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A Generalized Erlang(n) Dual Risk Model of
Threshold Policy With Perturbation

ZHOU Jin-le, WANG Chuan-yu
(School of Mathematics and Physics, Anhui Polytechnic University, Wuhu 241000, China)

Abstract: A generalized Erlang(n) dual risk model with perturbation under a threshold dividend policy is
researched. This paper derives a set of two integro-differential equations satisfied by the expected total discounted
dividends until bankruptey and finds the basic equations of generalized Lundberg in this case. When profit follows
Poisson’ s distribution, the solution to this equation is obtained.

Key words: generalized Erlang (n) distribution; a dual risk model; threshold dividend policy; integro-
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