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STRATHMORE INSTITUTE OF MATHEMATICAL SCIENCES 

BBS  ACTUARIAL SCIENCE 
  

END OF SEMESTER EXAMINATION 

 BSA 3219 Actuarial Asset Management  

DATE: 15th December 2022       TIME:  2 Hours 

INSTRUCTIONS 

1) Answer question one and any other two questions 
2) Question one is compulsory and carries 30 marks 
3) All other questions carry 20 marks each 
 
 

 

Question 1 

A.  

   (6) 

 

(9) 
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B.  
.    

   
                         
                      [Total 30]
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Question 2 

 

A.  
 

 
   [5]   

B.  
 

(5) 

        (5) 

 

[Total 20] 
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Question 3 

 

A.  
 

(10) 

 

B.  
 

    (10) 
 

[Total 20]
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Question 4 

 

A.  
 

    (8) 

 
                    (5) 
 

B.  

(7) 

 

 [Total 20] 
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Question 5 

 

(i) 

    (10) 

 

 

(10) 

 
 

 [Total 20] 


