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The Compound Option Pricing with Stochastic Interest Rate and Volatility
ZHANG Xue-chao; XUAN Guo-liang
(Shanghai Jiaotong University - Shanghai 200030, China)

Abstract . In the studies of compound option pricing. the defect of Geske (1979) formula is that its assumption interest
rate and volatility is constant- Geman —El ,Karoui —Rochet (1995), Hull (1998, 2000), etc. also assume that either in-
terest rate or volatility is constant - In this paper, Geske formula is generalized its compound option pricing equation with
stochastic interest rate and volatility is more practiced -
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Delayed Double Type-insurance Compound Poisson Risk Model
WANG Xiang
(Department of Applied Mathematics  Guangdong University of Finance. Guangzhou 510520, China)
Abstract . The insurance develops rapidly - The scale of the business expands incessantly - Considering the limitations of
univariate risk model I consider a delay double type-insurance compound Poisson risk model - I give expressions for ruin

probability and finite time survival probability -

Key werds -finite time, ruin. probability ; ruin probability ; survival probability ; Poisson processes



