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Ruin probability for a compound Poisson-Geometric process of

multi-risk model with interference
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Abstract: A risk model, which the compensation arrives to the compound Poisson-Geometric process, was generalized. The ar-
rival of term policies with interference, which was a Poisson process with intensity a, was studied. Applying the martingle theory,
the Lundberg inequality and the formula for the ruin probability were concluded.
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