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E(y) E(c) E(x)+E(y)+E(L)
Sle sha JSeld el Ll 2D ¢ sene s E(X) + E(y) + E(L) o Cas
REN
(Gl Lha) JY) Ll
E(x) = 567520
(bl i) G Laudl
E(y) = 21124950
(Apaasll &) gall jlad) ) Jaudl
E(L) = 23692001
3an e jhad <o) 58 aie 200N L) dad o< Jall
E(x) + E(y) + E(L) = 45384471
P IS gl sl Tl 08 Sy
gy E(X) + E(Y) + E(L) ) E(L) on Lo a0 aii o sthad) Jasdl) of (al il
V) Aaled) DA e o slhd) Tandl)

E(c) E(L) 1
j f(T)dT = j FMdT +2A,
0 0
G U
E(X)+E(y)+E(L)
A, = j f(T)dT =0.028
E(L)
Pz Al Jalaag

o 567520x.3934 + 2473975x.7630 + 2565x.1844
567520+ 2473975 + 2565

=.69

AR



Sy mal ol Bla e B HUaadl il handl) i oSy Ml

:adull 4walh Mathcad

E()+E(Y)+E(L) E(y)

E(c) = j f(T)dT = j f(T)dT

0
E(c) = 2.5508 x10’

b UIS AN HUaaB ) yd die Laad 4l e gell iy LS

dadine ADGN jUaaYl Lol

-\ = (uaaj‘ :\.L\.u.i
DA L) ¢ sane
3 E(c)
E(x)+E(y)+E(L)

d = 0.055

t L) & 8l A 1)
S=0.0554x 45384471=2514299
tadine AN UasSU g el il L
GP = P/(1-(a+b)
GP = (2.5508 x107)/(1-(0.225) = 32913548
g s o b2l Tadl) dad 3ok oo Adbin o (5 ladl) el e IS
SIS DG HUas U el alloe
3 YO IV
32913548

r= ———=0.00333
9862328672
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(%21 %79 % 41): Nl e Al s O 3
¢ 0.1209 ) ciliay Cua ¢ bl haad g olal el e gl ) — Y
% 79 ) Jeay g5 shall Gl eall Jiee g liY Gl ga
0.0094 U Jduay us Gopall hal il ouelill e palissl —v
Gala baadnd g ¢ %41 ) deay Wy ladll il b jludll Jare (aleasy
oledll Jaes maa Lin gsle 5 om0l ciady 535 20030l (5 5a
. %14
Db JS0 cpalill (gm g sane e 8 AGLEN UasO (5 lasl cpdil) au
f Ol o Jad ¢ 30a e
oo i 525 0.0037 & law < sl 5 ol (5 bl (s el ualil) jaws -
ey Tadll b s ) s L sagsaa o jha JS (ome g gene
. V40YYYY
oo 8 525 0.0039 &l Lae sl sall 5 (0 adl (5 5laal (5 el el ans
il 8 miss J sal Lo sagsan o Jha JS (g m g gana
. 291114 ) aia
0.011 s be dpas sl Cad gally bl sl 5 sl el au -
Ladll 3 gamiss ) s L sagsan o sha JS (5mu g gene 0o B s
13441424 aia

\RRJ



Db J9 el (5 g sane e I ABIED JUad (gl el e -

Baa e

Jolay Lae Zpasll o sally <l landly Gyall JUaaY (ool Cdlill and
Gl st o jhd UK o gseae e B a5 0.0033
. 2514299 Jsie; Tanill & s
G sl (U gag ADEN el Al AR alasiil o sy 1
2514299 Jalay Lo Ll 8 g 36y L g2 5% 5.5 daud Al dalka)
IS oS aa e phad S (s latll bl 5kl L) o -V

ol el jaw | bl bandll | Sl L) okl
0.0094 732283 567520 Baal)
0.1209 27258321 21124950 <l el
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Goodness—of-Fit Tests

Uncensored Data —

Col 1

Data variable: Col_1

20 values ranging from 0.0 to 5.0

Fitted Distributions

Poisson
mean =
1.6
The Stat Advisor
Goodness—-of-Fit Tests for Col_1
Chi-Squared Test
Expected | Observed | Upper|Lower
Chi-Squared| Frequency | Frequency| Limit | Limit
0.00 4.04 4 0.0 at or below
0.37 6.46 8 1.0 1.0
0.91 5.17 3 2.0 (2.0
0.10 4.33 5 3.0

Chi-Squared = 1.37969 with 2 d.f.

AR

P-Value = 0.501653




Kolmogorov—Smirnov Test

Poisso

n
DPLUS
DMINUS
DN
P-Value

The StatAdvisor

Since the smallest P-value amongst the tests performed is greater
than or equal to 0.05, we can not reject the idea that Col 1 comes
from a Poisson distribution with 95% confidence.

Uncensored Data — Col 3

Data variable: Col_3
20 values ranging from (.0 to 47.0

Fitted Distributions

Negative Binomial

event probability =
0.113422

number of successes = 3.()

(specifiea)

Yey



.Goodness-of-Fit Tests for Col_3

Chi-Squared Test

Expecte |Observe | Upper|Lower
d d
Chi— Frequen |Frequen |Limit |Limit
Squared |cy cy
1.06 2.40 4 8.0 at or
below
0.05 2.35 2 2.0 9.0
0.98 2.59 1 16.0 |13.0
0.10 2.51 2 20.0 |17.0
2.24 2.24 0 24.0 |\21.0
1.26 2.30 4 29.0 |25.0
0.47 2.03 3 35.0 130.0
0.05 3.58 4 36.0

Chi-Squared = 6.20787 with 6 d.f. P-Value = 0.400312
Kolmogorov—Smirnov Test

Uncensored Data — Col 5

Data variable: Col_5
20 values ranging from 9.0 to 328.0
Fitted Distributions

Yey



Negative Binomial

event probability =
0.0146145

number of successes = 2.()

(specified)
Goodness—-of-Fit Tests for Col_35
Chi-Squared Test
Expected |Observed |Upper|Lower
Chi-Squared | Frequency | Frequency|Limit |Limit
0.00 2.03 2 35.0 at or below
2.02 2.02 0 55.0 |36.0
0.00 2.05 2 74.0 |56.0
0.00 2.10 2 94.0 |75.0
0.00 2.02 2 115.095.0
0.00 2.02 2 139.0|116.0
1.85 2.05 4 169.0|140.0
0.49 2.01 3 209.0\170.0
0.13 3.70 3 210.0
Chi-Squared = 4.49886 with 7 d.f. P-Value = (0.720855

Kolmogorov—-Smirnov Test

e




Uncensored Data — Col 2

Data variable: Col_2

20 values ranging from 1.0 to 5.0125E6

Fitted Distributions

Goodness—of-Fit Tests for Col_2

Kolmogorov—Smirnov Test

Yéo

Gamma

shape =

0.180095

scale =

5.07765E-7

DPLUS

DMINUS

DN

P—-Value




Uncensored Data — Col 4

Data variable: Col 4
20 values ranging from 1.0 to 780866.
Fitted Distributions

Exponential
mean =
105458.
Goodness—of-Fit Tests for Col_4
Kolmogorov—Smirnov Test
Exponentia
0.222105 |DPLUS
0.0684482 | DMINUS
0.222105 |DN
0.278391 |P-Value
Uncensored Data — Col_6
Data variable: Col_6
20 values ranging from 5210.0 to 516484.
Fitted Distributions
Weibull
shape =
1.63946

Yeu



Goodness—-of-Fit Tests for Col_6

Kolmogorov-Smirnov Test

Fire with accident
L:=186
p :=0.014614
q:=1-p
r=z

mNB:= 2

p
mNB= 134.85
mpo :=A
mpo=1.6

MNB=134.85

scale =

196352.

Weibull

0.144722 |DPLUS

0.188609 | DMINUS

0.188609 | DN

0.485382 | P—Value

z1
p3(z1) := z dpois(u,
u=0
1000
z p3(z1) = 1
z1 =0

momment four

Mgmziigfjﬂ

p
1000

mnl:= Z z1-p3(z1)
z1 =0

mnl=136.444
1000

k)~dnbinom(zl —u,r,p)

mn2:= z (zl—mn1)2~p3(zl)

z1 =0

Yev




mn2 = 9.223x 103 ms2 = 7.106x 1011

1000 3 100000000
mn3:= Z (21 — mn1)"-p3(z1) msS:J (z-ms)g(z) dz
z1 =0 0
mn3=1.248x 10° ms3=2.753x 10°°
1000 100000000
4 4
mn4:= Z (21 - mn1)"-p3(z1) ms4::J (z—msl) -g(2)dz
0
z1 =0

5
mnd = 5.050x 10° msd=1.777x 10

Gamma Compund moments

n :=0.18009 M1 := mnlms]

7
0 :=0.0000005077¢ M1 =7.236x 10

meangamma;zﬂ M2 := mslz-mn2+ mnl-ms:
0

] M2 = 2.691x 10°°
meangamma= 3.547x 10 3
M3 :=ms1l-mn3+ mnl:ms3+ 3-mslms2mnz

Weibull

M3 =1.97x 1023
n :=19635: A

M4 :=msl-mnd + mnlms4 + 4msl:ms3mn2+ 6:ms]
B :=1639%

_ 1 ["-ms2 (mnL:mn2+ mn3) + 3| msZ"-\mn1" — mn1+ mn2)|
mWieb:=n-T'| — +1
B M4 = 4.313x 10°*

mWieb=1.757x 10° o= M3
" g M2
A2=——. 2
I'(n) nB pl=1411
, g M4
( zu) 2
| - e~u+[—j M2
92 —AZ-J (-0’ L e T gy
0 B2 = 5955
1000000000 p1(p2 + 3)°
_ P:=
JO ozt 4[(2p2 - 3p1 - 6)-(4p2— 3.p1)]
100000000 P =0.862
msl::J z.9(2) dz
0
ms1= 5.304x 10° Gamma test
100000000 o . M2
m32:=J (z- msl)2~g(z)dz T M1
0

YEA



0 =3.719x 10’ q=1-p

M1
= F r:=2
mNB:= 3
n=1.946 p
Ey :=mNBmWiet mNB = 23.45
Ex:= A-meanganma mpo =2
mNB= 134.85 mpo = 1.6
1
_ 7 : 1 -2.u . rozi-u
Ey=2.369x 10 p3(z)) = Z —¢ " combin+ 21-u-1,71-u)p'q
u!
Ex=5.675x 10° u=0
170
PDf Gamma Z p3(zl) =1
-T z1 =0
0" n1 o 170
f(T) :=—— T e
r'(n) mnl = Z 21:p3(z1)
Ex+-Ey z1 =0
A :=J f(T)dT
Ey mnl= 25.05
3 170 )
A =5.404x 10 mn2:= Z (z1 — mn1)~-p3(z2)
¢ :=300000! 21 =0
Giver mn2 = 208.342
170
c Ey 3
1 . _ .
J f(T) dT = J f(T)dT + =-A mn3:= Z (z1 — mn1)~-p3(z1)
0 0 2 21 =0
C:=Findc) mn3 = 3.430x 10°
7 170 .
C=2.397<10 mn4 := Z (z1 - mn1) "-p3(z1)
z1 =0
d=1- & mn4 = 2.158x 105
Ex+ Ey
Gamma
d =0.012
O -E :=0. 1
dx::l—( ) — Ey n :=0.18009
Ex
0 :=0.0000005077¢
dx=0.499

n
meangamma := —
Fire with car 0

meangamma = 3.547x 105
A=1.¢

Exponential
p :=0.11342

\EA!



1

o=
10545¢
n
Al = ﬁ
r'(n)

z
9(2) ::Al-J (z_u)”fl,e’ [6-(z-u)+a-u] i

0
JlOO 0000000

g(z2ddz=1
0

10000000000
msl := J

z.9(2) dz
0

msl =4.601x 105
JlOOOOOOOOOO

ms2 .= (z- msl)2~g(z) dz

0

ms2 = 7.096x 10'+

JlOOOOOOOOOO

ms3 = (z-ms1)>q(2) dz

0

ms3 = 2.754x 100

JlOOOOOOOOOO

ms4 := (z- msl)4~g(z) dz

0

ms4 = 1.777x 1025

Compund moments

M1 :=mnlmsl
7
M1=1.153x 10
2
M2 := msl™-mn2 + mnl-ms2

M2 = 6.189x 1013

M3 := ms13~mn3 + mnl-ms3 + 3-ms1l-ms2-mn2

M3 = 6.081x 107°
M4 :=ms1%-rmn4 + m1-ms4

+ 4-nmsl-nms3-mMn2 + 6-ns:

Yo.

Lz-nsz.(mﬁl-rrnz + mMn3)
+ 3-|:msZZ-<m'112 —mnl + m’12)]

M4 = 2.02x 1028

M3
Bl:=
M21.5
Bl =1.249
M4
B2:=——
M2
B2 =5.275

B BL(B2 + 3)2
" 4[(2p2-3p1-6)-(4p2 - 3p1)]

P = 0.457

Gamma test

M1
0 :=—
M2

0 = 1.862x 10 '

n:=M1.6

n =2.147

Ex:=A-meangamme
5

Ex=5.675x 10

1
Ey .= mNB—
o

Ey = 2.473x 10°

Ey = 2.47297904x 106

0" _n1 —oT
f(T)=— T e
r'(n)
Ey+Ex
A ;:J f(T)dT
Ey
A =0.027



¢ :=1000000

Giver

c Ey 1
J f(T) dT = J f(T) dT + =-A
0 0 2

Find(c) = 2765962611 10°

Ex+ Ey = 3.04x 106

(2.76596261]>< 106)

d:=1-
Ex+ Ey
d =0.09
(2.765962611x 106) - Ey
dx:=1-
Ex
dx = 0.484

car with accident

pl :=0.11342
p2:=0.0144614
ql:=1-pl
rl:=2
q2:=1-p2

2:=2
mNB1l:= rl_ql
pl
mNB1= 23.45
r2-q2
p2

MNB2:=

mNB2= 136.299

z1

p3(z1) = Z dnbinom (u,rl,pl)-
u=0
z1

p3(z1) = Z dnbinom (u,rl,pl)-

u=0

1000

Z p3(z1) =1

z1 =0
1000
mnl .= Z z1.p3(z)
z1 =0
mnl=159.738
1000 )
mn2:= Z (zZ1 - mn1)~-p3(z1)
z1 =0

mn2 = 9.623x 103
1000 3
mn3:= Z (z1 — mn1)~-p3(z1)
z1 =0

mn3 = 1.29x 106
1000 A
mn4 := Z (z1 — mnl) -p3(z1)
71 =0

mn4 = 5.376x 108

Exponential
1
a =
10545¢
Weibull
M :=19635.
B :=1.6394

mWieb := nT[% + l)

mWieb = 1.757x 105

A2 = oc-L
B
n
{'Z
| —{a-m—(
9(2) = AZ-J (z- u)(Bfl)e
0
1000000000
J g(z2dz=1
0

Yo

n
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100000000 2
B1(B2 + 3)
msl:= z.9(2)dz P:=
0 a{(2:p2 - 3p1-6)-(4-p2 - 3:p1)]
msl = 2.811x 10° P=0.917
100000000
ms2 := J (z- msl)z-g(z) dz
0 Gamma test
ms2 = 2.321x 10'0 g .o M2
M1
100000000
3
ms3 ::J (z-msD)™-9(dz g - 1.702x 10
0
_Mi
ms3 = 3.571x 10 0
100000000
4 n=2.639
ms4 ::J (z—msl) -g(2)dz
0 Ey := mNB2mWieb
ms4 = 2.494x 1021 Ex:=mN Bl-1

o

Ey = 2.394x 10
Compund moments

Ex=2.473x 106
M1 :=mnlmsl

PDf Gamma
M1 =4.491x 107 T
—_— n —
0 n-1 0
M2 = ms1%-mn2 + mnl-ms2 f(T)i=——-T e
r'(n)
14 Ex+E
M2 =7.643x 10 y
A= f(T)dT
M3 := ms13‘mn3 + mnl-ms3 + 3:msl-ms2-mn2 Ex
M3 = 2.885x 10°2 A =0.28

M4 :=ms1%.rm4 + rnlms4 + 4ms1 ¢ := 300000
~ms3-mMn2 + 6~rr512-rr52-(rml-rm2 + Given
c Ex
2 2
m3) + 3-[rr52 -(rml —ml+ rmZ)] J f(T)dT = J f(T)dT + }.A
2

0 0
M4 = 3.389x 10°

p1 = M3 C :=Find(c)
' 15

M2 C=1.79%x 10’

B1=1.365 d::l—%

X+ EY

M4

B2 :=——
M22 d=0.32

B2 = 5.802

Yo¥



Fire & car and accident

A=1.¢

pl :=0.11342:

gql:=1-p1

z

rl:=2

mNB1:= rql
pl

mMNB1= 23.45

mpo :=2A

mpo = 1.6

p2:=0.0144614

q2:=1-p2

12:=2

mNB2:= 292
p2

mNB2= 136.299

W2:—l

ql
wg = &

g2

2 13"
W4 = p2 -pf

s v
p3(s) = Wl-qu- Z Z V\Gv»dpois(u,vw)-(v— U+2(v-u+1(s-v+1)
v=0u=0

500
Z p3(s) = 0.992
s=0
1000
mnl = Z 21-p3(z1)
z1 =0

mnl=161.338
1000 )
mn2:= z (zZ1 — mn1)~-p3(z1)
z1 =0

mn2 = 9.625x 10°
1000 3
mn3:= Z (zZ1 = mnl)"-p3(z1)
z1 =0

mn3 = 1.29x 106
1000 4
mn4 := Z (zZ1 = mnl) -p3(z1)
z1 =0
8
mn4 = 5.376x 10

Gamma

n :=0.18009

6 :=0.0000005077¢

n
meangamma := —
)

meangamma = 3.547x 105

Exponential
1
o=
10545¢

Weibull

N :=19635:
B :=1.6394t

mWieb := nT[% + l)

MWieb = 1.757x 10°

0°0
10000000000
J g(9ddz=1
0
10000000
msl ::J z.9(2) dz
0

Yo



msl = 6.319x 10°
Jlooooooo

ms2 := (z- msl)z-g(z) dz

0

ms2 = 6.796x 10'+
Jlooooooo

ms3 = (z - ms1)°.g(2) dz

0

ms3 = 2.268x 10-°

JlO 000000

ms4 := (z- ms1)4-g(z) dz

0

ms4 = 1.181x 1025
msl2 = 3.993x% 10ll
Compund moments
M1 :=mnlmsl

8
M1=1.019x 10

2

M2 := msl™-mn2 + mnl-ms2

M2 = 3.953x 10°

Gamma test

M1
0 :=—
M2
—8
0 =2.579% 10
n:=M16
n=2.629
1
Ey :=mNBl—

a

6
Ey =2.473x 10
Ex:=A-A

6
Ey =2.473x 10
Ex:= 1.6 meangamma

5
Ex=5.675x 10
EL:=mNB2mWieb

7
EL=2.39%x 10

Ex+ Ey + EL= 2.698424413« 10’
PDf Gamma

M3 := ms13-mn3 + mnl-ms3 + 3-msl-ms2-mn2 n

M3 = 3.382x 107
MA:=ms1md + m1Lsd + ATSLIE3M2 + 6151

2‘ms2-(rml-rmZ +m3) + 3r[mszz-(rml2 -ml+ rmz)g

M4 = 9.044x 1031

M

Bl:= 3

M21.5
pl=1.361

M4
B2 :=——

M22
B2 =5.789

p1-(B2 + 3)2

" a2 1o (4p2—3p1)]

P =0.922

Yot

HT) = —— 1" e 0T
r(n)

JE)& Ey+EL

Al:= f(T) dT

EL
o :=0.0%
c :=1000000

Given

c EL 1
J f(T)dT = J f(T)dT + =-Al
0 0 2

Find(c) = 2.550810461x 107

7
o (2.550810461>< 10 ) 100
Ex+ Ey + EL

d =547



7
(2-550810461X 10 )— EL  Find(c) = 2.670191225¢ 10’

dyx:=1-
gl 1o 2.670191225 % 10 10C
dyx = 0.485 Ex+ Ey + EL
Ex+Ey+EL
A2 ;:J f(T) dT d=1046
EL+Ey N (2.67019122& 107) —EL-Ey
. Ex
¢ :=1000000
. dx = 0.497509
Giver
c EL+Ey 1
J f(T) dT = J f(T) dT + —-AZ
0 0 2

Yoo



