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The Weighted Credibility Estimation and
Their Statistical Analysis of Claims Number

ZHANG Yi LI Zhﬂong*
(School of Statistics Jiangxi University of Finance and Economics Nanchang Jiangxi 330013 China)

Abstract: Using the idea of credibility theory the credibility estimation of claim number is studied the credibility

estimation of the probability distribution of the claim number is obtained by minimizing the expected weighted sum

loss function. Furthermore credibility estimates of risk parameters are discussed respectively in the three discrete

distributions of claim number and the estimation of structural parameters are obtained. The unbiasedness of estima—

tors are proved. Finally the credibility estimator is compared with that of the classical Biihlmann estimator by nu—

merical simulation which verifies the convergence rate of the proposed estimator.

Key words: claims number;risk parameter;credibility estimate ;structural parameter  ( : )



