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Week of February 5/07

A model describes the time until a loss occurs, , and the size of the loss, .\ ]
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Find pdf of the marginal distribution of , .] 0 ÐCÑ]

The solution can be found below.



Week of February 5/07 - Solution
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If   , then this joint pdf is defined for   ,"  C  # "  B  C

and if   , then this joint pdf is defined for   .C   #  B  CC
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The shaded region below is the region of joint density.
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