
 

首 页 | 期刊介绍 | 编委会 | 编辑部介绍 | 投稿指南 | 期刊订阅 | 广告合作 | 留言板 | 联系我们 |

中国管理科学  2007, Vol. 15  Issue (5) :23-28    

论文 最新目录 | 下期目录 | 过刊浏览 | 高级检索 << Previous Articles | Next Articles >>

索赔次数为复合Poisson-Geometric过程下破产概率的显式表达
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摘要 本文研究索赔次数为复合Poisson-Geometric过程下的风险模型;当个体索赔额服从相位(Phase-Type)分布时,得到了破产概

率的显式表达式及数值结果。
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Abstract： A risk model with compound Poisson-geometric claim numbers process has been studied. The renewal 

equation of ruin probability has been studied and the expression of ruin probability has been given in case of the 
individual claim size distributed in phase-type. 
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