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Abstract

We study the two-dimensional dual model with diffusion under a threshold dividend strategy. We
obtain a group of integro-differential equations satisfied by the expected total sum of discount
dividends until ruin. And explicit results when the gains of the two projects are exponentially dis-
tributed are derived. By applying the method of the Laplace transform, we solve the case where
gains follow general distributions. We also illustrate how to calculate the optimal dividend thre-
shold.
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