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The Ruin Probability of the Risk Model with
Claim Numbers in Poisson Negative Binomial Distribution

NIU Yinju' ,MA Chongwu’"
(1. Computer College , Dongguan University of Technology, Dongguan Guangdong 523808 , China;
2. School of Environment and Civil Engineering, Dongguan University of Technology , Dongguan Guangdong 523808, China)

Abstract:In this paper,the ruin probability of the risk model with refunding and stochastic return on investment is
studied , where the claim numbers are Poisson negative binomial (PNB) distribution and the refunding numbers as
the p-thinning process of the charge of premium. The Ruin Probability of the Risk Model with Claim Numbers in
PNB distribution is given by using martingale theory. The equation of calculating the adjustment in the ruin proba-
bility expression is also given.

Key words : Poisson negative binomial (PNB) distribution ; risk model; ruin probability ; martingale theory
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