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The Nonparametric Estimate of Exponential
Premium Under Collective Risk Models

ZHANG Lin-na', WEN Li-min'*, FANG Jing'
1. Department of Mathematics and Information Science , Jiangxi Normal University , Nanchang 330022, China ;

2. Department of Information and Management , Jiangxi University of Finance and Economics, Nanchang 330013, China

Abstract: The exponential premium principle is one of the most important premium principles and is wide-
ly applied in non-life insurance actuarial science. In this paper, the nonparametric estimate of exponential
premium is investigated under collective risk models. In addition, the estimator is proved strongly consist-
ent and asymptotically normal. Finally, a numerical simulation method is used to verify the estimated
speed of convergence, and the asymptotic normality of the estimator is checked in the simulations.

Key words: collective risk model; exponential premium; nonparametric estimate; consistency; asymptotic

normality
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