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Risk networks

Risk networks became popular during the last decade of the 21st century (see [1], [2]).
Theorem. Gerber-Shiu function φ(u0, ..., un) for (n + 1)-dimensional network satis�es the
following integro-di�erential equation
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where ui is the initial capital of company i and fi(x) is the density of its claims, i = 0, 1, ..., n.
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