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THE FELLER EXPRESSION AND DIFFERENTIABILITY OF THE RUIN
PROBABILITY IN THE RISK MODEL PERTURBED BY DIFFUSION

Guo Jing WANG(1), Rong WU(2)

(1)Department of Mathematics, Suzhou University, Suzhou 215006,P.R.China;(2)Department of
Mathematics, Nankai University, Tianjin 300071,P.R.China

Abstract in this paper, we present the Feller expression for the ruin probability of the classical risk model that is perturbed
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by diffusion. Basing on the Feller expression, we prove the twice continuous differentiability of the ruin pribability under
certain conditions.
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