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11th Conference in Actuarial Science & Finance on Samos, May 25 – 29, 2022

	Conference Program

	  Tuesday 24th of May at 19:30: Welcome Party at the Town Hall. 

	  The Town Hall is located on the main square of Neon Karlovassi.


	Wednesday 25th of May 2022
Session 1: Stochastic Models in Non-Life Insurance (Chair,  Jan Dhaene).

 Time

Subject

08:30 - 09:10

Invited Lecture: Mogens Bladt
Matrix methods in insurance risk
09:10 - 09:30

Marcin Szatkowski, Lukasz Delong
One-year and ultimate reserve risk in Mack Chain Ladder model
09:30 - 09:50

Nadine Gatzert, Onur Oezdil
Assessing the Impact of Climate Risks in Non-Life Insurance within a Collective Risk Model with Upper Tail Dependence
09:50 – 10:10
Gabriela Zeller, Matthias Scherer
Optimal price structure of cyber insurance policies with risk mitigation services
10:10 - 11:00

Break

11:00 - 11:20

Spyridon Tzaninis 
Inequalities for the ruin probability in a mixed renewal risk model
11:20 - 11:40

Eric Cheung, Oscar Peralta, Jaekyung Woo
Multivariate matrix-exponential affine mixtures and their applications in risk theory
11:40 – 12:00

Simon Pojer, Stefan Thonhauser
Numerical Approximations of Gerber-Shiu Functions in a Markovian Shot-Noise Environment
12:00 – 12:20

 Dimitrios Konstantinides, Remigijus Leipus, Jonas Siaulys
A note on product-convolution for generalized subexponential distributions 

	

	Thursday 26th of May 2022
Session 2: Risk Management (Chair, Qihe Tang).
	

	
	
	

	 Time
	Subject

	08:30 – 09:10
	Invited Lecture: Ruodu Wang
 Measuring diversification via risk measures  

	09:10 – 09:30
	Carole Bernard, Jinghui Chen, Ludger Rueschendorf, Steven Vanduffel
Coskewness under Dependence Uncertainty

	09:30 –09:50
	Carole Bernard, Rodrigue Kazzi, Steven Vanduffel
Assessing model uncertainty for log-symmetric distributions

	09:50 – 10:10
	A. Ince, I. Peri, S. Pesenti
Risk contributions of lambda quantiles

	10:10 – 11:00
	Break

	
	
	

	11:00 – 11:20
	Tim Boonen, Fangda Liu 
Insurance with heterogeneous preferences

	11:20 – 11:40
	Yevhen Havrylenko, Maria Hinken, Rudi Zagst
Risk-sharing in equity-linked insurance products: Stackelberg equilibrium between an insurer and a reinsurer

	11:40 – 12:00
	Nadine Gatzert, Moritz Hanika
A Note on Diversification Effects in Life Insurance Portfolios under Policyholders’ Willingness to Pay

	12:00 – 12:20
	Abdal Chaudhry, Michael Leitschkis, Han Li, Qihe Tang
Climate change, mortality risk and machine learning

	12:30 – 13:00
	Meeting of the Organizing Committee


	Friday 27th of May 2022
Session 3: Financial Theory and Practice (Chair, Hanspeter Schmidli).
	

	
	
	

	 Time
	Subject

	08:30 - 09:10
	Invited Lecture: Ying Jiao
Bridging socioeconomic pathways of carbon emission and credit risk

	09:10 - 09:30
	Soeren Asmussen
On the Role of Skewness and Kurtosis in Tempered Stable and Other Levy Modes in Finance 

	09:30 - 09:50
	 Haibo Liu, Qihe Tang
Pricing Defaultable Bonds and Credit Derivatives in the Presence of Shock Risk and Unpredictable Recovery

	09:50 – 10:10
	 Boda Kang, Yang Shen, Dan Zhu, Jonathan Ziveyi
Valuation of guaranteed minimum benefits under generalized regime-switching models using Fourier Cosine method 

	10:10 - 11:00
	Break

	
	
	

	11:00 - 11:20
	 Stanislav Anatolyev, Vladimir Pyrlik
Copula Shrinkage and Portfolio Allocation in Ultra-High Dimensions 

	11:20 - 11:40
	Manuel Morales, Cedric Poutre
Exploring Optimal Trading Rules and Detecting Anomalous Order Sequances in a High Frequency Trading Context: A Machine Learning Approach

	11:40 – 12:00
	Yang Feng, Zhiwei Tong 
An integrated study of cyber insurance and cyber security

	
	

	12:30 – 20:30
	Excursion to Samos Island


	Saturday 28th of May 2022
Session 4: Life, Health, and Pension Insurance (Chair, Mogens Steffensen).
	

	
	
	

	 Time
	Subject

	08:30 - 09:10
	Invited Lecture: Lukasz Delong
Gamma mixture density networks and their application to modelling insurance claim amounts

	09:10 - 09:30
	Lena Schuette
A Churn Model for Swiss Health Insurance from a Pricing Perspective

	09:30 - 09:50
	Ioannis Badounas, Apostolos Bozikas, Georgios Pistelis
On pricing longevity bonds under a credibility regression framework for populations with limited data

	09:50 – 10:10
	David Banos, Asmund Sande, Carlo Sgarra
Valuation of Guaranteed Minimum Benefits under Self-exciting Stochastic Mortality

	10:10 - 11:00
	Break

	
	
	

	11:00 - 11:20
	Griselda Deelstra, Peter Hieber
Randomization and the Valuation of Guaranteed Minimum Death Benefits

	11:20 - 11:40
	Franzesco Ungolo, Michael Sherris, Len Garces, Yuxin Zhou
Estimation, Comparison and Projection of Multi-factor Age-Cohort Affine Mortality Models

	11:40 - 12:00
	Jamaal Ahmad, Mogens Bladt, Christian Furrer
Aggregated Markov chain models in life insurance: properties and valuation

	12:00 – 12:20
	Jennifer Alonso-Garcia, Samuel Thirurajah, Jonathan Ziveyi
A hubrid variable annuity contract embedded with living and death benefit riders

	12:20 – 12:40
	Carole Bernard, Corrado DeVecchi, Steven Vanduffel
Robust Assessment of Life Insurance Products

	12:50 – 13:30
	Open Meeting of the Scientific Committee


	Saturday 28th of May 2022
Session 5: Risk and Stochastic Control (Chair, Soeren Asmussen). 
	

	
	
	

	 Time
	Subject

	16:00 – 16:40
	Invited Lecture: Boualem Djehiche
Nonlinear reserving in life insurance – An overview

	16:40 – 17:00
	Hanspeter Schmidli, Leonie-Violetta Brinker
Minimising the Weighted Time in Drawdown by Proportional Reinsurance

	17:00 – 17:20
	Tim Boonen, Mario Ghossoub
Bowley vs. Pareto Optima in Reinsurance Contracting

	17:20 – 17:40
	Claudia Ceci, Giorgia Callegaro, Carlo Sgarra, Matteo Brachetta
Optimal Reinsurance Strategies in a Partially Observable Catastrophic Framework

	17:40 – 18:00
	Break

	
	

	18:00 – 18:20
	Hansjoerg Albrecher, Brandon Garcia Flores
Two numerical approaches for the identification of optimal dividend strategies

	18:20 – 18:40
	 S. Corsaro, V. DeSimone, Z. Marino, S. Scognamiglio
l1-Regularization in Portfolio Selection with Machine Learning
	

	18:40 – 19:00
	Heike Bockius, Nadine Gatzert
Optimal Risk Transfer Decisions under Counterparty Risk

	19:00 – 19:20
	Claude Lefevre, Matthieu Simon
Risk of ruin in SIS type epidemics

	19:20 – 19:40
	Sascha Desmettre, Mogens Steffensen
Equilibrium Investment with Random Risk Aversion

	20:30 – 23:00
	Gala dinner in restaurant “Kritamo” at the Port promenande


	Sunday 29th of May 2022
Session 6: Statistical and Computational Methods (Chair, Claude Lefevre). 
	

	
	
	

	 Time
	Subject

	09:00 - 09:40
	Invited Lecture: Xavier Milhaud
Contamination models: Estimation, Test and Clustering

	09:40 - 10:00
	Han Li, Haibo Liu, Qihe Tang, Zhongyi Yuan
Pricing Extreme Mortality Risk amid the COVID-19 Pandmic

	10:00 - 10:20
	 Hansjoerg Albrecher, Martin Bladt, Alaric Mueller
 Joint lifetime modeling with mIPH distributions

	10:20 – 10:40
	Georgios Pitselis, Apostolos Bozikas
A non-linear credibility regression approach to modelling mortality rates for countries with limited data 

	10:40 - 11:30
	Break

	
	
	

	11:30 - 11:50
	Anna Rita Bacinello, Pietro Millossovich, Fabio Viviano
A regression based approach for valuing longevity measures

	11:50 - 12:10
	Qihe Tang, Yunshen Yang
Distributionally Robust Estimation of Moments under Partial Ambiguity

	12:10 - 12:30
	Martin Bladt, Hansjoerg Albrecher
Randomization and informed censoring for loss estimation

	     12:30 – 12:50
	Michel Denuit, Julien Trufin
Lorenz Curve, Gini Coefficient and Tweedie Dominance for Autocalibrated Predictors

	     12:50 – 13:10
	Salvatore Scognamiglio
Calibrating the Lee-Carter and the Poisson Lee-Carter models via Neural Networks

	13:20 – 14:00
	Closing Ceremony
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