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Abstract: In this paper, we study the credibility estimator of risk premium under the new-type F RSS

generalized weighted premium principle. Use of a loss function method, the new generalized weighted VE % M 56 S &

premium principle is defined as the optimal estimate of the risk under the new-type generalized weighted
loss function. Under this type of loss function, we constrain the estimator of risk premium to linear
combination of empirical estimate and derive the credibility estimator of risk premium by minimizing the
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mean square error. We also prove the consistency of the credibility estimator. Finally, the numerical
example is given under Esscher principle to verify the results of the paper. In addition, we also compare
the credibility estimator under exponential principle with previous research. The results show that the
previous estimator is the special case of this paper.
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