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Figure 10.5. Simulated CPoi(100, LN (1, 1)) data (n = 100000) with normal-, trans-
lated-gamma, GPD and Panjer recursion (see Example 10.17) approximations (on log—log

scale).
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Figure 10.6. Simulated CPoi(100, Pa(4, 1)) data (n = 100 000) with normal-,
translated-gamma, and GPD approximations (on log—log scale).



