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@i H: Mean—field type Quadratic BSDEs
it N BEMEEEE EE R
#E,: In this talk, I introduce my joint work with Helene Hibon and Ying
Hu. We give several new results on solvability of a quadratic BSDE whose
generator depends also on the mean of both variables. First, we consider
such a BSDE using John—Nirenberg’ s inequality for BMO martingales to
estimate its contribution to the evolution of the first unknown variable.
Then we consider the BSDE having an additive expected value of a quadratic
generator in addition to the usual quadratic one. In this case, we use
a deterministic shift transformation to the first unknown variable, when
the usual quadratic generator depends neither on the first variable nor

its mean, the general case can be treated by a fixed point argument.

@ H: DistortedMix Method for Constructing Copulas with Tail Dependence
R N MR ARtk

%, We will introduce a method for constructing copula functions by
combining the ideas of distortion and convex sum, named Distorted Mix
Method. The method mixes different copulas with distorted margins to
construct new copula functions, and it enables us to model the dependence
structure of risks by handling central and tail parts separately. By
applying the method we can modify the tail dependence of a given copula
to any desired level measured by tail dependence function and tail
dependence coefficients of marginal distributions. As an application, a
tight bound for asymptotic Value—at—Risk of order statistics is obtained
by using the method. An empirical study shows that copulas constructed

by this method fit the empirical data of SPX 500 Index and FTSE 100 Index



very well in both central and tail parts. It is a joint work with Lujun
Li and K. C. Yuen.
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@i FH: Optimal reinsurance: short review and some recent progress
i N FRZE IR MR

2, In this talk, abrief reviewwill be given for the optimal reinsurance
control and related problems. Some recent results on optimal reinsurance
will be presented, while those for life insurance purchase will also be

given.



