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ÐBÑ ÐCÑ and  are lives subject to a common shock mortality model, with common shock parameter
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The solution can be found below.
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This is the probability
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(that neither  nor  is the first to die).ÐBÑ ÐCÑ
Therefore, it is the probability that they die simultaneously by common shock.
This can also be formulated in general is the form   ,'
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