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= Arcones Study Manual for SOA
Exam FM/CAS Exam 2, by
Miguel A. Arcones.
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Assets Liabilities
L A, L Ly
5| 80.53=50x1.1°

10 | 259.37 = 100 x 1.11°

15 | 208.86 = 50 x 1.11°
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Wilau
M8 1
0 pvp = pv, =100
pva = Agv® + A v =50+ 50=100
pv, = L,,v'®=100
o dmt, =dmt, @10%

dmt, = [6%Av° + 15xA vIP)/[Av® + A v = [6%50 +
15x50]/[50 + 50] = 10
dmt, = [10xL,,v19)/[L,,v'%] = 10
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o Wasanibaddauudaely
pv, = 109.68 > pv, = 109.56 @9%
pva =91.44 > pv, =91.35 @11%
o ANNIIMNANNFUANUSFENIN pv LLlazansinantis
awiusdusuusnuasileddu pv, wasileddu py, Wndud
ANHA

0 AP = tpv x vol x Ad = xpv x dmt x Ai(1 -1i) = +£100 x 10 x
0.1x0.9=19.00
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o Waansnaniduanadliiaa 0

Assets Liabilities
t | A t | B
5 | 80.53
10 | 259.37
15 | 208.86
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NUFU
= ML 1

o Waasnsaantdatwugutilu 100%

Assets Liabilities
t A t Ly
5 | 80.53/2° =2.51
10 | 259.37/2'° = 0.25

15

208.86/2'° = .01
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Sowluvavnisas Ui
Sowlufi 1
QO PVpa = PV
01 PV = AVE LA PV, = 2PV
Sowlafi 2
o dmt, = dmt,

dmty = [ZtXAV]/[ZAVY] = [Ztxpva/[Zpva] = [ZtXpvad/pva
= [Ztxwp] 18T Wy = PVA/PV,

dmt, = vol, = — pV'A(D)/pVvA(D)
o tilavainiau lai 1 was dmt, = vol,
2txpv, = ZtXpvy, 58 pV', = pv',
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Email:
o fbusnwk@ku.ac.th

Homepage:
Co 1 tact M e a http:/ffin.bus.ku.ac.th/nattawoot.htm
Phone:
o 02-9428777 Ext. 1218
= Mobile:
o 087- 5393525
= Office:
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