
207Proceedings of Korean Data And Information Science Society,

October 28-29, 2005

Brownian Motion을 이용한 보험 상품의 Ruin Model 연구

한수희, 임경은(숙명여자대학교 대학원)

지도교수 : 이의용

Abstract

We consider a ruin model where the input of surplus is formed by a 

Brownian motion. If the level of surplus exceeds , then we assume 

that a insurer invest in other financial institution. In this paper, we 

apply martingale methods to the surplus process and obtain the 

expected period from initial surplus  to the point where the level of 

surplus reaches  or  0; . With this results, expectation and 

variance of the number of investments the level of surplus reaches  

during , and the expectation of the level of surplus in .


