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Premium Estimator under Stein Loss

YU Jun' ZHANG Yi* WEN Li-min' *"
(1. College of Mathematics and Informatics Jiangxi Normal University Nanchang Jiangxi 330022 China;
2. School of Computer Science Jiangxi Normal University Nanchang Jiangxi 330022 China;

3. College of Information Management Jiangxi University of Finance and Economics Nanchang Jiangxi 330013)

Abstract: The premium estimate under a typical asymmetric Stein loss function is studied by the credibility theory.
The three type of estimator including Bayes estimator credibility estimator and hierarchical Bayes estimator under
Stein loss function are discussed. Finally by numerical simulation method the quality of three estimates are com-—
pared. The results show that under Stein loss function when the sample size n tends to infinity all the three premi—
um estimator convergence to risk premiums respectively. In addition the robusiness of hierarchical Bayes estimator
is better than that of two other estimator.

Key words: Bayes estimator; credibility estimator; hierarchical Bayes estimator; robustness
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The Alternative Direction Implicit Scheme for
Inhomogeneous Schrodinger Equation

FU Li-dan' KONG Ling-hua'" WANG Lan' FU Fang-fang’ HUANG Xiao-mei'
(1. College of Mathematics and Informatics Jiangxi Normal University Nanchang Jiangxi 330022 China;

2. Department of Basic Teaching Nanchang Institute of Science and Technology Nanchang Jiangxi 330108 China)

Abstract: Based on Taylor’ s expansion an alternative direction implicit scheme was proposed for multidimensional
Schrodinger equation. The scheme is of second order both in time and space. Moreover the scale of the algebraic e—
quations resulting from the scheme is the same with a one-dimensional problem. It is economic practical and can be
coded modularly. Numerical experiments verify the long-term simulation of the developed scheme to original problem
and the evolution of discrete charge against time.

Key words: Schrédinger equation; alternative direction implicit scheme; Taylor” s expansion



