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We consider the classical Lundberg model and set R(t) be surplus of an insurance at time t.
Let T be the time of ruin. Then severity of the ruin is measured by a function
W(R(T), R(D)
where R(T") is the surplus just before the ruin time, and R(T) is the deflect by the ruin.
Gerber-Shiu function is the present-discount to the expected value of W.
We propound a new method to calculate Gerber-Shiu function.




