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Abstract: Based on the fact that the number of premiums and claims is subject to negative binomial distribution in

the unit time the paper discusses the double negative binomial model for two different risk processes with invest—

ment which include one with constant investment rate the other with a random sequence investment rate. We obtain

a theorem with their ruin probabilities and obtain its upper bound by using martingale method. The conclusion pro—

vide the decision — making basis for the operations of insurance companies.
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