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The Double Cox Risk Model of Reinsurance with Portfolio and Excess of Loss

NIU Yingu' LUO Yongdi® XIA Ya-feng’
(1. College of Computer Dongguan University of Technology Dongguan Guangdong 523808 China;

2. School of Sciences Lanzhou University of Science and Technology Lanzhou Gansu 730050 China)

Abstract: For the insurance company policy arrival process and claims process are Cox process considering the in—

surance company investment combination and reinsurance to evade bankruptcy the classical risk model is general-

ized and a double Cox risk model of reinsurance with portfolio and excess of loss is established. Using the knowledge

of martingale theory the upper bounds of ruin probability Lundberg exponent and the ultimate ruin probability of

this model are studied.
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