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On the Optimal Dividend Problem in the Dual Model with
Surplus-Dependent Premiums: Barrier Strategies

We consider the dual risk model, dual to the risk model for the insurance applications,
where premiums are surplus-dependent. In such a model premiums are regarded as costs
and claims refer to pro�ts. We calculate the expected value of the cumulative dividends paid
until the time of ruin, if the barrier strategy is applied. Su�cient and necesary conditions for
the optimal barrier strategy to be optimal among all admissible strategies are identi�ed.
Moreover, we show the connection between the classical and dual model by considering
the classical model with capital injections. The talk is based on the joint work with Z.
Palmowski.
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