
EXAM C QUESTIONS OF THE WEEK
S. Broverman, 2006

Week of June 26/06

You are given the following grouped data on 100 losses based on underlying loss random
variable :\

 Interval  Number of Losses
   Ð!ß "!!Ó +

   Ð"!!ß #!!Ó ,
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   Ð&!!ß "!!!Ó .

+ ß , ß - . and  are non-negative integers.

You are also given    and   .IÒ\ • "!!Ó œ )! ß IÒ\ • #!!Ó œ "#! IÒ\ • $!!Ó œ "$(Þ&

Find   the empirical estimate estimate of the distribution function value .J Ð&!!Ñ J Ð&!!Ñ"!! \

Solution can be found below.



Week of June 26/06 - Solution
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