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Various experiments for

the GPH-based ruin probability computaion method
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p u GPH | Willmot | Zgt
0.1 |0.1839 | 0.1822 | 0.1839
0.25 |0.1595 | 0.1596 | 0.1594
0.2 0.5 |0.1209 | 0.1217 | 0.1209
0.75 | 0.0883 | 0.0886 |0.0882
1 0.0627 | 0.0627 | 0.0626
0.1 |0.4744 | 0.4728 | 0.4744
0.25 | 0.4342 | 0.4344 |0.4342
0.5 0.5 |0.3665 | 0.3672 | 0.3664
0.75 | 0.3035 | 0.3037 | 0.3033
1 0.2485 | 0.2484 | 0.2484
0.1 |0.7834 | 0.7826 | 0.7834
0.25 | 0.7562 | 0.7564 | 0.7562
0.8 0.5 |0.7075 | 0.7074 | 0.7074
0.75 | 0.6578 | 0.6578 | 0.6577
1 0.6098 | 0.6096 | 0.6097
E 2. 4=2 9 A% nads
p u GPH | Willmot | gt
0.1 |0.1865 | 0.1849 | 0.1865
0.25 |0.1697 | 0.1685 | 0.1697
0.2 0.5 [0.1465 | 0.1461 | 0.1466
0.75 |0.1274 | 0.1275 | 0.1276
1 0.1113 | 0.1117 {0.1115
0.1 {0.4786 | 0.4768 | 0.4787
0.25 | 0.4511 | 0.4499 | 0.4512
0.5 0.5 |0.4113]0.4111 |0.4114
0.75 | 0.3765 | 0.3769 | 0.3768
1 0.3455 | 0.3462 | 0.3458
0.1 |0.7861 | 0.7852 | 0.7862
0.25 | 0.7677 | 0.7672 | 0.7677
0.8 0.5 [0.7396 | 0.7396 | 0.7397
0.75 ] 0.7136 | 0.7140 | 0.7139
1 0.6892 | 0.6896 | 0.6894
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