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Ruin probability of double compound binomial risk model

CHENG Junxiang ZHANG Yan
( College of Mathmatics and Information Science He nan Polytechnic University Jiaozuo 454000 China)

Abstract: Under the stochastic interest rate the insurance policies and investment returns were bivariate

discrete risk model with random variables stochastic investment yields under the double binomial risk
model and the general formula was gottenfor the ruin probability W( u) when the initial reserve was u =
U(0) in certain special circumstances which not only strengthened the reality description ability of the

model and had more practical meaning to promote stable operation of the insurance company

the insur—
ance company insolvency probability study.
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