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Abstract

We consider a compound Poisson risk model with dependence and a constant dividend barrier,
where the claim amount and the interclaim time follow some bivariate distribution. An integro-
differential equation for the Gerber-Shiu discounted penalty function is derived. We also solve the
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integrodifferential equation and show that the solution is a linear combination of the Gerber-Shiu
function with no barrier and the solution of an associated homogeneous integrodifferential equa-
tion.
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