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4. Expected Value Premium Principle
5. Characterization Method
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1. Premium Principles
2. Ad Hoc Method
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3. Properties
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H(X)=E(X)+aVar(X)
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4. ldentically Distributed and Independent
5. Expected Value Premium Principle

6. Variance Premium Principle

7. Bulman

8. Berliner
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(Leaven and Goovaerts, 2011; Teugels and Sundt, 2004).
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1. Economic Method

2. Net Premium Principle
3. Loading
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7. Additivity

8. Musiela

9. Zariphopoulou

10. Incomplete Market

11. Esscher Premium Principle
12. Risk Exchanges

13. Aggregate Risk

14. Wang’s Premium Principle
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1. Standard Deviation Premium Principle
2. Principle of Equivalent Utility

3. Indifferent

4. Indifference Price

5. Reservation Price

6. Exponential Premium Principle
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1. Distortion

2. Distorted (Tail) Probability

3. Yaari’s Dual Theory of Risk

4. Nonadditive Measure Theory

5. Proportional Hazards Premium Principle
6. Swiss Premium Principle

7. Dutch Premium Principle




