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The monograph is devoted to the surplus analysis of the Sparre-Andersen process using the renewal
process as the model for claim counts. Various risk quantities of interest associated with the event of ruin
are studied, including the time of ruin and the deﬁcit of ruin.
The book contains 8 chapters, references and index (total 225 pages). Chapter 1, Introduction, is devoted
to an overview of the book. Technical preparations are presented in Chapter 2. Chapter 3 and 4 deal with
Gerber-Shiu analysis in the classical Poisson risk model and in the dependent Sparre Andersen model,
respectively. Models involving Erlang components are described in Chapter 5. Chapter 6 investigates the
time of ruin in the classical Poisson risk model. Delayed, stationary and discrete renewal risk models are
considered in Chapter 7. Some other topics, such as, but not limited to, additional variables in the penalty
functions, ordering properties of ruin-related quantities and bounds on solutions to renewal equations,
are considered in Chapter 8. The References section contains more than 120 useful sources in this area
of risk theory.
This book is intended for researchers interested in ruin/risk theory, and will also be useful for graduate
students specialized in classical and modern risk theory.
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