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ABSTRACT
E 1027
In this thesis, we study the discrete-risk model (surplus process) in

insurance by considering the ruin probability of the discrete-time surplus process

Up=u, Upn =utan- XK, n=123, -

i=1
where u is an initial capital, {X,K,} is a claim size process and ¢, > 0 is a
premium rate for one unit time. Based on this result, we assume that processes
{Xn,n € N} and {K,,n € N} are independent and identically distributed and
the process { X, K,,n € N} is mutually independent and identically distributed.
The main result of this thesis, we obtain the recursive formula for finite-time
ruin probabilities of this model. Further, we study the interarrival time process

with geometric distribution.
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