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RUIN PROBLEMS IN A COMPOUND POISSON-RENEWAL RISK
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WU Chuan-ju®®, WANG Cheng-jian®

(a. Hubei Province Key Laboratory of Systems Science in Metallurgical Process; b. School of Science,

Wuhan University of Science and Technology, Wuhan 430065, China)

Abstract: The compound Poisson-renewal risk model is such that the aggregate premium

is a compound Poisson process and the aggregate claim is a compound renewal process. This

paper considers the compound Poisson-renewal risk model with a constant interest rate. Using
discretization method, we give the series expansions of ruin probability and the distributions of
the surplus at ruin and immediately before ruin. So the recent relevant results of [1] and [2] are
extended.
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