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CREDIBILITY MODELS UNDER THE ENTROPY LOSS
FUNCTION

WANG Na-na
(Department of Basic, Yichun Vocational Technical College, Yichun 336000, China)

Abstract: In this paper, we study the problem of the reliability model. Using entropy loss
function, we obtain the credibility estimator and empirical Bayes estimator of risk premium. The
result is a complement to the existing risk premium reliability estimation and empirical Bayes
reliability estimation.

Keywords: entropy loss function; credibility estimator; premium estimator
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