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gt = 8 af U OA @) + 3 V05 @), (15)

Foop fen f90 = fe. BARBTT LUK TR S m > 2 MRS, (EBT R AT A 2,
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TR AR ZRIG A AT, JATAT LB T FBAL 7 « 19 (2) KR gij(x, 1),
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k=1
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HA
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Exact Approximate
x g1.1(2,5)  g1,2(7,5) g1.1(z,5)  g12(2,5)
0 0.0267 0.0009 0.0266 0.0089
5 0.0906 0.0295 0.0902 0.0294
10 0.0203 0.0055 0.0202 0.0054
15 0.0022 0.0005 0.0022 0.0005
20 0.0002 0.0000 0.0002 0.0000
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PR R, T TS (] 22 BE K. & 1 R 2 43 50 ¢ = 5 Rt = 10 B (MR 22 % FE iR
B, R AEOLT, B i 2R R R, BUR A i 28 R B T S AU
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—
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UEZ AR TE I RE Ty 0%
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A T, BN ARD RN T Gerber-Shiu J7 F2 AR i (FATTAT LLLE STk [10]
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k=1
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—
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H F(@) = (k@) mxrs T() = (1), 72(y), -+ 7 (W)7s h(0,8) = (hige(0,8))mscr. K
(20) FRN (17), AT 15

(20)

w(u,t,y) = h(u,t)7(y), (21)

Hrifm x r HFE h(u, t) 2
u+-ct
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0
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0

F(y) = (5le_ﬂly7 BQe_lBan e )/Bme_ﬂmy)Ta
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(z) = diag(e_ﬁlx, e P . ,e_ﬂm‘”).
BUst MRS IS SR, AR SCAE AT RN R AL B AR S T
e T AE.
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Some Finite Time Ruin Problems in Markov-Modulated
Risk Model

LI Jingchao SU Bihao
(College of Mathematics and Statistics, Shenzhen University, Guangdong, 518000, China)

Abstract: This paper studies the distribution of finite-time ruin quantities. It gives the probability mass
function of finite time number of claims, and find the distribution function of aggregate claims by using
discretise method and compared with exact distribution function, which shows that the approximation
works very well. In addition, by applying decomposition for density function, it gives the explicit expression
for joint density of ruin time and deficit at ruin.

Keywords: Markov-Modulated risk model; distribution of number of claims; distribution of aggregate
claim amount; joint density
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