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The Stop-Loss Reinsurance and the Finite Time Ruin Probability of Risk Model

WANG Bing—can' WEI Yan-hua' DAI Ning’
(1. School of Mathematics and Statistics Tianshui Normal University Tianshui Gansu 741001 China;
2. Department of Mathematics Zhengzhou University Zhengzhou Henan 450002 China)

Abstract: A concision proof of optimal reinsurance theorem by linear programming is given. The insurance for taking
negative binomial random process of risk model is discussed. A problem for minimizing the ruin probability by stop—
loss reinsurance the upper boundary and analyze expression of ruin probability are given in terms of the martingale
method.
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