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The Double-dnsurance Risk Model with Perturbed Dependence
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Abstract: On the basis of the operating conditions of insurance companies in real situations the ruin probability of
the dependent double-insurance risk model perturbed by diffusion is studied in the light of interest rate and inflation
rate. By using the martingale method the general expression of the final ruin probability and the integral-differential
equation of the survival probability in this model are obtained arriving at the adjustment coefficient equation under the
condition of the premium and claim amount obeying the exponential distribution and the final numerical calculation. The
interest rate in a certain period being relatively stable the interest rate considered in this paper is constant interest.
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