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Asymptotic Ruin Probabilities for Proportional Investment Under Interest Force of a Risk

Model Based on Entrance Process with Dominatedly-Varying-Tailed Caims

XIAO Hongmin, HE Yan

(College of Mathematics and Information Science, Northwest Normal University, Lanzhou 730070, China)

Abstract; The asymptotic behavior of ruin probabilities was investigated in a risk model based on the policy entrance

process, in which the insurance company is allowed to invest a constant fraction of its wealth in a stock market which is de-

scribed bya geometric Brownian motion and the remaining wealth in a bond with nonnegative interest force. For this model, in

the presence of pairwise quasi-asymptotically independent and dominant varying tailed claims, the expression of the wealth

process was derived by the its formula,and the finite-time ruin probabilities were obtained.
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