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Ruin Probability for a Double Type-Insurance Compound Binomial Risk Model

Chen Xinmeis Lv Weichun

( College of Mathematics and Computing Science> Changsha University of Science and Technology, Changsha 410076, China )

Abstract : Some properties for a double type-insurance risk model are considered, which the claim and the premium

arrival processes are independent compound binomial processes. The general formula of the ruin probability for this model is

given and a upper bound for the ruin probability is obtained.
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