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Pollaczek— Khinchin Formula of
Ruin Probability of Compound Poisson Model

YANG Shan— bing, SHE Zhi —fang
(College of science, Nanjing University of Aemnautics and Astronautics , Jiangsu Nanjing 210016, China)

Abstract: The formula of Pollaczek— Khinchin is an important formula of calculation win probability. In this paper, we present the proof

of Pollaczek— Khinchin formula of min probability of Compound Poisson risk model and correct the mistake in the literaure!? .
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