Journal of Mathematical Finance, 2023, 13, 249-420

“" Scientific https://www.scirp.org/journal/jmf

‘ 0‘ Research -
94% Publishing ISSN Online: 2162-2442
(2 ISSN Print: 2162-2434

Table of Contents

Volume 13  Number 3 August 2023

Japanese Private Real Estate Models and Portfolio Selection

K. Miyazaki, K. Shimada......cccoooiiiiiiiiiii 249

Estimating the Gerber-Shiu Function by Fourier Cosine Series
Expansion in the Wiener-Poisson Risk Model

M. R. N. Kenmoe, J. A. Aduda, M. B. M. Le DOUX....cuviiniiiiiiii et eee e s rseeveseessesneeen e na e o0 271
Dynamic Reinsurance Strategy

M. Yamashita. ...ouieniiii et nenenseennasaenenennenn + s 284
Stop-Loss Reinsurance Threshold for Dependent Risks

A.N. Mandia, P. G. O. Weke, J. K. MUNG AtU......euitiiiiniiiiiiiiiieiiii e eeccerenreneeseserenensenee s e e e e e e e e en 0. 304
Modelling Dependence of Cryptocurrencies Using Copula Garch

E. M. Kimani, A. Ngunyi, J. K. MUNgatu.........cooooiiiiiiiiii e 321

A 2-Factor Model for Inclusion of Voluntary Termination Risk in
Automotive Retail Loan Portfolios

S. Caenazzo, K. Ponomareva, M. Pain, R. Wareing, J. Shivji..............cccooiiiicncee 0000339

The Foundations of Behavioral Finance—Learning and Elaborations of the Basic Theories

| O = TR V' TP 1o o1

An Introspection of Luxury Auto Sales Using Revealed Preference Theory

2R 1R =3 e | OO OO PPPRPC 11

Spread-Based Direct Alpha (SBDA) as a Performance Measure for PE Funds
K. Miyazaki, K. Shimada..........cooooiiiiii 380

Equity Value and Volatility

Forecasting Crude Qil Price Volatility by Heston Model
P. K. Mwanakatwe, J. Daniel, K. R NZUNGU.........cooiiiiiiiiiiiiicienenenin s, 408


https://www.scirp.org/journal/jmf
https://www.scirp.org/

