
EXAM M QUESTIONS OF THE WEEK
S. Broverman, 2006

Week of April 3/06

Aggregate claims  follow a compound distribution with a Poisson frequency distributionW R

with mean 1, and a geometric severity distribution  with probability function\
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The solution can be found below.



Week of April 3/06 - Solution
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W  is a non-negative integer-valued random variable with probability function
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The severity distribution is geometric with  .TÐ\ œ !Ñ œ "
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