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Ruin probability in generalized homogeneous poison
process risk modd with interference

HE Shu-hong, MA Li-juan, ZHAO Jirre
(Department of Mathematics, Yunnan Universty , Kunming 650091 ,China)

Abgtract :Applying martingale theory ,the ruin probability in generalized homogeneous Poisdn process
risk model with interference is researched for insurance firm. The L undberg inequality and the formula of the
ruin probability are got ,the explicit formula of the ruin probability is al© got in case of exponential claim
amounts.
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