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Abstract We consider a portfolio situation where there is possibly dependence
between a waiting time for a claim and its actual value. By employing an
underlying random walk structure we are able to obtain rather explicit
exponential estimates for the finite time ruin probabilities. We illustrate the
general result with a few explicit copulas. This research is based on joint
work with Hansjorg Albrecher (Technische Universitat Graz, Austria).
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