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0
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ZE K (1),

P (e_g(”)ﬂ[n@] € du, e_g(”)ﬂ[ﬁ,@] € dU)
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< / P(X,>xz/v,X; > z/v)P (e ¢, oy € dv)
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XA v e (1, L) MPTH = > LD, —8RAL. R4E — 7o ERMSLHE X (WK (2)), FEK
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sup {P(Xi >£/U,Xj > a:/v)} <e.
ve(0,1)] F(z/v)

M >z, B, AR LR ANAE LA (18) 71
Ky (z,t) :/ P(X; > z/v, X, > z/v) F(a:/v)P
(0,1]

(eig(Tj)]I[Tjgt] € d'U)

F(x) F(a/v) Fla)
+/ P(X, > i/v’Xj > z/v) Fix/v) P (e—g(TJ»)]I[T‘gt] c dv)
(1.L] F(J,’/U) F(l') J
P(X, X;
</ ( ;> f/v, ;> JI/U) P (e—ﬁ(fj)]l[_rjgt] c dv)
(0,1] F(:U/U)
PUX, > a0, X, > a/t) o o,
+C - VPP (e *I, oy € dv
» (1,L] F(z/v) ( o )
P(X,> /v, X, > l’/”)}
_ /v X, P(0< —e(ry) ]IT ] —|—C E Pﬁ(n)]I
UE%%]{ F(w/v) [ ( S i< ) (e )]
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Xt e Ay —EUROL. WRYE Koy (x,t) 5 Koz, t) BIXSFREERD, FAESSE 2y > 2o X FTH
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Xft € Ay —BURAL.
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( YH?* [P(r; < )]/ [L°E (e "0V, )] 7"
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Q
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NN N
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n n t n
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Xte A —BAIL.
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1
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i=1
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5.2 FEAEIE 1
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Abstract: This paper establishes a risk model for an insurer with cadlag investment returns and
heavy-tailed claim sizes which are bivariate upper tail independent. On one hand, we propose condition
(6), under which a uniform asymptotic estimate of the finite-time ruin probability in the risk model is
obtained. On the other hand, considering the universality of condition (6), we find that the condition
(6) can be easily verified by some important stochastic processes, such as the Lévy process, Vasicek
model, Cox-Ingersoll-Ross (CIR) model, and Heston model.
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