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The Pure Robust Credibility Estimation under the Maximum Entropy Method

HU Yingying, WU Lijun, SUN Yi

(College of Mathematics and System Science, Xiﬁjiang University, Urumqi 830046, China)

Abstract: The maximum entropy method(MEM) has been widely applied to the insurance field and achieved certain a-
chievements. However, the research which combines robust credibility estimation and MEM has not appeared until now. This
article is dedicated to do some research in this area, namely the pure robust credibility estimation under the maximum entropy
method. As we all know, the former credibility formula has to make some assumptions about random variable X to obtain the
exact expression of the credibility formula. In this paper, we deduce the exact linear expression for credibility premium and two

corollaries on the condition that we make no assumption about X.

Keywords: the robust credibility estimation; the maximum entropy method; M estimation; influence Function; La-
grangian multiplier



