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ROBUST BAYESIAN ESTIMATION AND PREDICTION OF RESERVES IN
EXPONENTIAL MODEL WITH QUADRATIC VARIANCE FUNCTION
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Abstract. The exponential families with quadratic variance function, conjugate families of
priors and square loss function is applied to the prediction of claim reserves. The robustness
with respect to the priors is considered. The uncertainty of the prior information is modeled
by two different classes of priors. The posterior regret I'-minimax estimators and predictors
are constructed.
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