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Abstract 

Our research is concerned with the optimal reinsurance problem for the compound Poisson 
risk model, in which different classes of business in an insurance company are correlated 
due to the thinning-dependence structure.  Under the criterion of maximizing the adjustment 
coefficient, explicit expressions for the optimal reinsurance strategy are derived for both the 
expected value premium principle and the variance premium principle.  Numerical examples 
are also provided to illustrate the impact of the model parameters on the optimal reinsurance 
strategy. 
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