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A study of a class of multidimensional stochastic hybrid dynamic model is investigated. The model consists of continuous

and discrete dynamics. The parameters of the continuous dynamic switch according the discrete dynamic. The discrete

dynamic is governed by a non-homogeneous Poisson process. Under certain conditions, the solution to the multidimen-

sional model can be obtained. For the one-dimensional case some probabilistic properties are derived. Applications to

the risk theory are discussed. (Received September 20, 2010)
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