gd

Joooooooag 2

oo oo* oooof oooot

00
{S()} 000000000000 Poisson 00 (00000 F)OOO. 0000 {X(t)},

X({t)=z+kot—S(t), Kko>0, x>0,

0,“00000000000070 7T, 0000,00000000000 Lundberg model 00O, OO
0oooooooo. ooo,0000 FO “000000000D0”00000,0000 T,0000
(overshoot) X (7o) DO OOO

(%) v(z,a,B) = E, [eiaTDHﬁX(TO)], >0, >0, 8RR

0000000.0000000,0000000:

() 00D FOOODO w(z,0,8) 0000,000000000000.

(i) FO “0000”00000,0000 v(z,0,0) =E,[e ¢ 00000,0000000000
0000000.000,000000000000.

(iii) FOODODOO0D00000000, Gerber-Shiu 00 Eg[e ™ ¢(X(To—), X(Tp))] 0000

(v) FOODODOOOOOODO000,00000000000 E,[To|To < o], overshoot 00000
00 E.[X(To)|To < o], 0000000000000000.

000, (x) 000000000000, FO “00000000000007 0 “truncated 00007
0ooooooo,ooo u(r,e,f)000000000OOO.

000000 Lundberg model, Wiener-Hopf method, Ito 000, 00 OO /overshoot 0000000
00,00000 overshoot 00000, Gerber-Shiu OO

oooooooon

ltoOOODO FelerOOQO
s00O00oooo
O000ooO0ooooooooo
0000000 FoOOoooooo

0000 /overshoot 00000 ODOO0ODOOODOODOOO

*0000000 E-mail: nishioka@tamacc.chuo-u.ac.jp
0000000000 E-mail: nakajima-t@mx2.tten.ne.jp
0000000000 E-mail: sato@u.dendai.ac.jp
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