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M339J : March 29+72023 .

NhuRoisson (al - 20)

X- Exponential (0--200)

Thinning : Tyler Poisson (IL-2010.87=16)
^
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XoUCO, 10)

D=4

we choose to use the per payment perspective!
• NPnploisson ( RE ah- v = to - (0.6) - G )

w/ u = REX > 4] -- f- -0.6

• yP= X -d X >d NU(0,6)

Aggregate prints
: S - 'CITY} + . - . - tYip



Var [S] - EINP] . Var (YP] + Yar [NP] . ( EEYPJ)
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xp xp

= 6 ( 126
"

t 32 ) = 6.12=72
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> : My choice : Per Pmt Perspective
5=4? t YI t - - - - t Y ,Pyp

Var [S] =E[NP] - Var[YP] + Yar[NP] . ( EEYP])
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⇐ (X X >30] =
⇐(X -I[x>so,]
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= E[ X -30 X>30] + 30
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linearity
⇐[ (x-303+7
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