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. The objective of this study is to compare the estimation of loss
distribution parameters for left-truncated grouped data. The methods of
es,tlm,atlng arameters under consideration “in this  study are Maximum
Likelihoo stimation method, Minimum_Chi-Square Estimation method, and
Cramer-Von Mises. Minimum Distance Estimation method. The comparison are
done under conditions of sample sizes 100, 200, 300, and 500, deductible

0,5, 1.0, 2.0, and 3.0, the number of class intervals Vn ( = sample
size), and 3 loss distributions . 1) _Lognormal distribution 2) Weibull
distribution 3) Pareto distribution.” The data for this experiment are
generated through, the Monte Carlo simulation .technique.. The experiment is
repeated 1,000 “times under each condition in estlmatln'\ﬂ arameters and
evaluated through the square root of mean square error (R SES).

Results of the study are as follows:-

Under conditions of Lognormal distribution )

In case of small sample size ,g100200)_and_small deductible
(0.5,1.0), the RMSE of Maximum Likeli ood Estimation method is the lowest.
In case of small sample size and Ia'rv?e_deduc,tlble (2.0,3.0), or large
sample size (300,500), the RMSE of Maximum Likelthood Estimation method and
Cramer-Von Mises Minimum Distance Estimation method are rather the 3ame.

Under conditions of Weibull distribution ) o

. For any sample size, any deductible, the RMSE of Maximum Likelihood
Estimation method is the lowest.

Under condition of Pareto distribution o )

. For any{ sample size, any deductible, the RMSE of Minimum Chi-Square
Estimation method is the lowest. _ ,

In general, the RMSE varies with, shape parameter and deductible but

converse to sample size.
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