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EIR 2 (1) WR G(t,2,0) >0, PIE - TrEFGE (2) ENZ] 6, MEN 2, B RERIRE Y 0
I, foe DL A P ORISE SRS 7 (¢, 2,4) N

. N _ o, nalt,q) . .
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Forpr X i 2 R
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B TR AR S ¢ (1, 2,4) = 0 B ARMIBLIE MG 7 (¢, 2,4),

7 (t, 2,i) = —D(t,i) " B(t,i) " [z + (N — d)F(t,1)], (21)
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MEAN-VARIANCE PORTFOLIO SELECTION IN
MARKOV-SWITCHING JUMP-DIFFUSION MARKET FOR RISK
MODEL

YANG Peng
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Xi‘an 710123, China)

Abstract: In this paper, we study mean-variance portfolio selection problem in insurance
market. By using linear-quadratic control, we obtain some wealth meanwhile make their own risks
to the minimum, which generalize mean-variance portfolio selection problem to jump diffusion
insurance market with markov modulated.
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