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A Risk Model base on NGINAR(1) Claims Process

SHI HAIFANG
(College of Science, Civil Aviation University of China, Tiangin, 300300)

WANG DEHUI
(Institute of Mathematics, Jilin University, Changchun, 130012)

A new risk model is constructed, where the total number of claims satisfies the geometric first-order
integer-valued autoregressive process. Moreover, we obtain the equation of the adjustment coefficient. We
discuss the relationships among the dependence on the number of claims in each period, the adjustment
coefficient, and ruin probability by numerical simulations. The results show that, with the increase of
the dependence on the number of claims in each period, the adjustment coefficient decrease and ruin
probability increase gradually.
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