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A Doubletype-insurance Risk Model with Thinning
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Abstract In this paper we consider a continuous time doubletype-insurance risk model with thinning
process, w here the premium income process and the arrival of the claims are different, one of the
premium income process is a linear function of timef , another follows a Poisson process; one of the
arrival of the claims is compound Poisson process, another is a thinning process. The integral
representations of the ultimate survival probability are gotten and the explicit formula of the
ultimate survival probability is also obtained in a special case. The Lundberg inequality and the
general formula of the ultimate ruin probability are gotten in terms of some techniques from
martingale theory.
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