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The Individual Risle Model .
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8. The number of claims, N, made on an insurance portfolio follows the following
distribution:
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If a claim occurs, the benefit is 0 or 10 with probability 0.8 and 0.2, respectively. X%evemhj

The number. of claims and the benefit for each claim are independent.

Calculate the probability that aggregate benefits will exceed expecte(ﬁ)seneﬁts by more
than 2 standard deviations.
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Note: We can adapt the CLT to this gelhing.
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