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The Ruin Probability of Multiple-T'ype Risk Model with
Interest Rate and Investment
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Abstract: According to the operating condition of insurance company in our daily life the interest rate is stable in a

certain time so the interest rate considered is constant. The ruin probability of multiple-type insurance risk model

with interest rate and investment is studied. The formula of ultimate ruin probability of this model is given by the

method of martingale.
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