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Abstract

This paper mainly studies the mixed dividend strategy under the positive Lévy process. The earn-
ings process of the company is a mix of the following two strategies: First let them execute the
Ratchet dividend strategy. And then execute the Barrier dividend strategy immediately after the
surplus level reaches the preset high limit. Distribute all investment income to the shareholders of
the company. Finally, the cumulative discounted expected dividend value function under the
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mixed strategy is obtained.
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Figure 1. The g-scale function Z{(x)
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