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Credibility Estimator Based on the History Claims with Different Distributions

ZHANG Qiang’ , CUI Qiangian' , ZHANG Juan®
(1. College of Sciences, Shihezi University, Shihezi 832003, China;
2. School of Economics, Langfang Teachers College, Langfang 065000, China)

Abstract; Considering that historical period of the premiums is independent of each other, the credibility factor expres-

sion based on the balanced weighted loss function and Esscher loss function is got, and the next issue of the credibility premi-

um is derived.
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