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Solvency Capital Requirement is one of central issues in the Solvency Il. Solvency Capital Requirement is the
economic capital that an insurance company must hold in order to guarantee a one-year ruin probability of at most
0.005. This article suppose that economic capital of an insurance company can be restated as a compound Poisson
surplus process. Then, it develops an approximation method to find out the finite-time ruin probability under such
.process. Application of our findings has been given though a simulation study
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