
Parallel Sessions at IME 2017 – 21st International Congress on Insurance: Mathematics and Economics 2017-07-05

Room 1 (1st/2nd floor) Room 2 (2nd floor) Room 3 (2nd floor) Room 4 (2nd floor) Room 5 (2nd floor) Room 6 (2nd floor) Room 7 (2nd floor) Room 8 (2nd floor) Room 9 (3rd floor)

Mon Annuities I Dependence I Risk Measures I Statistics I Reserving Optimal Strategies I Risk Models I Catastrophe Risk I

Chairs Thorsten Rheinländer Jose Maria Sarabia Alfred Müller Alan Ker Georgios Pitselis Peter Grandits Anatoliy Swishchuk David A. Carozza
10:40 Patrick Cheridito Maria de Lourdes Centeno Ruodu Wang Lluís Bermúdez Dongzi Tian David Saunders Dibu Sasidharan Athanikal Qihe Tang
11:05 Agnieszka Marciniuk Bertrand Tavin Yunran Wei Jose Garrido Jonas Crevecoeur Iqbal Owadally Ghislain Leveille Min-Teh Yu
11:30 Gabriele Stabile Jeffrey Tsai Emanuela Rosazza Gianin Edward W. Frees Lin Yang Łukasz Delong Florin Avram Rafal Wojcik
11:55 Colin Ramsay Ryota Saito Yue Xing Raluca Vernic Guangyuan Gao Mustafa Asım Ozalp Yang-Che Wu

Mon Life: Risk Measures and 
Predictive Models Dependence II Risk Measures II Statistics II Credibility Optimal Strategies II Risk Models II Catastrophe Risk II

Chairs Patrick Cheridito Bertrand Tavin Thorsten Rheinländer Jose Garrido Hirbod Assa Pablo Azcue Dimitrios G. Konstantinides Qihe Tang
13:30 Massimo Costabile Sharon Yang Fabio Bellini Alan Ker Michal Pesta Kristina Sendova Anatoliy Swishchuk Yuan Yue
13:55 Sara Ali Alokley Alfred Müller Endar H. Nugrahani Georgios Pitselis Julie Thøgersen Lourdes Belchior Afonso Kevin John Fergusson
14:20 A. Sevtap Kestel Cosimo Munari Hwei-Lin Chuang Christian Furrer Maissa Tamraz Tatiana D. Margulies Wing Yan Lee
14:45 Hamza Hanbali Jose Maria Sarabia Marcel Bräutigam George Tzougas Hong-Chih Huang Eleni Vatamidou David A. Carozza

Mon Unit Linked Contracts Dependence III Risk Measures III Statistics III Mortality Optimal Strategies III Risk Models III Reinsurance I

Chairs Uwe Schmock Klaus D. Schmidt Fabio Bellini Raluca Vernic Petar Jevtic Corina Constantinescu Florin Avram Rüdiger Frey
15:40 Katia Colaneri Lukas Josef Hahn Melina Mailhot Meelis Käärik Mathias Lindholm Mogens Steffensen Jacques Resing Arian Cani
16:05 Claudia Ceci Etienne Marceau Zinoviy Landsman A. Novokreshchenova Séverine Arnold Elena Vigna Yiying Zhang Haiyan Liu
16:30 Ana Zalokar Jaap Spreeuw Miguel A. Sordo Dimitrina S. Dimitrova Chunli Cheng Abel Cadenilas Camila Damian Ambrose Lo
16:55 Runhuan Feng Nariankadu Shyamalkumar Daniel Kostner Simon C.K. Lee Edit Rroji Zied Ben Salah Yinglin Zhang Jiandong Ren

Tue Life Insurance: General Data and Facts Life Insurance: Contracts Uncertainty Longevity Dividends I Risk Theory I Reinsurance II

Chairs Elena Vigna Zinoviy Landsman Massimo Costabile Yinglin Zhang Séverine Arnold Stefan Thonhauser Stéphane Loisel Maria de Lourdes Centeno
10:40 Hangsuck Lee Chin-Wen Wu Linus Fang-Shu Chan Arnold F. Shapiro Petar Jevtic Nora Muler Haoyu Qian Wolfgang J. Runggaldier
11:05 Jean-François Bégin Cancelled: J. Levy Vehel Emilio Russo Marie-Claire Koissi Jin-Ping Lee Pablo Azcue Lanpeng Ji Maren Diane Schmeck
11:30 Kristian Buchardt Yung-Tsung Lee Karl-Theodor Eisele Fei Lung Yuen Jonathan Ziveyi Hanspeter Schmidli Pierre Zuyderhoff Muhsin Tamturk
11:55 Tzuling Lin Aliki Sagianou Silvana Manuela Pesenti Peter Grandits Danping Li

Tue Pensions I Statistics: Heavy Tails Pricing of Liabilities Statistical Modeling I Longevity/Mortality: 
Statistics

Optimal Consumption and 
Dividends Risk Theory II Reinsurance III Financial Modeling

Chairs Anna Rita Bacinello Liivika Tee Katia Colaneri Camila Damian Lorenzo Mercuri Benjamin Avanzi Hanspeter Schmidli Hansjörg Albrecher Friedrich Hubalek
13:30 Søren Kærgaard Slipsager Taehan Bae Pavel Shevchenko Jae Youn Ahn Daniel Alai Bingyan Han Wei Zhu Leonard Vincent Manuel Morales
13:55 Peter Hieber Fan Yang Jennifer Alonso Garcia Tatjana Miljkovic Michel Vellekoop Servaas van Bilsen Lewis Ramsden Richard Verall Hirbod Assa
14:20 Ayse Arik Corina Birghila Xiaoshan Su Yohann Le Faou Pierrick Piette Lars Frederik B. Henriksen Konstadinos Politis Rüdiger Frey Ramin Okhrati
14:45 Peter Løchte Jørgensen Raj Kumari Bahl Carol Anne Troy Chou-Wen Wang Spyridon M. Tzaninis Steffen Schumann

Tue Pensions II Health I Country Specific Mortality Statistical Modeling II Mortality: Statistics I Dividends II Risk Theory III Reinsurance IV Options

Chairs Peter Hieber Wen-Yen Hsu Athanasios Pantelous Lluís Bermúdez Daniel Alai Julia Eisenberg Konstadinos Politis Wolfgang J. Runggaldier Stefan Gerhold
15:40 Yi Lu Anselm Fleischmann Malgorzata Seklecka Julien Trufin Piet de Jong Benjamin Avanzi Jeff Wong Yunzhou Chen Angelos Dassios
16:05 Hong Mao Jonas Hirz Anastasios Bardoutsos Sander Devriendt Erengul Dodd Paul Krühner Yasutaka Shimizu Wing Fung Chong Cancelled: Zhongyi Yuan
16:30 Hélène Morsomme Michel Fuino Ana Debón Enrique Calderin I-Chien Liu Jinxia Zhu Jiajun Liu Chi Seng Pun Otto Konstandatos
16:55 Poontavika Naka Wen-Yen Hsu Farid Flici Catalina García García Ying Zhang Shu Li Yang Shen Cancelled:  Timothy J.  Kyng

Wed Optimality and Allocation 
Problems Health II Interest Rates & Currency 

Risk Actuarial Simulations I Asset-Liability 
Management Optimal Strategies IV Approaches to Insurance 

Risks
Financial Management in 

Insurance
Chairs Pavel Shevchenko Jan Dhaene Angelos Dassios Anastasios Bardoutsos Claudia Ceci Paul Krühner Manuel Morales Apostolos Papaioannou
09:00 Iegor Rudnytskyi Kili Wang Suhan Altay Alasdair David Wilkie Biqi Tan Georg Pflug Stéphane Loisel Mario Sikic
09:25 Francesca Centrone Cancelled: Lili Zheng Zhenzhen Fan Stefan Thonhauser Ze Chen Susanna Levantesi Liivika Tee Tim Boonen
09:50 Thomas Kokholm Han Li Thomas Viehmann Anne MacKay Ling Zhang Fangda Liu Dimitrios G. Konstantinides Ke Xin Chen
10:15 Zhongfei Li Vincent Goulet Jennifer L. Wang Cancelled:  Silvia Dedu François Quittard-Pinon

Wed Statistics IV Dependence IV Statistical Modeling III Life Insurance Models Special Insurances Portfolio Optimization

Chairs Uwe Schmock Etienne Marceau Julien Trufin Pierrick Piette Nora Muler Ramin Okhrati
11:10 Marta Sánchez Sánchez Klaus D. Schmidt Vladimir K. Kaishev Lorenzo Mercuri William M. Guevara Alarcon Hampus Engsner
11:35 Dinah Heidinger Isaudin Ismail Senren Tan Lkhamjav Batsaikhan Debora Daniela Escobar Filip Lindskog

Frank Schiller


