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The Delayed Dual Risk Model with Stochastic Expense

ZHOU Wenxin' SHEN Haiyan® ZHOU Guoli**
(1. School of Economics and Management Chongqing Normal University Chongqing 401331 China;

2. School of Mathematics and Statistics Chongqing University Chongqing 401331 China)

Abstract: The case that expense follows exponential distribution in the delayed dual risk model is considered. First—

ly by using the infinitesimal method and the basic theory of stochastic processes the integral equations of the La—

place transform of the ruin time the ruin probability and the expected value of the ruin time are derived. Secondly

when the stochastic expense and revenue variables are exponential distribution the explicit expressions for ruin

probability and related ruin time by using the ordinary differential equation are obtained. Finally numerical exam—

ples are given to demonstratethe effect of some parameters in this model on ruin probability.

Key words: dual risk model; delay; stochastic expense; integral equations; exponential distribution
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