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STOCHASTIC DIFFERENTIAL GAMES WITH REINSURANCE

AND INVESTMENT

YANG Peng
(Department of Basic, Xijing College, Xi’an 710123, Chma)

Abstract: This paper investigates a stochastic differential games problem with reinsurance

and investment. Under exponential utility and power utility, by using linear-quadratic control

theory, we obtain optimal reinsurance strategies, investment strategies and optimal market
strategies as well as the value function closed form expressions. We generalize the results of paper
[8]. Through this research when the market is worst, we can guide insurance company to select
the appropriate reinsurance and investment strategies to maximize his wealth.
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