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Application of Robust Bayesian Methodology
Under the Exponential Premium Principle

HU Ying-ying, WU Li-jun, SUN Yi

College of Mathematics and System Science, Xinjiang University , Urumgi 830046 , China

Abstract: Robust Bayesian methodology can be used to deal with the uncertainty of priori information, and
the prior distribution is restricted in the scope of I'-cluster, from which some optimal rules can be derived.
Combining with the e-contaminated class of prior distribution, we obtain the robust Bayesian premium and
posterior I'-minimax premium under the exponential premium principle in the present paper.

Key words: robust Bayesian methodology; exponential premium principle; posterior regret I'-minimax pre-

mium
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