H54E Ha4W
20154 7 A

LR (A RBRERR)
ACTA  SCIENTIARUM NATURALIUM UNIVERSITATIS SUNYATSENI Jul. 2015

Vol. 54 No. 4

DOI:10. 13471/]. enki. acta. snus. 2015. 04. 013

R R A0 R 25 0 XU, 700 1 B

i, BHER, X g4
(#e b A3 Sk ah3r, b = 065201)

o OE: EE RS PRI SR, BRI A RS R AT AN, DR A S 25 Bl ) XU A5 7R
Jeoh b B, R B RSCBU BEHL I AR RS B AT BEE , ST T AR B RO BRI B Ak AR L SRR N
FEFR SR q - FRpi i B0 Z R AT BENLXB B, 5@ AT AR R M, A5 Bl = R ik U0
W =A% - A Lundberg A %30,

KW : ZKFh; GBOE; Poisson i1 HR; MBiLRE; B HER

FESES: 0211.6; F840  EIFRERS: A XEHS: 0529 -6579 (2015) 04 -0072 -03

Ruin Probability of Surrender Dependent Multi-Type
Risk Model in Sparse Process

WEI Jing, GE Shigang, LIU Haisheng
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Abstract: With the diversity of insurance business, the process of risk model by describing with single
risk has limitation. So multi-type insurance risk model is particularly necessary. Considering the possibil-
ity of premium randomness and surrender risk, a multi-type random risk model is established with the
times of premium and claim being Poisson processes, and the surrender being a random (-sparse process

of the premium process. By analyzing the properties of the surplus process, it is obtained the expression

of ultimate ruin probability and the Lundberg inequality for ruin probability upper bound.
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