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On a Dual Risk Model with Random Income

PENG Zhi-guang
( College of Mathematics and Statistics Chongqing University Chongqing 400044 China)

Abstract: In this paper we consider the dual version of renewal risk model with random income. In this dual
model the cumulative claims amount up to t follow a Possion process. The number of times of profit follows Erlang
(2) distribution and earnings limit follows geometric distribution. Finally we compute the ruin probability when
the initial capital is zero.
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