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Study on nonlinear problems arising in mathematical finance
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i i We introduce a new risk indicator, which involves nonlinear relations. In
particular, we introduce a new concept of copula-based Value at Risk in the form of ready to handle.

Collaboration with Dr Andres Mauricio Molina Barreto, our new indicator can be applied successfully
to real data.

In the study of numerical computation of the integral equation for the ruin probability, we employ
the bounding transformation with a spectral collocation method and as a result we are able to

present an efficient numerical procedure. For several important relevant distributions, our method
is shown to work effectively.
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