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m Optimal Life Insurance under No-Borrowing Constraints: Duality Approach and Example, (With J. Carson, Q. Chen and Y. Wang), Scandinavian Actuarial Journal, (SSCI) Vol.
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n BN EERENAR, (), SERIZEZR, 20155118, Pricing Discretely-Sampled Variance Swaps under A Class of SVJ Models (in Chinese). (With Kun Du), Journal of

Management Science of China, November, 2015.
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m A Stochastic Volatility Model and Optimal Portfolio Selection. (With M. Taksar). Quantitative Finance (SCI) 13, 1547-1558, 2013.
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