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Aabstract

In this thesis, we deal with the markets which follows compound poisson process and
the surplus process of insurance company satisfyis at

t )
S, (t) = ze™ + / et (ds) — Z Xpe'tow) >0
0 k=1

Where X, is claim process and C' is premium. In our considered process we investi-
gate a formula for ruin probability of insurance company.

keywords: Compound Poisson Process, Ruin Probability, Risk Reserve
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