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Fluctuations of Levy Processes with Applications) (2006, Springer-Verlag) &< {Ruin  Probabilities)
(2010, Second Edition, World Scientific).
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AR F M8 L [1]: Sung Nok Chiu (/% 52 %) Chuancun Yin(F £ 7). Passage times for a
spectrally negative Levy process with applications to risk theory. Bernoulli 11(3), 2005, 511-522.
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[E Bath K221 Andreas E. Kyprianou #(#% ([E PRI Levy it FEAUE 140 ZE AN¥) FEAth
1% 2 (Introductory lectures on fluctuations of Lévy processes with applications) (2006, 2014,
Springer-Verlag) "R TR LK NE LAY . ZEFH R TILERSE XK Léwy
processes N H N FH U7 T B BFT T FE R, AEH ST 221 22530k, SRR (12
PR A5 I AN iR S0 —.

Hi[E Bath K2£f¥) Andreas E. Kyprianou (4% Flfaj *% [] Zbigniew Palmowski #(#% 7E tH 7
F 4 ZH N Séminaire de Probabilités XXXVIII (Lecture Notes in Mathematics Volume 1857,
2005, DOI:10.1007/b104072) 1, X TAREMIRC [1] K THERAM Levy SRS RIEE .
DR S HEBA V8 v B B B2 FH A 4 R pRAR (i P127):

“In recent years classical models in the theory of financial mathematics, risk and queues
have been replaced by ones involving Markov modulation and general classes of Levy processes.
In the latter case one particular class that has proved to be quite successful in this respect is
spectrally negative Levy processes, on account of the robustness of their fluctuation theory; see
for example Schmidli (1999), Asmussen (2000), Asmussen and Kella (2000), Asmussen et al.
(2004), Avram et al. (2004), Kluppelberg et al. (2004), Pistorius (2003), Huzak et al. (2004), Chan
(2005), Chiu and Yin (2005) and Dube et al. (2004) to hame but a few.”

X HLEISCHER Chiu and Yin (2005) MAREAE [1].

F. Hubalek and E. Kyprianou 7EAAITHIZ5A & “Old and New Examples of Scale Functions
for Spectrally Negative Levy Processes” (Progress in Probability, Vol. 63, 119 - 145, 2010,
Birkhauser

Verlag Basel/Switzerland) "4 FHIFIHEIR:  “The real value of scale functions as a class
with which one may express a whole range of fluctuation identities for spectrally negative Levy
processes became apparent in the work of [14, 15], of [8, 9] and an ensemble of subsequent
articles; see for example [44], [5], [48, 49, 50, 51], [39], [20] and [21, 22, 24]. Moreover with the
advent of these new fluctuation identities and a better understanding of the analytical properties
of the function W(q) came the possibility of revisiting and solving a number of classical and
modern

problems from applied probability, but now with the underlying source of randomness being
a general spectrally negative Levy processes. For example, in the theory of optimal stopping [2,4,
5] and [38], in the theory of optimal control [6] and [46], in the theory of queuing and storage
models [7] and [25], in the theory of branching processes [11] and [45], in the theory of
insurance risk and ruin [18, 20, 32, 33, 40, 42, 46, 52], in the theory of credit risk [29] and [43]
and in the theory of fragmentation [37]. “ X B FCHR[18] A1CEAE[1].

E. J. Baurdoux (London School of Economics) fEACFEAE[L] AUEA LB 7T 7S50 Levy
T R 7E F5 B TR BT [ K BB (Last exit before an exponential time for spectrally negative Levy
processes, J. Appl. Probab. 46,542-558 (2009)) , fth7Ed &5 F]: “Chiu and Yin (2005) found



the Laplace transform of the last time a spectrally negative Levy process, which drifts to <=, is
below some level. The main motivation for the study of this random time stems from risk theory:
what is the last time the risk process, modeled by a spectrally negative Levy process drifting to
oo is 0? In this paper we extend the result of Chiu and Yin, and derive the Laplace transform of
the last time, before an independent, exponentially distributed time,**++**
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RFPEILL[2]:  Chuancun Yin(F4£4%), Ying Shen, Yuzhen Wen.  Exit problems for jump
processes with applications to dividend problems. Journal of Computational and Applied
Mathematics 245 (2013) 30-52.
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JEHER 7 R A B 5 NAERIE TE R 4R OBk R R 45 B I K BB SIS, 773 2 ST
HERES T RIF R, Wi (Occupation times of hyper-exponential jump diffusion
processes with application to price step options » ( Journal of Computational and Applied
Mathematics, 2014) )53 2 K& 5# 3,

JEHER 7 R B 55 NAERIE FT A 1T 2l S AL 2 40 B AR Tl < 2 e,
TR ELSI HE TRIFMEE R, iR (Valuing equity-linked death benefits with a
threshold expense

strategy) (Insurance: Mathematics and Economics, 2015) H A5 #E 3.2 & 5] # 3.4,

TEWT TEHBUIRZS B B G540 T, P AR < Bl F RO AT BRI T) i jel IS, AR 50K R S 38R 5
ANH T2 REES A 7RI LR, Wik {The time of deducting fees for variable
annuities under the state-dependent fee structure) (Insurance: Mathematics and Economics ,
2015) )5 # 3.3, JEIC 3.1 A5 3.4. (Insurance: Mathematics and Economics & A#i 5
AR = ) .

%ifi 2% 3 Markus Leippold 5 Nikola Vasiljevic 7& & s AR 5847 8GR A 55,
AT ER, Wk 1 b i) — D EE R R G S IUBEER Y B T g =
I ( Pricing and disentanglement of American puts in the hyper-exponential jump-diffusion
model) (Journal of Banking and Finance 77 (2017)). (Journal of Banking & Finance 7&K 7 A
YA <E i S P v o ST

M. KREERCEEER:

[1] Sung Nok Chiu (X £21%) Chuancun Yin(F#£1%). Passage times for a spectrally negative
Levy process with applications to risk theory. Bernoulli 11(3), 2005, 511-522.

[2] Chuancun Yin(F 1% 1F), Ying Shen, Yuzhen Wen.  Exit problems for jump processes with
applications to dividend problems. Journal of Computational and Applied Mathematics 245 (2013)
30-52.

[3] Sung Nok Chiu (£4527%), M P Quine. Central limit theory for the

number of seeds in a growth model in Rd with inhomogeneous Poisson Arrivals. The Annals
of Applied Probability 7 (1997) 802-814.

[4] Chuancun Yin(F #£ 1), Junsheng Zhao. Nonexponential asymptotics for the solutions
of renewal equations, with applications. Journal of Applied Probability 43 (2006) 815-824.

[5] S.N. Chiu (X527%), C.C. Yin(FFE4£). The time of ruin, the surplus prior to ruin and
the deficit at ruin for the classical risk process perturbed by diffusion. Insurance: Mathematics
and Economics 33 (2003) 59-66.



[6] Chuancun Yin(F £ 4#), Chunwei Wang. The Perturbed Compound Poisson Risk Process
with Investment and Debit Interest. Methodology and Computing in Applied Probability (2010)
12:391 - 413.

[7] Heli Gao(/5; & F1) Chuancun Yin(F#£4%). The perturbed Sparre Andersen model with
a threshold dividend strategy. Journal of Computational and Applied Mathematics 220 (2008) 394
- 408.

[8] Chuancun Yin( F f£ #£), Kam Chuen Yuen. Optimality of the threshold dividend
strategy for the compound Poisson model. Statistics and Probability Letters 81 (2011) 1841 -
1846.

Fi. EEZRANEMR:

TR e, FR, AR, dhRImYE R

KR O R UL AR, BEAL TR UL MR R A, SRE T EHES
undershoot (overshoot) K& 70 A« AR (1) 4304 FE 45 L AE 3 £L IR RS i R s X

200 T BT A RS AR 5 T — R T T S ek g, AR T RS
HFRIE . AL 7 — RSB ) S I 70 41 W o

3. HIRAAH T i Levy IERERBEII I 0A0, B IRWTIL 1 IRES A =] & J5 5= 1 B 1] 43
Ay SR PARFLER A S5 — R A A @, @EST 1 P TR A 4L .

4. 4 Cramer ZAFANHRRIMEOLT, BB B € B AT H FIH By A i B 55
WrBEe S BENLFH B sl EE BEe 1S 2] 7 — BRI O0 T BRI AL T, IR A RN H BN DSt
o BGEN Ad T

5. @7 T BRI E BRI EEHL TR Poisson XU AR Y K I B A 7341 ] /.

EE AN EEZARPT ERKFRIL X 138 &, Scholar google &5 H 832 k(M
http://scholar.google.com.hk/), CNKI & 5] H 267 X (W, http://acad.cnki.net), SCI #F) = 5] H
575 IX.

5N Sung Nok Chiu (BX52%), #dx, HEAETIM, HFERS K

10 R Johnson-Mehl HHK I REATL (ZE )ik #2817 58 PRI E],  HES o AR PR 43
i, ISR s S A O PR B, R A TSt v DA T % R R A

2.5 KA AR I KT 2 (R AL ZE Y Boolean Y rR, g v 25l T I F Z2 3%
AT APz oR,  FF LR S

347 ] U R A —2RBEALIE, S A SO A . LR S R e
FRA ST AT, JF R TR Re W K BRI RS, A2 2% 14 78 5 306 Bl AT 2

AT Levy WFE R BT PRI 4 ML RS RS R 7T 1 ORI 2 W i S ™ RS 8] 3 AT
BT P RF AL (] Al I AR 55— R YIRS BB 1Y 20 A )

H AR E 2 2 #B: (Spatial tessellations: concepts and applications of Voronoi diagrams) (John
Wiley & Sons Ltd) ,

{Stochastic Geometry and its Applications) , John Wiley & Sons Ltd) , fEE4/PEE 2K
AT A F WL 50 k5.  Scholar google 515 F 13954 X (W, http://scholar.google.com.hk/),
Hh L350 12805 I, 351 A 1149 K.

FESENRON: mARE,  mIEdE,  EINFER

1. fRR T —ARIEE A A BE R AT X Erlang(n) 234 B 9 BUL 3 #Y Sparre-Andersen A% 7Y
(Y BRI 53 415 WS

75~ SERAEEESL UL


http://acad.cnki.net
https://xs.glgoo.top/books?hl=zh-CN&lr=&id=dT7YH3mjeeIC&oi=fnd&pg=PP2&dq=chiu+s+n&ots=84bz3vocee&sig=YuO6fafc3licl4VU7YQcdRARlA4
http://scholar.google.com.hk/

ATRH TR AT 2B PR AR, IR & KA R SRR AR, T
BEE B A PR AR S e . MR B FBR 2 RN LA, RSEUTRE
WA, CHRERRB 105 BRI M BITE KA e E, 58S H0m
NFEAFEER,  CIRERRBL 2.



