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Table B Standard normal distribution; cdf @(x) and stop-loss premiums 7(x)
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Table C Selected quantiles of the standard normal distribution

X 1282 145 L96D 2326 2576 3090 3291 3891 4417

d(xr) 0900 0950 0975 0990 0995 0999 099935 099995 0.999995

Examples of use: @(1.17) = 0.6 (1 + 0.15) + 0.4 (1 +0.20) = 0.879;
G H0.1) = —1.282; @(—x) = 1 — ®(x); ;(—x) = x+ 7(x).

NP approximation: If § has mean pi, variance ¢~ and skewness . then
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Translated gamma approximation: If G{- ¢, 3 ) is the gamma cdf, then
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Table Id The main classes of distributions in the GLM exponential dispersion family. with the

customary parameters as well as the (i, ¢) and (8, ¢ ) reparameterizations, and more properties

Distribution Density (i, @) reparameterization Cumulant function b(8)
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