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1. X  is distributed as a zero modified Poisson distribution with 2   and 0 0.4Mp  . 

 

Calculate (2)e  . 
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2. X  is distributed as a Pareto distribution with parameters of   and  .  You are also given 

that [ ] 2000E X   and [ ] 8,000,000Var X  . 

 

Calculate 
0.9( )TVaR X . 

Solution: 
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