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Yag npookaloupe otnv optAia tou Prof. Zbigniew Palmowski, Department of Applied Mathematics,
Faculty of Pure and Applied Mathematics, Wroclaw University of Science and Technology,
Wroclaw, Poland, n onoia Ba Sie€ayxBel Sradiktuaka tnv Napackevn 21 Maptiov 2025, wpa 16:00,

ue Bpa:
Exact asymptotics of ruin probabilities with linear Hawkes arrivals

Abstract/MepiAnyn: In this talk we determine bounds and exact asymptotics of the ruin probability for the
risk process with arrivals given by a linear marked Hawkes process. We consider the light-tailed and heavy-
tailed case of the claim sizes. Main technique is based on the principle of one big jump, exponential change of
measure, and renewal arguments.

(This is a joint work with Simon Pojer and Stefan Thonhauser)

Mo va cuvbeBeite otn Stabdiktuokn optAia eTAEYETE:

https://teams.microsoft.com/l/meetup-
join/19%3ac2b84132af2140dabd5355ea486delad%40thread.tacv2/1741941734743?context=%7b%22Tid%
22%3a%22d9c8dee3-558b-483d-b502-d31fa0cb24de%22%2c%220id%22%3a%22845270c1-6fal-493b-b3af-
3ebabd95a79e%22%7d

Short Bio: Prof. Prof. Zbigniew Palmowski focuses in his research on solving theoretical questions regarding
exit times of stochastic processes from some sets and applying these results on ruin theory, financial
mathematics, optimization, and queuing theories. He works at Wroclaw University of Science and Technology,
Poland. He has written over 100 publications. He was the Associate Editor of Stochastic Processes and their
Applications, Journal of Applied Probability, Advances in Applied Probability and serves on editorial boards of
European Actuarial Journal and Applicationes Mathematicae. In 2013 he received from Polish Mathematical
Society the Hugo Steinhaus Prize for a series of papers concerning applications of Lévy processes theory in
actuarial science. He cooperated with Philips, OCE Xerox Venlo and participated in a number of projects run
with Polish banks and insurance companies.
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