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% Inthis paper, we discuss the classical risk process with stochastic return on investment. We prove some
properties of the ruin probability, the supremum distribution before ruin and the surplus distribution at the time of ruin and
derive the integro-differential equations satisfied by these distributions respectively.
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Abstract In this paper, we discuss the classical risk process with stochastic return on investment. We prove some
properties of the ruin probability, the supremum distribution before ruin and the surplus distribution at the time of ruin and
derive the integro-differential equations satisfied by these distributions respectively.

Key words ruin probability supremum distribution before ruin

DOI:

B WHAE#  Guo Jing WANG gjwang@suda.edu.cn




