Pure Mathematics Hi¥(%%, 2024, 14(4), 18-25 Hans Xl
Published Online April 2024 in Hans. https://www.hanspub.org/journal/pm
https://doi.org/10.12677/pm.2024.144106

HEHEWE T HB T AMBEN RS ERRER
TP

EXET

LIRS, 10T K&

ks H . 202442 H21H; FHBEM: 20244F3412H; kA HM: 2024447 10H

H E

FCH T T AR BN RSB RE D R EARA, A RBBANEGERERE, R R R
I TR LA RFBR AR MR 2544 A P AL S B R I, 28 2 T A MR AN A ™ AT G IR R AR 7 T 72
BEA, BEHLLR R ARG AU RSB B AT, W DA SR ™ B AR AR 77 72 DA S A= R S R MG IR s
AETTFERIAR o

XA
RENLORSE, ARKSEH, HALKENE, BUMEER, RARE

Ruin Probability of Dependent Risk Model
with Stochastic Premiums and Threshold
Divided under Exponential Claims

Jiaxi Wang

School of Mathematics, Liaoning Normal University, Dalian Liaoning

Received: Feb. 21%, 2024; accepted: Mar. 12", 2024; published: Apr. 10", 2024

Abstract

The paper considers a risk model with stochastic premiums and threshold dividends, where pre-
mium income is a compound composite Poisson process and a specific dependent structure are
assumed between claim sizes and inter-claim times. By utilizing the stationary and independent
increment property, we derive the integral equation for ruin probability and the expected dis-
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counted dividend payments until ruin. In addition, when stochastic premium and claim amount
are exponentially distributed, we can derive roots of the characteristic equation of ruin probabili-
ty and the expected discounted dividend payments until ruin respectively.
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