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Ruin Probability of a Two-dimensional Discrete Time Risk Model with Random Interest Rates

HUA Zhiqiang, ZHANG Chunsheng, CHEN Liying
(College of Mathematics, Inner Mongolia University for the Nationalities, Tongliao Inner Mongolia 028043, China)
Abstract: [ Purposes]It talks about a two-dimensional discrete time risk model with random interest rates, which is constructed by
the two-dimensional random vectors that be composed of the marginal distributions of random variables are extended regularly
varying, and set up a more actual demand two-dimensional model. [ Methods ]Study the issue of the finite-time ruin probability in this
two-dimensional model by using the similar method to find the two-dimensional finite-time ruin probability in a two-dimensional
discrete time risk model. [ Findings]Under some given assumptions, the following uniformly asymptotic result about the two-dimensional
finite-time ruin probability is established by using the similar method to find the two-dimensional finite-time ruin probability in a two-
W k j
dimensional discrete time risk model with constant interest rates: as x—>w, ¢ (x, n) ~ Z ZP (Xl_ p HY, >xs X, HY[ >
k=1 j=1 =1 1=

xz, ) , herex =z, +x,. [Conclusions ] This result generalizes the corresponding result in a two-dimensional discrete time risk model

with constant interest rates.

Keywords: ruin probability; two-dimensional discrete time risk model; random interest rate
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