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Identification of Bivariate Mixed Exponential Distribution and its Applications

Abstract:

ZHANG Jing-jing, LI Guo-an’
( Faculty of Science, Ningbo University, Ningbo 315211, China )

Considering a new bivariate mixed exponential distribution and other three kinds of bivariate mixed

exponential distribution, the identification of their distributions is presented. Z=min(X,, X,) is first defined, by
letting I =i with Z=X;. U=max(X,, X,) is defined. LetJ=jwhileU=X,, if the distribution of (Z,l) or
(U, J) is known, the uniqueness of the distribution of (X, X,) needs bemg calculated. In the end, the author
puts forth two formulae which are related to the net single premium of Z and U in life insurance, while (X,, X,)
obey Marshall-Olkin type’s exponential distribution.

K ey words:. bivariate exponential distribution; mixed types; identification; the net single premium



