Consider the moment that coin stops spinning. 

O is the centre of mass of the coin, a is the angle between the side of the coin and the perpendicular to the ground. So here our coin must take a decision. It will fall on its side or stand at the edge? The angle a will answer to this. We will examine the ¼ of the problem were 0 < a < PI/2 (it’s symmetrical for the other three cases).


The critical angle is the angle c where tanc = w/2R. So if 0 < a < c the coin will stand on the edge and if c < a < PI/2 the coin will fall on the side. The probability for the edge is favorable angles / total angles. So P = arctanc / (PI/2). 
As an example if R = 10 and w = 1, P = 2*arctan(0.05)/PI = 3.1%
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