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Abstract: In this paper, the portfolio-proportional reinsurance-threshold dividend problem with risk-free
capital under compound Poisson-Geometric risk was studied. The HJB equation was obtained by using the
principle of dynamic programming. and the analytic solution of the optimal investment-cheap reinsurance
strategy and the optimal dividend function were solved. Finally, the influence of key parameters such as
risk-free interest rate on optimal strategy and optimal dividend function was analyzed to verify the rational-

ity of the results and put forward management suggestions.
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