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esses and Ruin problemDATE: vendredi 10 février 2012HEURE: 12h30SALLE: 6214Résumé:In this seminar, we will present a beautiful formula, �rst es-tablished by Paul Lévy and A. Ya. Khint
hine, whi
h gives a
hara
terisation of in�nitely divisible random variables throughtheir 
hara
teristi
 fun
tions. In the sequel we will introdu
e the
lassi
al risk model for ruin problem and give some extensions ofit by Lévy pro
esses (if time permit).


