
M339J : March 24th, 2023 .

Nv Poisson(a-- r)

- / pmf of X : p×C . )

D=30

> : S - X, t Xz t -- - tXp,

Elis -d)+] = ? = ELS] - EES ad]

• ELS] - EIN] -Efx] = 129=29

w/ E[X) - lo (0.3) t 2010.3) t 5010.43=29

• Elsa 30]= ?
Q : what is the support of S ?

{0,10 , 20,30, . - -}

Support (Sa30) - { 0,10 ,20,30}



Pmf of Sa30 :

• psnzo ( o ) - ps (o)
-

pm (o)
= e-
1

independence

•

psnzo ( 10)
= Ps Clo)

-R (N - 1, X, -10] ± pm (n) - pxllo) = e-
t
- 0.3

•

psazo (20)
= pg (20) =RIN -

- 1
,
X
,
-20] t REN -- 2

,
X
,
-Xz -- to]{ independence"

'

e'¥:! ! !!! !¥;;?
= e-

t (0.3 t 0.5 . 0.09 ) = 0.345 e- 1

•

psazo (30)
= 1 - e-

t
- E
'
- 0.3 - e-

t
- 0.345 = 1 - 1.645 e-

1

LF [sa30] = 10 -e-
'
- 0.3 t 20 - e-

'
- 0.345 t 30 ( t - 1.645 e- ' ) =

=
15.487

final answer : 29 - 15.487=13.513

Interpolation Theorem .

Assume that S represents aggregate losses such that
for some acb we have

PILas S c b ] = 0

Then
, if a Ed E b :

ELIS-d)+] -- b
-d
Efes -a)+It

d-a
E[CS -b)+]

b-a b-a

D d l

a d b
--



> i S
. . . aggregate drug losses

S = X
,
t Xz t - - - t Xm = 40 .N e

w/ N ng (mean
-
- 4)

Support CS)
- {0,40, 80,120 , - . . . }

A

d-100

We use the interpolation thmi

EL (S - 1001+7=1 ( E[ (s -80) +] + Ells
- 120)+]



LF [ (s-80)+]=E[ (40N -801+7=40 E[ (N - 2)+] = 102.40
r

⇐ ( (N - 2) t] - E [N] - E[Naz] = 4 - E[Naz] = 2.56

⇐ [Na23=5×10) -15µL 1) = ¥ + ( 4512=328
-

⇐ ( (S - 120)t]=E[ (40N - 1207+3=40 E [(N -3)+] = 81.92

⇐ [(N-3)t] = EEN] - E[Na33=4 - E[Na3] e = 2.048

ELNA33=5×10) + Smh) -15×12) = ( Ks) + ( E)
'
+ ( E)3--92454

LF [ (S- 100) -1 ] = I (102.40+81.92) ? 92
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