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Abstract

In this note the compound birth process is defined. The particular cases of Pélya - Aeppli
process, I - Pélya process and I - Binomial process are given. We consider the insurance risk
model in which the counting process is the compound birth process. Some basic properties are
given. The joint probability distribution of the time to ruin and the deficit after ruin occurs is
studied. The case of exponentially distributed claims is given.

Key words: Birth process, Pdlya - Aeppli process, ruin probability, I - Pdlya process.

AMS subject classifications: 60K10; 62P05.

References

[1] Klugman S. A., Panjer H. and Willmot G. (1998) Loss Models. From Data to Decisions, John
Wiley & Sons,Inc.

[2] Minkova L.D. (2001) Inflated-parameter modification of the pure birth process, Compt. Randue
Bulg. Acad. Sci., 54(11), 17-22.

[3] Minkova L.D. (2002) A Generalization of the Classical Discrete Distributions, Commun.Statist.
- Theory and Methods, 31(6), 871-888.

[4] Minkova L.D. (2004) The Pdlya-Aeppli process and ruin problems, JAMSA, 2004(3), 221 - 234.

[5] Minkova L.D. (2010) I - Pélya Process and Applications, Commun.Statist. - Theory and Meth-
ods, (to appear).



