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In this study, we established a statistical inference theory for optimal
dividend barrier in the field of ruin theory, a branch of actuarial science.
The insurer®s surplus is modeled in terms of three factors: initial capital, premium income, and
claim payments, and is represented classically by the Cramer-Lundberg model and in recent years by
the Levy insurance model.
The optimal dividend barrier is a threshold on this surplus, defined as the threshold that minimizes
a certain loss function. In this study, we propose a statistical method for estimating the optimal
dividend barrier, and we derive the consistency and asymptotic normality of the estimator in the

case of the Levy insurance model, and confirm the usefulness of the proposed method through
simulations.
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B=10,100,1000, h=1,0.1,0.01 b 100
(mean) (std) (bias) (MSE)
h mean std bias MSE
10 1 9.355 1.086 -3.58 14.02
0.1 11.556 1.944 -1.38 5.69
0.01 12.388 1.924 -0.55 4.00
100 1 9.718 0.422 -3.22 10.55
0.1 12.067 1.372 -0.87 2.64
0.01 12.923 1.362 -0.01 1.85
1000 1 9.871 0.315 -3.06 9.51
0.1 11.532 1.012 -1.40 3.00
0.01 12.808 1.113 -0.13 1.29
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