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Abstract

In the compound Poisson risk model, several strong hypotheses may be found too
restrictive to model accurately the complex evolution of the reserves of an insurance
company that faces risks like earthquake risk. For this kind of risk, claim amounts
may be dependent and depend on the history of the process. In the case where
claim sizes are heavy-tailed, we study the asymptotic behavior of finite-time ruin
probabilities when each claim amount depends on the previous inter-occurrence time,
or on all the preceding inter-occurrence times.
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