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Each problem is worth 10 points. Show all work for full credit, and use correct notation.
Simplify answers completely. See other side for additional problems.

Given p, = 0.02, up, = 0.03, and pixy = 0.01, determine 144y,
e =0.02 = jop, =e 2
fy =0.03 = ;op, =e™ 3

Hzy = 001 = opzy =e !

10Pxy = € %% +e7%3 —e701 % 0.65471

“109xy = 1- 10Pxy = 0.34529

. . 0
Given u, = 0.10, determine e,.1g].

o 10 10 1
€x10] = j Dy dt = j e 0t dt = ﬁe‘o'ltﬁo =10(1—e71) = 6.32121
0 0 )

Given pzy = (1.04)7F, determine ey .75

20
6,77507' = Z kpﬁ = 1.04_1 + 1.04_2 + o0 1.04_20 = amooll_ =~ 13.59033
k=1



For Numbers 4 and 5, assume lives are independent.

. For two lives, both age 30, determine the probability that the first death occurs within 15
years using the SULT mortality for each life.

We seek the value of ;5q30.30

Lo\ 2
15P30:30 = 15P30 " 15P30 — (151730)2 = (ﬁ) ~ 0.98614

* 15930:30 = 1 — 15P30:30 = 0.01386

. For two lives, ages 25 and 30, determine the probability that the latter death occurs
between 5 and 15 years from now using DM L(w = 100) mortality for each life.

We seek the value of 5097530

5110925:30 = 1592530 — 5925:30 — 15925 " 15930 — 5925 " 5930

15
15425 = ¢
15
15430 = 75
5
5d25 = ¢
5
530 = 7
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