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ACSC/STAT 3703 - Winter 2017 - Assignment 5

Due: Thursday, March 24, at beginning of class

All problems from textbook.
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proble 0

# (3:.065/3)*(1~(6/9.5)"3) = (3E5%(1-(6/9.5)72)-3.565%(6/9.5)°3)/3
[1] 56555.86

ProbleﬁS§Z?§i:>
> e=exp(1l

> -10072%e”(-.1)-200000%e"(-.1)+2000000*(1-e~(-.1))+10000*e"(-.1)
[1] 9357.68

> 2*100072-9357.68-200*1000+200*1000* (1-e”(-.1))
[1] 1809675

proble

u=10
s=1

> exp(u+s”2/2)*pnorm((log(100000)-u-s"2)/s)+100000*(1-pnorm(log(100000)-u))
-((exp(u+s“2/2)*pn0rm((109(59000)-u-sA2)/s))+50000*(l-pnorm(log(SOGOO)-u)))
+(50000*(1-pnorm( (log(50000)-u)/s)))

[1] 16229 B
proble @
.8*( (95=9523/30000 ) - (20-2073/30000 )) / (1-(20/100)"2)

[1] 38.90625
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