Pemennsi Ha 3agaum ot u3nuta mo Moaya 1, nposenen na 1 Maii 2010 r.
3a0.1

Orr. b

3a0.2
Axymynupanama cyma =

24
1 1000 1.16
= 1000 (1+ 2i,)x (1+ i,)* = 1000% 1.16x f——— 0 = ——— "2 1308.29
(I 20)x e s) El- d§12>/12H 0.995%
Orr. b

#

3a0.3
4 3 4

(i) AV = 1000 exp%j(ﬂt)dt%: 1000 exp%]’ 0.02¢dt + J0.045dt%=
0 0

3

= 1000% exp(0.01¢> [} +0.045¢ ) = 1000 ¢'** = 1144.54 . Orr. B

.(4) 16
i) 1000x g1+ S - 1144.54
4

/1144.54
i@ = 4x [ig - 14= 0.034
J H 1000 H .O1r. A

#

HaTic;i:HaTa cyma BbB (onaa Ha MBan = 10x 1.085' + 30x 1.085° = 67.72

Harpynana cyma BbB hoHza Ha Mapust = 10x 1.0915'%" + 30x 1.0915'"" =

= 10x 1.0915" x v" + 30x 1.0915" x v*" = 24x " + 72x y*"

24x y" + 72x v = 67.72

o o 24 J576+ 19503
144

nx In(1/1.0915) = In(0.8174)

nz23.0mr.b

= 0.8174
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3a0.5
Hacrosimiata cTOHHOCT Ha TbPBUS MEPIIETYUTET € paBHA Ha:

i = %2 200 d®=0.10

o

107
d=1- Hl- HH = 0.0975
{ 2 0
v=1-d=0.09025
Hacrosimiata cTOMHOCT Ha BTOpHUS NEPHETYUTET € PaBHA HA:

Xx A+ vi+vt+e v+ .)=20

le =200 X=20x(1-v*)=3.71.0m. B
-v
#
3a0.6
Hacrosgimara cToMHOCT Ha IDIAlAHUATA €:
d-=1+vtvi+ .+ = - = - v_é .O1r. A
l d 1-e
#
3a0.7
10000
(i) ———————= 9868.42.Orr. B

1+ 8/12% 2%

(ii) 10000x (1- 8/12x 3%) = 9800.00 . Otr. A

#

3a0.8

(1)

disg t d 11+ 16
_ 450 [50]+1 _ _

29150) = T 0 1[50] = W = 9000

OT d[50] + d[50]+1 = 1[50] - 152, HOquaBaMe 152 = 9000_ (11+ 16) = 8973_ OT]'“ A

(i) Pso = 1- g5 =1- ‘][50]/60%: 1- ﬂ: 1- L: 0.99796 . Orr. B

0.6 1[50] 0.60x 9000

#
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3a0.9
_ 150.25 - 150.50

02595025 = ]
5025

Ly = (1= 0.25)x [, + 0.25x I, = 0.75% 32669.855+ 0.25x 32513.405 = 32630.74
Lys = (1= 0.5)x [, + 0.5% [, = 0.5% 32669.855+ 0.5 32513.405 = 32591.63
_ 32630.74- 32591.63

025495025 = 32630.74 = 0.0011986 . O1r. B
#
3a0.10
[
<= 10 g 20k, = 90085
I, 100
Toii kato lgs = 10169 u [y, = 8271.6 | cnenosarenno x e mexay 85 u 86 rogunu. Otr. b
#
3a0.11
Orr. B
#
3a0.12
. 60 60 05 i s g®
e = [ Pyydt = IHl‘ LB dre - 60xd1- =7 x 20 = 60x 2= 40.Orr. T
0 )0 600 g 0 600 3f 3
0
#
3a0.13
l 439.52
21qa = 17 2= 1- 33439.528 _ ) 00306
I, 33542311
o ? Iy -1y, N 33493.920- 33439.528 - 0.00162
I 33542311
/ .
o0Pa = 5= 72353686 4 60216
l,, 33542311
g log = Lo N 187.72094 - 72.353686 - 0.00344
WA, 33542311 '
Orr. b
#
3a0.14
Otr. A
#
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3a0.15

D
A =4 -vx ZExo g
[x]:n| [x] xtn
D[x]

. 0.08
Ay = 1= d % iy = 1= dx (14 agy) = 1+ 1'ng (1+9.326)= 0.2351
. 0.08
Ay =1-dxi,=1-dx(1+a,)=1- 108X (1+ 7.308) = 0.3846
A= 02351- L _x 190083, 30465 0.0795. Onr. A
(60310 1.08" 893918
#
3a0.16
Orr. T
#
3a0.17
- 1 1
Ax:ZTJ\ - AX - Ax:ZT)\ X AX* 20 t Ax:ZT)\
- _ 1 1
0.55= 0.25- A4 ;. x 0.40+ 4
- 1
0.30= 0.60% 4
Ax:z%‘ = 0.50, Omr. B
#
3a0.18
C,+C . + 6.
i sp= ot Giio000- 6.5577344+ 6.4684530 _ 1249 O T
D,, 10433.31

(i) SP" = (g3 X v+ Psg X gy ¥ v*)*x 10000 =

- l(l Po)x vt plx (- pi)x v2]x 10000 =

01- (1- 0.00065368)°  (1- 0.00065368)° x (1- (1- 0.00067101)°)[

=7 + 5 nx 10000 =
- 1.04 1.04 -

_ O1- 0996736, 0.996736x (1= 0.99665)0, 00
T 104 1.0816 i

#
340.19
10004,, = vx 1000g,, + vX pg X 10004, = ﬁx (20 + 0.980% 440)= 425.66
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i - 1- 4,  1- 0.42566 _ 1014667
60 d 0.06/1.06 '

1000,,V5, = 10004y, - 1000P,) X éigy = 425.66 - 25% 10.14667 = 172, Orr. B

#

3a0.20
(1) E[Y65] = d65 , E[Y75] = d75

1 1
Var[Y..]1= —|?A4.. - A>.]= —————10.23603 - (0.4398)*| = 13.2996
[Yes] dz( 65 65) (0.05660)2( ( ) ) .0tr. b
L, 2 1 2
5y VarlY..]= — ("4, - A7) = ————10.38681- (0.59149)° |~ 11.5339
(ii) [¥s ] dz( 75 75) (0.05660)2( ( ) ) .01r. B

#
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