
Suggested solutions to DHW textbook exercises

Exercise 8.1

The Actuarial Present Value of the death benefit can be expressed as
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The Actuarial Present Value of the bonus benefit, which is received if the insured stays healthy
continuously for 10 years, can be expressed as

10000 × v10 p0010 50 = 10000 × v10 × exp

[
−
∫ 10

0

(
µ01
50+t + µ02

50+t

)
dt

]
.

Here we write v = e−δ.
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