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1, (18%) Find the limit of the following functions.
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2. {12%) Evaluate the definiie integral L:]‘II y:-sx:ﬂ'xdy :
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3, (12%) Evaluate ilj‘ e_z'a':J.
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4. (12%) Let p=Inx and the probability density function of random variable y is
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2P . please find the expected valog of random variable x.
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5. (12%) Find the Taylor expansion of the function f{x)=In %i for x|<1,

6. (14%) Assume a non-constant differentiable function fdefined on the set of
positive numbers such that £x49 = fix) - ), for all x>0 and y=>0. Please show that

(a) A =Ax)+ 100, CTe)
(2} e} =11 . (T

7. {20%) The Black-Scholes formula of an European call option is

C{5.X,0,nT)=5N(d )~ XN (dﬂ ,where N(.) is the standardized Normal
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distribution, o, = o -i:ru"?, and X, o, r, T are
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constants. Ple P
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