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2014WKfiWKcbhXccc 1.5 14

277 StochasticKOptimizationKinKznsuranceYK2014WK 23

276 OptimalKinvestmentKproblemKforKanKinsurerKandKaKreinsurerYK2015WKciWKbdcgXbded 2

275 OptimalKznvestmentKinKaKuualKRiskKModelYKSSRNpElectronicpJournalWK2015WK 1 0

274 OptimalKznvestmentKandKtonsumptionKforKanKznsurerKwithKyighXWatermarkKPerformanceKweeYK2015WK
cabfWKbXbe 1

273 éonXZeroXSumKStochasticKuifferentialKReinsuranceKandKznvestmentKxamesKwithKuefaultKRiskYKSSRNp
ElectronicpJournalWK2015WK 1

272 OPTzMr—KzéVvSTMvéTKwORKrKuvwzévuXtOéTRzsUTzOéKPvéSzOéKStyvMvKUéuvRKrKRvxzMvK
SWzTtyzéxKMOuv—YK2015WKefWKdjhXebj 14

271 PORTwO—zOKSv—vtTzOéKsYKMzézMzZzéxKTyvKPRvSvéTKVr—UvKOwKtrPzTr—Kzé’vtTzOéKtOSTSYK2015
WKefWKcahXcdi 6

270 OptimalKproportionalKreinsuranceKwithKcommonKshockKdependenceYKInsurance:pMathematicspandp
EconomicsWK2015WKgeWKbXbd 1.5 37

269 OptimalKreinsuranceKandKinvestmentKproblemKforKanKinsurerKwithKcounterpartyKriskYKInsurance:p
MathematicspandpEconomicsWK2015WKgbWKcecXcfe 1.5 30

268 MinimizingKtheKriskKofKabsoluteKruinKunderKaKdiffusionKapproximationKmodelKwithKreinsuranceKandK
investmentYK2015WKciWKbeeXbff 5

267 OptimalKinvestmentKandKexcessXofXlossKreinsuranceKproblemKwithKdelayKforKanKinsurerKunderK
yestonâ��sKSVKmodelYKInsurance:pMathematicspandpEconomicsWK2015WKgbWKbibXbjg 1.5 26

266 OptimalKproportionalKreinsuranceKandKinvestmentKforKaKconstantKelasticityKofKvarianceKmodelKunderK
varianceKprincipleYK2015WKdfWKdadXdbc 12

265 OptimalKinvestmentKwithKmultipleKriskyKassetsKforKanKinsurerKwithKmodifiedKperiodicKriskKprocessYK
2015WKciWKjjhXbabe

264 OptimalKreinsuranceKwithKbothKproportionalKandKfixedKcostsYK2015WKbagWKbdeXbeb 11

263 MinimizingKUpperKsoundKofKRuinKProbabilityKUnderKuiscreteKRiskKModelKwithKMarkovKthainKznterestK
RateYKCommunicationspinpStatisticsp-pTheorypandpMethodsWK2015WKeeWKibaXicc 0.5 4

262 RuinKprobabilitiesKandKoptimalKinvestmentKwhenKtheKstockKpriceKfollowsKanKexponentialK—ˆ'vyK
processYK2015WKcfjWKbadaXbaef 2

261 RzS–KSvv–zéxWKéOétOéVvXKRvMUévRrTzOéKréuKRvxzMvKSWzTtyzéxYK2015WKbiWKbffaaaj 6

(2015-2014)
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260 rKreinsuranceKgameKbetweenKtwoKinsuranceKcompaniesKwithKnonlinearKriskKprocessesYKInsurance:p
MathematicspandpEconomicsWK2015WKgcWKjbXjh 1.5 20

259 OptimalKinvestmentâ��reinsuranceKstrategyKforKmeanâ��varianceKinsurersKwithKsquareXrootKfactorK
processYKInsurance:pMathematicspandpEconomicsWK2015WKgcWKbbiXbdh 1.5 65

258 TimeXconsistentKreinsuranceKandKinvestmentKstrategiesKforKmeanâ��varianceKinsurerKunderKpartialK
informationYKInsurance:pMathematicspandpEconomicsWK2015WKgfWKggXhg 1.5 25

257 RobustKoptimalKstrategiesKforKanKinsurerKwithKreinsuranceKandKinvestmentKunderKbenchmarkKandK
meanXvarianceKcriteriaYKScandinavianpActuarialpJournalWK2015WKcabfWKhcfXhfb 1 39

256 WorstXtaseKznvestmentKandKReinsuranceKOptimizationKforKanKznsurerKunderKModelKUncertaintyYK
2016WKcabgWKbXi 3

255 rssetKmanagementWKyighKWaterKMarkKandKflowKofKfundsYK2016WKeeWKgahXgbb 6

254 éonXzeroXsumKreinsuranceKgamesKsubjectKtoKambiguousKcorrelationsYK2016WKeeWKfhiXfig 11

253 rKcharacterizationKofKequilibriumKstrategiesKinKcontinuousXtimeKmeanâ��varianceKproblemsKforK
insurersYKInsurance:pMathematicspandpEconomicsWK2016WKgiWKcbcXccd 1.5 8

252 RobustKnonXzeroXsumKstochasticKdifferentialKreinsuranceKgameYKInsurance:pMathematicspandp
EconomicsWK2016WKgiWKbgjXbhh 1.5 24

251 OPTzMr—KPROPORTzOér—KRvzéSURrétvKréuKzéVvSTMvéTKPROs—vMKWzTyKtOéSTRrzéTSKOéK
RzS–KtOéTRO—KzéKrKxvévRr—K’UMPXuzwwUSzOéKwzérétzr—KMrR–vTYK2016WKfhWKdfcXdgi 2

250 tonstrainedKinvestmentâ��reinsuranceKoptimizationKwithKregimeKswitchingKunderKvarianceKpremiumK
principleYKInsurance:pMathematicspandpEconomicsWK2016WKhbWKcfdXcgh 1.5 6

249 rnKeconomicKmodelKtoKevaluateKinformationKsecurityKinvestmentKofKriskXtakingKsmallKandKmediumK
enterprisesYK2016WKbicWKfbjXfda 15

248 OptimalKreinsuranceKandKinvestmentKpoliciesKwithKtheKtvVKstockKmarketYK2016WKdcWKgehXgfi 1

247 sibliographyYK2016WKcdjXcfd

246 TheKTheoryKofKOptimalKStochasticKtontrolKasKrppliedKtoKznsuranceKUnderwritingKtyclesYK2016WKcaWKdchXdea 0

245 vxponentialKutilityKmaximizationKforKanKinsurerKwithKtimeXinconsistentKpreferencesYKInsurance:p
MathematicspandpEconomicsWK2016WKhaWKijXbae 1.5 4

244 OptimalKmeanâ��varianceKinvestmentKandKreinsuranceKproblemsKforKtheKriskKmodelKwithKcommonK
shockKdependenceYKInsurance:pMathematicspandpEconomicsWK2016WKhaWKcefXcfi 1.5 30

243 OptimalKreinsuranceKandKinvestmentKproblemKforKanKinsurerKandKaKreinsurerKwithKjumpXdiffusionKriskK
processKunderKtheKyestonKmodelYK2016WKdfWKfddXffh 13
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242 TimeXconsistentKmeanXvarianceKreinsuranceXinvestmentKstrategyKforKinsurersKunderKtvVKmodelYK
ScandinavianpActuarialpJournalWK2016WKcabgWKgegXghb 1 32

241 RobustKoptimalKportfolioKandKproportionalKreinsuranceKforKanKinsurerKunderKaKtvVKmodelYKInsurance:p
MathematicspandpEconomicsWK2016WKghWKhhXih 1.5 53

240 OptimalKtontrolsKforKaK—argeKznsuranceKUnderKaKtvVKModelkKsasedKonKtheK—egendreKTransformXuualK
MethodYK2016WKbeWKbghXbhi 3

239 TimeXconsistentKinvestmentXreinsuranceKstrategyKforKmeanXvarianceKinsurersKwithKaKdefaultableK
securityYK2016WKedhWKbadgXbafh 45

238 OptimalKinvestmentKandKproportionalKreinsuranceKforKaKjumpâ��diffusionKriskKmodelKwithKconstrainedK
controlKvariablesYK2016WKcjgWKeedXegb 30

237 sarrierKpresentKvalueKmaximizationKforKaKdiffusionKmodelKofKinsuranceKsurplusYKScandinavianp
ActuarialpJournalWK2016WKcabgWKjafXjdb 1 0

236 OptimalKdynamicKreinsuranceKwithKdependentKriskskKvarianceKpremiumKprincipleYKScandinavianp
ActuarialpJournalWK2016WKcabgWKbiXdg 1 71

235 OnKtheKconstantKelasticityKofKvarianceKmodelKforKtheKutilityKmaximizationKproblemKwithKmultipleK
riskyKassetsYK2017WKciWKcjjXdca 7

234 rKnoteKonKtheKconvexityKofKruinKprobabilitiesYKInsurance:pMathematicspandpEconomicsWK2017WKheWKbXg 1.5

233 RobustKoptimalKinvestmentKandKreinsuranceKproblemKforKaKgeneralKinsuranceKcompanyKunderK
yestonKmodelYK2017WKifWKdafXdcg 18

232 rKsiX—evelKxameKrpproachKtoKrttackXrwareKtyberKznsuranceKofKtomputerKéetworksYK2017WKdfWKhhjXhje 37

231 tontagionKmodelingKbetweenKtheKfinancialKandKinsuranceKmarketsKwithKtimeKchangedKprocessesYK
Insurance:pMathematicspandpEconomicsWK2017WKheWKgdXhh 1.5 9

230 TimeXconsistentKmeanXvarianceKreinsuranceXinvestmentKinKaKjumpXdiffusionKfinancialKmarketYK2017WK
ggWKhdhXhfi 9

229 rKreinsuranceKandKinvestmentKgameKbetweenKtwoKinsuranceKcompaniesKwithKtheKdifferentKopinionsK
aboutKsomeKextraKinformationYKInsurance:pMathematicspandpEconomicsWK2017WKhfWKfiXha 1.5 11

228 OnKoptimalKproportionalKreinsuranceKandKinvestmentKinKaKhiddenKMarkovKfinancialKmarketYK2017WKddWKfdXgc 1

227 PortfolioKselectionKandKriskKcontrolKforKanKinsurerKinKtheK—ˆ'vyKmarketKunderKmeanâ��varianceKcriterionYK
2017WKbcgWKbdjXbej 8

226 OptimalKinvestmentKandKreinsuranceKforKanKinsurerKunderKMarkovXmodulatedKfinancialKmarketYK
Insurance:pMathematicspandpEconomicsWK2017WKheWKhXbj 1.5 21

225 RobustKoptimalKinvestmentKandKproportionalKreinsuranceKtowardKjointKinterestsKofKtheKinsurerKandK
theKreinsurerYKCommunicationspinpStatisticsp-pTheorypandpMethodsWK2017WKegWKbahddXbahfh 0.5 12

(2017-2016)
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224 OptimalKinvestmentXreinsuranceKproblemKforKanKinsurerKwithKjumpXdiffusionKriskKprocesskKcorrelatedK
ofKsrownianKmotionsYK2017WKcaWKejhXfbb 2

223 OptimalKdividendKandKinvestmentKproblemsKunderKSparreKrndersenKmodelYK2017WKchWK 6

222 éewKResearchKuirectionsKinKModernKrctuarialKSciencesYK2017WKdejXeai 10

221 OptimalKStoppingKwithKaKProbabilisticKtonstraintYK2017WKbhfWKhjfXibh 2

220 éonXcooperativeKStochasticKuifferentialKxameKTheoryKofKxeneralizedKMarkovK’umpK—inearKSystemsYK
2017WK 4

219 rpplicationsKofKStochasticKuifferentialKxameKTheoryKforKMarkovK’umpK—inearKSystemsKtoKwinanceK
andKznsuranceYK2017WKbdfXbih 1

218 rKclassKofKnonzeroXsumKinvestmentKandKreinsuranceKgamesKsubjectKtoKsystematicKrisksYKScandinavianp
ActuarialpJournalWK2017WKcabhWKghaXhah 1 12

217 RobustKoptimalKinvestmentKandKreinsuranceKofKanKinsurerKunderKvarianceKpremiumKprincipleKandK
defaultKriskYK2017WKeegWKbgggXbgig 43

216 OnKtheKParisianKruinKofKtheKdualK—ˆ'vyKriskKmodelYK2017WKfeWKbbjdXbcbc 1

215 OptimalKinvestmentKandKpremiumKcontrolKinKaKnonlinearKdiffusionKmodelYK2017WKddWKjefXjfi 14

214 OptimalKznvestmentKandK—iabilityKRatioKPoliciesKinKaKMultidimensionalKRegimeKSwitchingKModelYK
2017WKfWKg 5

213 rKéoteKonKtheKtonvexityKofKRuinKProbabilitiesYKSSRNpElectronicpJournalWK2017WK 1

212 OptimizationKofKznvestmentKandKReinsuranceKStrategyKofKanKznsurerKsasedKonKStochasticK
uifferentialKxameKandKMultiXVasicekKModelYKSSRNpElectronicpJournalWK2017WK 1

211 STOtyrSTztKuzwwvRvéTzr—KxrMvSKsvTWvvéKTWOKzéSURvRSKWzTyKxvévRr—zZvuK
MvréXVrRzrétvKPRvMzUMKPRzétzP—vYK2018WKeiWKebdXede 18

210 OptimalKReinsuranceXznvestmentKStrategyKUnderKRisksKofKznterestKRateWKvxchangeKRateKandK
znflationYKMethodologypandpComputingpinpAppliedpProbabilityWK2018WKcaWKbehhXbfac 0.6 1

209 TheKefficacyKofKlifeKinsuranceKcompanyKgeneralKaccountKequityKassetKallocationskKaKsafetyXfirstK
perspectiveKusingKvineKcopulasYK2018WKbcWKdhcXdja 1

208 OptimalKexcessXofXlossKreinsuranceKandKinvestmentKproblemKwithKdelayKandKjumpâ��diffusionKriskK
processKunderKtheKtvVKmodelYK2018WKdecWKdbhXddg 20

207 OptimalKreinsuranceKandKinvestmentKproblemKinKaKdefaultableKmarketYKCommunicationspinpStatisticsp-p
TheorypandpMethodsWK2018WKehWKbfjhXbgbe 0.5 4
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206 WealthKznvestmentKStrategiesKforKznsuranceKtompaniesKandKtheKProbabilityKofKRuinYK2018WKecWKbfffXbfgb 1

205 OptimalKreinsuranceKandKinvestmentKinKaKjumpXdiffusionKfinancialKmarketKwithKcommonKshockK
dependenceYK2018WKfgWKgdhXgge 13

204 éonXzeroXsumKstochasticKdifferentialKreinsuranceKandKinvestmentKgamesKwithKdefaultKriskYK2018WK
cgeWKbbeeXbbfi 37

203 OptimalKinvestmentKstrategiesKforKanKinsurerKandKaKreinsurerKwithKaKjumpKdiffusionKriskKprocessK
underKtheKtvVKmodelYK2018WKdciWKebeXedb 17

202 OptimalKreinsuranceKinKaKcompoundKPoissonKriskKmodelKwithKdependenceYK2018WKfiWKdijXebc 4

201 vxpectedKexponentialKutilityKmaximizationKofKinsurersKwithKaK—inearKxaussianKstochasticKfactorK
modelYKScandinavianpActuarialpJournalWK2018WKcabiWKdfhXdhi 1 2

200 StochasticKOptimalKtontrolKofKznvestmentKandKuividendKPaymentKModelKunderKuebtKtontrolKwithK
TimeXznconsistencyYK2018WKcabiWKbXi 2

199 OptimalKznsuranceXPackageKandKznvestmentKProblemKforKanKznsurerYK2018WKgWKifXjg

198 MinimizingK—undbergKinequalityKforKruinKprobabilityKunderKcorrelatedKriskKmodelKbyKinvestmentKandK
reinsuranceYK2018WKcabiWKcee 2

197 PredictKworexKTrendKviaKtonvolutionalKéeuralKéetworksYK2018WKcjWKjebXjfi 7

196 TimeXconsistentKproportionalKreinsuranceKandKinvestmentKstrategiesKunderKambiguousK
environmentYKInsurance:pMathematicspandpEconomicsWK2018WKidWKbccXbdd 1.5 4

195 ResilienceKthroughKriskKmanagementkKcooperativeKinsuranceKinKsmallXholderKaquacultureKsystemsYK
2018WKeWKeaahjj 12

194 rnKOptimalKtonsumptionKProblemKforKxeneralKwactorKModelsYK2018WKfgWKdbejXdbid 3

193 MinimizingKtheKprobabilityKofKruinkKTwoKrisklessKassetsKwithKtransactionKcostsKandKproportionalK
reinsuranceYK2018WKbeaWKbghXbhf 5

192 OptimalKReinsuranceXznvestmentKProblemKforKanKznsurerKandKaKReinsurerKwithK’umpXuiffusionK
ProcessYK2018WKcabiWKbXbc 2

191 MeanXVarianceKPortfolioKSelectionKinKaK’umpXuiffusionKwinancialKMarketKwithKtommonKShockK
uependenceYK2018WKbbWKcf 1

190 rnKOptimalKznvestmentKStrategyKforKznsurersKinKzncompleteKMarketsYK2018WKgWKdb 0

189 TimeXconsistentKmeanâ��varianceKproportionalKreinsuranceKandKinvestmentKproblemKinKaKdefaultableK
marketYK2018WKghWKgidXgjj 6
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188 RobustKoptimalKinvestmentKandKreinsuranceKproblemKforKtheKproductKofKtheKinsurerâ��sKandKtheK
reinsurerâ��sKutilitiesYK2018WKdeeWKfdcXffc 23

187 OptimalKproportionalKreinsuranceKwithKcommonKshockKdependenceKtoKminimiseKtheKprobabilityKofK
drawdownYK2019WKbdWKcgiXcje 6

186 OptimalKinsuranceKcontrolKforKinsurersKwithKjumpXdiffusionKriskKprocessesYK2019WKbdWKbjiXcbd 1

185 OptimalKreinsuranceKandKinvestmentKforKanKinsurerKwithKtheKjumpKdiffusionKriskKmodelKinKrXtKcaseYK
2019WKhWKbdXbj

184 StochasticKStackelbergKdifferentialKreinsuranceKgamesKunderKtimeXinconsistentKmeanâ��varianceK
frameworkYKInsurance:pMathematicspandpEconomicsWK2019WKiiWKbcaXbdh 1.5 25

183 tontinuousXtimeKoptimalKreinsuranceKstrategyKwithKnontrivialKcurvedKstructuresYK2019WKdgdWKbcefif 2

182 RobustKOptimalKvxcessXofX—ossKReinsuranceKandKznvestmentKProblemKwithKuelayKandKuependentK
RisksYK2019WKcabjWKbXcb 3

181 RobustKoptimalKreinsuranceKandKinvestmentKstrategiesKforKanKrrzKwithKmultipleKrisksYKInsurance:p
MathematicspandpEconomicsWK2019WKijWKgdXhi 1.5 1

180 OptimalKmeanâ��varianceKinvestmentZreinsuranceKwithKcommonKshockKinKaKregimeXswitchingKmarketYK
2019WKjaWKbajXbdf 7

179 rpproximationKofKaKclassKofKnonXzeroXsumKinvestmentKandKreinsuranceKgamesKforKregimeXswitchingK
jumpâ��diffusionKmodelsYK2019WKdcWKchgXcjd 4

178 rKsimpleKnumericalKsolutionKforKanKoptimalKinvestmentKstrategyKforKaKutKpensionKplanKinKaKjumpK
diffusionKmodelYK2019WKdgaWKffXgb 6

177 OptimalKdynamicKreinsuranceKwithKcommonKshockKdependenceKandKstateXdependentKriskKaversionYK
2019WKagWKbjfaaae

176 OptimalKinvestmentKandKriskKcontrolKpoliciesKforKanKinsurerKinKanKincompleteKmarketYK2019WKgiWKbgcfXbgfc 3

175 PortfolioKmanagementKinKaKstochasticKfactorKmodelKunderKtheKexistenceKofKprivateKinformationYK
2019WKdaWKhhXbad 3

174 OptimalKproportionalKreinsuranceKwithKaKlossXdependentKpremiumKprincipleYKScandinavianpActuarialp
JournalWK2019WKcabjWKhfcXhgh 1 2

173 OptimalKinvestmentXreinsuranceKproblemsKwithKcommonKshockKdependentKrisksKunderKtwoKkindsKofK
premiumKprinciplesYK2019WKfdWKbhjXcag 10

172 OptimalKtimeXconsistentKreinsuranceXinvestmentKstrategyKwithKdelayKforKanKinsurerKunderKaK
defaultableKmarketYK2019WKeheWKbcghXbcii 10

171 RobustKoptimalKproportionalKreinsuranceKandKinvestmentKstrategyKforKanKinsurerKwithKdefaultableK
risksKandKjumpsYK2019WKdfgWKegXgg 37
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170 MaximizingKaKrobustKgoalXreachingKprobabilityKwithKpenalizationKonKambiguityYK2019WKdeiWKcgbXcib 7

169 OptimalKinvestmentâ��reinsuranceKstrategiesKwithKstateKdependentKriskKaversionKandKVaRKconstraintsK
inKcorrelatedKmarketsYKInsurance:pMathematicspandpEconomicsWK2019WKifWKbXbe 1.5 26

168 TimeXconsistentKinvestmentXproportionalKreinsuranceKstrategyKwithKrandomKcoefficientsKforK
meanâ��varianceKinsurersYKInsurance:pMathematicspandpEconomicsWK2019WKifWKbaeXbbe 1.5 9

167 MeanXvarianceKproblemKforKanKinsurerKwithKdefaultKriskKunderKaKjumpXdiffusionKriskKmodelYK
CommunicationspinpStatisticsp-pTheorypandpMethodsWK2019WKeiWKeccbXecej 0.5 2

166 wamilyKoptimalKinvestmentKstrategyKforKaKrandomKhouseholdKexpenditureKunderKtheKtvVKmodelYK
2019WKdfeWKbXbe 18

165 TimeXconsistentKinvestmentKandKreinsuranceKstrategiesKforKmeanXvarianceKinsurersKwithKrelativeK
performanceKconcernsKunderKtheKyestonKmodelYKFinancepResearchpLettersWK2019WKdaWKciaXcjb 8.1 8

164 uerivativesKtradingKforKinsurersYKInsurance:pMathematicspandpEconomicsWK2019WKieWKeaXfd 1.5 3

163 UpperKboundsKforKruinKprobabilitiesKunderKmodelKuncertaintyYKCommunicationspinpStatisticsp-pTheoryp
andpMethodsWK2019WKeiWKefbbXefch 0.5 5

162 vnterpriseKsecurityKinvestmentKthroughKtimeKwhenKfacingKdifferentKtypesKofKvulnerabilitiesYK2019WK
cbWKcgbXdaa 9

161 OptimalKinvestmentKandKpremiumKcontrolKforKinsurersKwithKambiguityYKCommunicationspinpStatisticsp-p
TheorypandpMethodsWK2020WKejWKcbbaXcbda 0.5 2

160 OptimalKreinsuranceKandKinvestmentKproblemKwithKdefaultKriskKandKboundedKmemoryYKInternationalp
JournalpofpControlWK2020WKjdWKcjicXcjje 1.5 4

159 MeanXvarianceKassetXliabilityKmanagementKwithKaffineKdiffusionKfactorKprocessKandKaKreinsuranceK
optionYKScandinavianpActuarialpJournalWK2020WKcacaWKcbiXcee 1 13

158 OptimalKexcessXofXlossKreinsuranceKcontractKwithKambiguityKaversionKinKtheKprincipalXagentKmodelYK
ScandinavianpActuarialpJournalWK2020WKcacaWKdecXdhf 1 8

157 ProportionalKreinsuranceKandKinvestmentKinKmultipleKriskyKassetsKunderKborrowingKconstraintYK
ScandinavianpActuarialpJournalWK2020WKcacaWKdjgXebi 1 3

156 SubXoptimalKinvestmentKforKinsurersYKCommunicationspinpStatisticsp-pTheorypandpMethodsWK2020WKejWKecjiXedbc0.5

155 MaximizingKexpectedKterminalKutilityKofKanKinsurerKwithKhighKgainKtaxKbyKinvestmentKandK
reinsuranceYK2020WKhjWKhbgXhde 4

154 uynamicKportfolioKallocationKinKgoalsXbasedKwealthKmanagementYK2020WKbhWKgbdXgea 2

153 OptimalKuecisionKonKuynamicKznsuranceKPriceKandKznvestmentKPortfolioKofKanKznsurerKwithK
MultiXdimensionalKTimeXVaryingKtorrelationYK2020WKbiWKcjXfb

(2020-2019)
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152 rKsSuvKapproachKtoKaKclassKofKdependentKriskKmodelKofKmeanâ��varianceKinsurersKwithKstochasticK
volatilityKandKnoXshortKsellingYK2020WKdggWKbbcebd 12

151 OptimalKdynamicKreinsuranceKpoliciesKunderKaKgeneralizedKuennebergâ��sKabsoluteKdeviationK
principleYK2020WKcicWKdefXdgc 16

150 OptimalKTimeXtonsistentKznvestmentKandKReinsuranceKStrategyKUnderKTimeKuelayKandKRiskK
uependentKModelYK2020WKcacaWKbXca

149 OptimalKznvestmentKPolicyKforKznsurersKunderKtheKtonstantKvlasticityKofKVarianceKModelKwithKaK
torrelatedKRandomKRiskKProcessYK2020WKcacaWKbXba 1

148 éonXzeroXsumKreinsuranceKandKinvestmentKgameKbetweenKtwoKmeanXvarianceKinsurersKunderKtheK
tvVKmodelYK2020WKbXci 0

147 TimeXtonsistentKznvestmentKandKReinsuranceKStrategiesKforKMeanXVarianceKznsurersKunderK
StochasticKznterestKRateKandKStochasticKVolatilityYKMathematicsWK2020WKiWKcbid 2.3 3

146 TheKOptimalKvnvironmentKSelectionKStrategyKofKRiskKModelKWithKPerturbedKuiffusionYK2020WKjbeWKabcadb

145 éonzeroXSumKStochasticKuifferentialKReinsuranceKxamesKwithK’umpâ��uiffusionKProcessesYK2020WK
bihWKfggXfie

144 OptimalKStrategiesKforKanKrmbiguityXrverseKznsurerKunderKaK’umpXuiffusionKModelKandKuefaultableK
RiskYK2020WKcacaWKbXcg 2

143 TimeXconsistentKreinsuranceKandKinvestmentKstrategiesKforKanKrrzKunderKsmoothKambiguityKutilityYK
ScandinavianpActuarialpJournalWK2020WKcacaWKghhXgjj 1 2

142 rKStackelbergKreinsuranceâ��investmentKgameKwithKasymmetricKinformationKandKdelayYK2020WKbXdi 5

141 OptimalKmeanXvarianceKreinsuranceKandKinvestmentKstrategyKwithKconstraintsKinKaKnonXMarkovianK
regimeXswitchingKmodelYK2020WKeWKcbeXcch 2

140 éashKvquilibriumKznvestmentXReinsuranceKStrategiesKforKanKznsurerKandKaKReinsurerKwithK
zntertemporalKRestrictionsKandKtommonKznterestsYKMathematicsWK2020WKiWKbdj 2.3 2

139 RobustKoptimalKstrategiesKforKanKinsurerKunderKgeneralizedKmeanXvarianceKpremiumKprincipleKwithK
defaultableKbondYKCommunicationspinpStatisticsp-pTheorypandpMethodsWK2020WKbXde 0.5 2

138 OptimalKreinsuranceKandKinvestmentKinKdangerXzoneKandKsafeXregionYK2020WKebWKhgfXhjc 2

137 TimeXconsistentKnonXzeroXsumKstochasticKdifferentialKreinsuranceKandKinvestmentKgameKunderK
defaultKandKvolatilityKrisksYK2020WKdheWKbbchdh 6

136 OptimalKznvestmentKandKReinsuranceKUnderKtheKxammaKProcessYKMethodologypandpComputingpinp
AppliedpProbabilityWK2021WKcdWKijdXjcd 0.6

135 OptimalKexcessXofXlossKreinsuranceKandKinvestmentKproblemKwithKthinningKdependentKrisksKunderK
yestonKmodelYK2021WKdicWKbbdaic 0
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134 StochasticKdifferentialKreinsuranceKgamesKinKdiffusionKapproximationKmodelsYK2021WKdigWKbbdcfc 0

133 StochasticKdifferentialKinvestmentKandKreinsuranceKgamesKwithKnonlinearKriskKprocessesKandKVaRK
constraintsYKInsurance:pMathematicspandpEconomicsWK2021WKjgWKbgiXbie 1.5 1

132 OptimalKinvestmentKandKreinsuranceKpoliciesKforKanKinsurerKwithKambiguityKaversionYK2021WKffWKbabdad 4

131
RobustKoptimalKinsuranceKandKinvestmentKstrategiesKforKtheKgovernmentKandKtheKinsuranceK
companyKunderKmispricingKphenomenonYKCommunicationspinpStatisticsp-pTheorypandpMethodsWK2021WK
faWKjjdXbabh

0.5 3

130 OptimalKinvestmentKandKreinsuranceKproblemKwithKjumpXdiffusionKmodelYKCommunicationspinp
Statisticsp-pTheorypandpMethodsWK2021WKfaWKbaicXbaji 0.5 0

129 OptimalKinvestmentKandKreinsuranceKproblemKtowardKjointKinterestsKofKtheKinsurerKandKtheK
reinsurerKunderKdefaultKriskYKCommunicationspinpStatisticsp-pTheorypandpMethodsWKbXce 0.5 0
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