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A double-compound Poisson-Geometric risk model and ruin probability

ZHOU Shao-wei
(College of Science, Shandong University of Science and Technology, Qingdao 266510, Shandong, China)

Abstract: A risk model with compound Poisson-Geometric process is generalized. The double compound Poisson-Geometric risk
model in which the arrival of policies and claims follows compound Poisson-Geometric process is constructed and studied. It is
proved that the adjustment coefficient does not exist in the model. Furthermore, considering random factors, a perturbed model is
studied, and its ruin probability and bound from upper are given.
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