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Finite Time Ruin Probability for a Class of
Risk Processes Perturbed by Diffusion

SI Jian — dong' Wang Cheng — gang’
( 1. Department of Foundamental Sciences Teaching Yancheng institue of technology Jiangsu Yancheng 224003 China)
2. Yancheng Middle School Jiangsu Yangcheng 224001 China

Abstract In this paper the author addresses a class of risk processes perturbed by diffusion and ortains thé' time — dependent” Lund-
berg inequality the' time — dependent” Lundberg exponent for the finite time ruin probability and its relation with the probability of ruin
within infinite time. He compares the size of the Lundberg exponents critical value for different kinds of risk model and also analyzes the
numerical illustration for the impact of the parameters on the ruin probability .

Keywords finite time ruin probability risk processes time — dependent Lundberg inequality time — dependent Lundberg exponent

Poisson processes Brownian motion.

Implement of Constitutive Models of Rock — Soil Mass in Marc

SU Jing = bo' YIN Jian — bing® DONG Xing — ping'
( 1. College of Civil Engineering Hohai Univeresity Jiangsu Nanjing 210098 China
2. China Harbor Engineering Company Jiangsu Nanjing 210011 China

Abstract The reasonable constitutive relations of rock — soil mass is very important in the process of numerical simulation of underground
engineering. The large software of Marc about finite element is secondly developed. The realization methods about Duncan — Chang non-
linear elastic model and Drucker — Prager elasto — plastic model are described. The engineering example shows that the methods are right
and reasonable.

Keywords constitutive model Duncan — Chang model Drucker — Prager model Mare software



