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 قسط الخطر                                  

 ــــــــــــــــــــــــــــــسعر الخطر  =    ــــــــ
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
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
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
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M2
1.5



1 1.365

2
M4

M2
2



2 5.802

P
1 2 3 2

4 2 2 31 6  4 2 3 1  


P 0.917


M2

M1


 1.702 10
7



n
M1




n 2.639

Ey mNB2 mWieb

Ex mNB1
1




Ey 2.394 10
7



Ex 2.473 10
6



f T( )


n

 n( )
T

n 1
 e

T






Ex

Ex Ey

Tf T( )




d

 0.28

c 3000000

Given

0

c

Tf T( )




d

0

Ex

Tf T( )




d
1

2


C Find c( )

C 1.796 10
7



d 1
C( )

Ex Ey


d 0.32
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 1.6

p1 0.113422

q1 1 p1



r1 3

mNB1
r1 q1

p1


mNB1 23.45

mpo 

mpo 1.6

p2 0.01446145

q2 1 p2

r2 2

mNB2
r2 q2

p2


mNB2 136.299

w2


q1


w3
q1

q2


w4 p2
2 p1

3
e
w2

 e




2


p3 s( ) w4 q2
s



0

s

v 0

v

u

w3
v

dpois u w2( ) v u 2( ) v u 1( ) s v 1( )







0

500

s

p3 s( )


0.992

mn1

0

1000

z1

z1 p3 z1( )



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mn2

0

1000

z1
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2
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



mn2 9.625 10
3



mn3

0

1000

z1

z1 mn1( )
3

p3 z1( )




mn3 1.29 10
6



mn4

0

1000

z1

z1 mn1( )
4

p3 z1( )




mn4 5.376 10
8



n 0.180095

 0.000000507765

meangamma
n




meangamma 3.547 10
5



Exponential


1

105458


 196352

 1.63946

mWieb  
1


1











mWieb 1.757 10
5



A4 








n

 n( )


g s( ) A4

0

s

v

0

v

us v( )
 1

e

 v u( )
s v















 v u( )
n 1

 e
 u









d







d

0

10000000000

zg z( )




d 1

ms1

0
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zz g z( )




d
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ms1 6.319 10
5



ms2

0

10000000

zz ms1( )
2

g z( )




d

ms2 6.796 10
11



ms3

0

10000000

zz ms1( )
3

g z( )




d

ms3 2.268 10
18



ms4

0

10000000

zz ms1( )
4

g z( )




d

ms4 1.181 10
25



ms1
2

3.993 10
11



M1 mn1 ms1

M1 1.019 10
8



M2 ms1
2

mn2 mn1 ms2

M2 3.953 10
15



M3 ms1
3

mn3 mn1 ms3 3 ms1 ms2 mn2

M3 3.382 10
23



M4 ms1
4

mn4 mn1 ms4 4 ms1 ms3 mn2 6 ms1
2

 ms2 mn1 mn2 mn3( ) 3 ms2
2

mn1
2

mn1 mn2  

M4 ms1
4

mn4 mn1 ms4 4 ms1 ms3 mn2 6 ms1
2

 ms2 mn1 mn2 mn3( ) 3 ms2
2

mn1
2

mn1 mn2  

M4 9.044 10
31



1
M3

M2
1.5



1 1.361

2
M4

M2
2



2 5.789

P
1 2 3 2

4 2 2 31 6  4 2 3 1  


P 0.922


M1

M2


 2.579 10
8



n M1 

n 2.629

Ey mNB1
1




Ey 2.473 10
6



Ex A 

Ey 2.473 10
6



Ex 1.6 meangamma

Ex 5.675 10
5



EL mNB2 mWieb

EL 2.394 10
7



Ex Ey EL 2.698424413 10
7



f T( )


n

 n( )
T

n 1
 e

 T


1

EL

Ex Ey EL

Tf T( )




d

 0.05

c 10000000

Given

0

c

Tf T( )




d

0

EL

Tf T( )




d
1

2
1

Find c( ) 2.550810461 10
7



d 1
2.550810461 10

7
 

Ex Ey EL










100

d 5.47
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dyx 1
2.550810461 10

7
  EL

Ey Ex


dyx 0.485

2

EL Ey

Ex Ey EL

Tf T( )




d

c 10000000

Given

0

c

Tf T( )




d

0

EL Ey

Tf T( )




d
1

2
2

Find c( ) 2.670191225 10
7



d 1
2.670191225 10

7
 

Ex Ey EL










100

d 1.046

dx 1
2.670191225 10

7
  EL Ey

Ex


dx 0.497509


