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SUMMARY

In this talk we first introduce the classical compound Poisson risk model
and briefly review issues involving its ruin probability. Then we go over
some generalized models. Among those we are particularly interested in
the model with a constant dividend barrier, since it is closely related to
the exit problem for Levy processes. We will present a result concerning
the joint distribution of the ruin time, the surplus immediately before ruin
and the deficit at ruin. A new expression is also obtained for the expected
present value of the total dividend payments until ruin. Some explicit
computations can be carried out for such a model with exponential claims.
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