EXAM MLC QUESTIONS OF THE WEEK

S. Broverman, 2007

Week of February 5/07

Suppose that survival follows DeMoivre'slaw with w = 100, and 7 = .08 .

Find dgy , 2dgo and Var[Y], whereY isthe PVRV for awhole life annuity-due of 1 issued to
(90).

The solution can be found below.



Week of February 5/07 - Solution
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