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Introduction
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Model establishment

F XA A& T AP R R T TR &R
W BOAH ST R A RO BERLAS P X i 1 3R R, X 2o
5 1 PRI, HAAE AN A0 RT3 008 o B0 F () 5 BRI A (AN
O3 BB A ey F G () BRSO ST W) o A BE AL AE B RS Y i =
LERFEIR  IZ R B RL Y i R A h

U(t) :u+ct—£Xi—i)Yi. (1)

H:w > 0 AR A FRIWIR A ;¢ > 0 NIRE A R AR 2R IA
N(t) s (0,1 ] TR BN & AR B RGO M (1) 7 (0,0 ] A B
WA BRI R I K N (1) M (8) AR e N(t) = K (1) +
K(t) ,M(t) = K(t) K, (¢) FIK(2) 735 AZHCN AL, A BIFFIK Possion
WA, HAX e = 14,1 Y50 = 1K (1) K () AHERSE.

HPRUEPRKL A R AT B4 AR SUIRGE (A + A )y + Ay < c.

2 W(uw) FRWIRMAR N w ORI 24 7 A9 i B0 3, B



DAL 24 F2F 2640 P2, 2010,2(4) :294-296

Journal of Nanjing University of Information Science and Technology : Natural Science Edition,2010,2(4) :294-296 295

W(u) =P(3t>0,U(t) <01 U0) =u), S
RN d(u) , H d(u) =1 - ¥(u).

2 FEFHER

Main results
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Discussion of the model
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Abstract

In this paper we consider a risk model with count-correlated claims. It is assumed that every main claim

produce a by-claim. A integro-differential equation for the survival probability is derived,and explicit expressions for

the survival probability are given in the case of exponential claims.
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