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The Credibility Models with Risks Dependence Effects under
MLINEX Loss Function

LI Xinpeng' , WU Lijun®"
(1. College of Mathematics and Physics, Xinjiang Agriculture University, Urumqi Xinjiang 830052, China;

2. College of Mathematics and System Sciences, Xinjiang University, Urumqi Xinjiang 830046, China)

Abstract: Considering the premium’s equity, various risk groups” dependent effects, using of the credibility theory

method , the Biihlmann-Straub model is considered with special risks dependence effects under MLINEX loss func-

tion and the credibility premium is obtained. Furthermore ,the Biihlmann model’s premium is derived with the risks

dependence effects under MLINEX loss function, and the estimators of structure parameters are obtained, therefore

generalizing the classical credibility theory.
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