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Abstract: A double compound Poisson-Geometric risk model with investment returns has
been studied, in which the premium process and claim process are both Poisson-Geometric
process. Using the expectation theory in probability theory and the Chebyshev inequality,
it concludes that the adjustment coefficient of this model does not exist. After taking the
interference factors into account, the expressions of the adjustment coefficient and the ruin
probability are obtained.
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