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Abstract

The generalized Gerber-Shiu (G-S) function (Cheung et al. (2010b)) in a discrete-time dependent
Sparre Andersen (SA) renewal risk model is studied. Some defective discounted probability functions
involving the surplus before ruin, deficit at ruin, the minimum level of surplus before ruin and the
surplus immediately after the second last claim before ruin, are derived. Furthermore, with arbitrary
distributional assumption on the interclaim times, the generalized G-S function is analyzed when the
distribution for the claim sizes is geometric and mixed-geometric in case of time-independent claims.
Later, discrete Coxian distribution for the interclaim times is assumed under the certain dependent
structure between the interclaim times and the claim sizes, and some numerical illustrations are
provided. Lastly, discrete-time delayed SA renewal risk model is considered.
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