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ABSTRACT 
 
On dividends in the Phase‐Type dual risk model 
Agnieszka I. Bergel, Eugenio V. Rodríguez‐Martínez & Alfredo D. Egídio dos Reis 
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discounted dividends 
 
Purpose of your paper: Developments in Ruin Theory – Dual Risk Model 
 
Abstract: The dual risk model assumes that the surplus of a company decreases at a constant rate over time, and grows by 
means of upward jumps which occur at random times and with random sizes. In the present work, we study the dual risk 
renewal model when the waiting times are Phase-Type distributed. Using the roots of the fundamental and the generalized 
Lundberg's equations, we get expressions for the ruin probability and the Laplace transform of the time of ruin for an 
arbitrary single gain distribution. Furthermore, we calculate the expected discounted dividends when the individual 
common gains follow a Phase-Type distribution. 
 
Note: If you are not presenting a paper for this Colloquium, please include as much detail as possible in your Abstract (maximum three pages) to 
enable delegates to prepare for your session.  

 


