
Numerical solution of some second order

integro-differential equations arising in ruin theory

Athena Makroglou

Department of Mathematics, Univ. of Portsmouth

1st Floor Buckingham Building, Lion Terrace

Portsmouth PO1 3HE, UK

athena.makroglou@port.ac.uk

http://www.tech.port.ac.uk/staffweb/makrogla

Abstract

The talk presents models of ruin theory in the form of 2nd order integro-
differential equations (cf. Dickson and Hipp (2001)) and methods for their
numerical solution.
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