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Abstract

In this paper, we study the problem of impulse dividend and capital injection in the compound
Poisson model with debit interest. The objective is to maximize the expected present value of the
dividends minus the discounted costs of capital injections until the absolute bankruptcy boundary.
Firstly, we get the properties of the value function and give the definition of the admissible strate-
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gy. Then, we prove the dynamic programming principle according to the stochastic control theory,
elicit the QVI inequality and prove that the value function is almost everywhere solution of the in-
equality. Finally, we give the proof of the verification theorem on the premise of the existence of
the optimal strategy.
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