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The Predictor of Exponential Premium Based on Copula Dependent Risk Model

DU Mengying ZHANG Yi
( College of Mathematics and Informatics Jiangxi Normal University Nanchang Jiangxi 330022 China)

WEN Limin”

Abstract: Exponential premium principle is a kind of important premium principle in nonife insurance actuarial

science. It has important application in theory and practice. However most of exponential premium principle statisti—

cal inference in the literature is assumed that risk is mutually independent or conditional dependent. But this inde—

pendence is not satisfied in general practices. The exponential premium estimator is given based on dependent risk

model. And the properties of estimate are discussed. The exponential premium formula under Calyton copula model

is also given.
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