SV\ d«‘t‘.‘gva\
foe CH(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

Exw Lw- %u(wx\v%}«(%x\ y  OgXx<l

1< TS
_ Sl L2 s (=) -1/%(\“\
G S T
o — <

- Xz\’\P_ . .
S s W

\

N - -

O \3«&\“\‘-%(\«\\
= Mo GO L~ 2 (Y O T

(< . by

’Q Cancoar

= X ='T L Wear

N’“’"

We M\'CLPQ\{ ‘\'\ o8 3°‘~L whare Mo UJ;'\ O Omend Q"}"‘}\

o b adl \aek e wt ?n\::a.‘ot\\\j ’3/{ . o loose o« &\:—L\O—:—

[ SV PNUR S i\ ?rabu‘m’.‘ﬂ,\,) 'L/'S'. \'Q — bk N Co5'=~\" &kar\ =< c’qu

CoRda tn eac 3“""3*\"‘ LD i expeded Volir ok B %rod’\ﬁ\«
£ = B [V ]

ro\ Ve Caghel Xn oM W aa~en OP(".‘“( )i:’/G (K(J(L’)w') .

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




