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s MEXENTERMN. BENER.

o IRFIEERIFIEE, (EXEREBHINE.

o MEAREH. SRR, RAELESHARIEMRITR,
REEXENOE, E—REDE
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1. RGHBESFER

° WMEXRGME—Rminipaper, MIEXENEEZBN. BE. 7.
NLEZIECES

* AXIHE—HR100—30004A, RAIERBRE, EXEEBHRN
B, ~TEEEARET

e MiEfEE. BREMH, RAEILESHARIERIFNR

s MAEXEVRERETIES, ASNEEMNBLTRINESEN
P HERT
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2. RXHEE AT

2.1 FERTT X
ZHRE—FREEREEMRAZARNBENIER, SEFRREX
RXENRR, BIBERNXIELZIHRNGR. ERMNEX

e @AY This paper (report, thesis, work, presentation, document,
account, etc.) describes (reports, explains, outlines, summarizes,
documents, evaluates, surveys, develops, investigates, discusses,
focuses on, analyzes, etc. ) the results (approach, role, framework,
etc.) of ...

e {5lG): This paper considers the robust optimal
reinsurance-investment strategy selection problem with price jumps
and correlated claims for an ambiguity-averse insurer(AAl).

° EX: AXHR T EMABEERIN A B R @R M BRI IR E RE
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2. RXHEE AT

® This paper has three main objectives ...
® This research project is devoted to ...
® Qur goal has been to develop...

e {5]G): The objective of each insurer is to maximize the expected
value that synthesizes the discounted utility of his surplus relative to a

reference point.

* EX: BMMRIRASNBMESANERREXNT2E REUNEIK
FIRVEAEEE.
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2. RXHEE AT

2.2 HENIE

X—8, BEFEMATINENERE, [BETEHARHGE.
[z R —LE Ehz%Ex, EAE L ER . 1::%%&*[]1%&7?(&1:, , fE2
RIEER, TEEAR, HTER, X—EHoTESEAZE i(tt

e G)AY: is calculated under the...

e {5T): We assume the reinsurance premium is calculated under the

generalized variance premium principle.

o EX: BAMRIKBRILRBEET XAHERERNTITER,
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2. RXHEE AT

2.3 ENGRE

ERNEECRMEMRNER, BREEEBXONEE, T EMHHAEY
RN R A EMERIEE ER, T418) ATNEXE T4R) NNE.
RAE5EX, AU EMRIZTEL

XHPNERAEGICER TIORRTR,

® |t has been observed (shown, proved , etc.) that...

These experiments indicate (reveal, show, demonstrate, etc.) that...

This strategy appeared to be effective in...

These results have direct application to...

This paper also includes a comparison with other...
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2. RXHEE AT

e {§5): Some of our findings include: the importance of taking

advantage of mispricing for medium and long-term investment

strategies.
o IFX: HMN—ERINEIE: MAPKBRARBNERENNE
=%,
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3. NGEREIM

3.1 HENNFSEA
REBREMBELMNATS, AR —BITNHELAN., B
REESREEMHUINERE, IHHPNXELHER,
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3. NGEREIM

3.2 IHEMARR
BASHISHREHERBE=AFR(BMER he 5L she), BEFLHI the

author(s), the writer(s) MEE— AR we, EMERERXFMEEREBE 1 A, B
EA we MAEHR |

e {5lG): We discuss optimal proportional reinsurance—investment
problems for an insurer with mispricing and model ambiguity under a
complex stochastic environment. The surplus process is described by
a classical Cramér—Lundberg (C-L) model and the financial market

contains a pair of mispriced stocks, a risk-freeasset, and a market
index.
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X 5218 keywords
o XBIFAVRERN TIHFICE RSN (WEE (EFIT
ie)) BRI X EIEIEFENEIREPRIERAE,
o BFES|BEMNRTIEA (SC) MAXERALEXESIIAIE, mEE
RIE XA RS ER RN EBE XA,
s RIFRERHTN, BEERENIMAM
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515

SIERZERERE. ARABENMNBEXERREITIS
o MENERMANEELRR,
o A3 LEE AR X TTRK,
* EXREXEMNE,
o AXMEELER,
FEIR:
* SIENENMIFREE, tNcEHEWIE,
"NEHEECS MEIIAT (BFR)
o FEEEEAANMAE.
s FEEFHNANEZB CUAINXEQFRIA s ERBETR.

20/63



1 5|EMHE

o WA BRI —F”
o RIERAIFAAIRER L —HAFEFSHEN .
° RIFHISIE M IZIXAFFF K
o M—ERNBEHLENER, XFRERE—TBEB0EL, UE
AR BM., BRAEMEZNE, #ABE, HERSHEET
F:bavis
o EMRFrROMIEEELR, TR, BEFEHE, FERELRN
REXENROLXRTIANEY). EREE 7Y, AEHENETE
[E)EREE Sk
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® Title: Optimal multigrid preconditioning
Introduction: Among various techniques for solving partial differential
equations, multigrid methods have proven to be one of the most efficient
approaches. The efficiency of those methods, however, depends crucially on
appropriate underlying multilevel structures. As such multilevel structures
are not naturally available in most unstructured grids, multigrid methods are

in general not easy to apply.
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® Title: Optimal multigrid preconditioning
Introduction: Among various techniques for solving partial differential
equations, multigrid methods have proven to be one of the most efficient
approaches. The efficiency of those methods, however, depends crucially on
appropriate underlying multilevel structures. As such multilevel structures
are not naturally available in most unstructured grids, multigrid methods are

in general not easy to apply.

°* EX #H: RMNSZEMETRLE
515 ERFEHD HARENSTRAT, SEMBEESHILAZTA XL
BHEZ—, A, REGENERU AR LR TEENERZREN.
EAEARLDIERHCMNERXEFNZEEMTEB ARG, SENMEE
—RRKRABER

o FBFE—FFA=MEEMCMERREBRERE T, MERELETA
RZA () —ArEHRRNSHE.
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5IERFFK

e A& |n recent years

e 1G] In recent years, there has been tremendous interest in

developing.

o BhF: EERERRE.. HFHELRIN T IRARINE,

e A)AY: be concerned with

e {§5): We are concerned in this paper with Spectral Collocation
Method

o BhF: AXBAIRTIEHIAEEE,
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5IERFFK

e A)EY: 3 controversial issue

e {5lG): Efficient interpolation method is still a controversial issue in

the computational Mathematics community.

o Bh¥: SRNBEDFZENERFZFNMARFEFRAZR—TFIEL
sk,

e G)BY: explore ... problem

e 5G] In this paper,we explore the following nonlinear singular

two-point boundary value problem.

o B ANMR TN TRLESHRMKRIDERR-,
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2 5| ZRIHE

X

o EX o)

o BERERBRMT AR

* REMATIEHNEERRRETEZL
o BN —MMREBREBEEENFE

o IEHSFRIMAMBNZENER.
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51=R9FE

o SISMERABEENTLE:

o 1 ENTH 2. MREERRIGIDHE 3. RETANIETHRARF
B4 4. NMBEDRRTENFE

o X—BHORBRNTN, ERESEEHS AR T
MR, BIIRHER T EERNERASE, SESEY
NAIEN, UATWARNRENER. 55N RS SR N
IR SR,
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51=R9FE

e {ll: ...However,in spite of quite a number of contributions dealing
with these effects,there are no calculations taking into account all
influences.To fill this gap, we present a highly accurate numerical
method...

o IEX: ... AT, REEVMEXLERR LEBIZHNEE, ZEITREIE
FRERIMEREAN, MEINILETH, L — T SBERES
.
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51=R9FE

e G)EY: be limitations to
e 59 : There are some limitations to this approach to...

o EMiE: BIEN, XTEKER.... HESIER T RN,

o T)AY: the first...the other...

e f5lG): The objective of this paper is twofold. The first one is to

improve accuracy, The other is to save time.

o BhF: AXENERN, —ERE6BE, Zm—=2T1aHE,
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51=R9FE

o A)AY: besides...also...

e {5l9): Besides numercial methods,many semi-analytical methods were

also developed to obtain approximate series solutions.
o BNE: RRTEUERIEIN, BERRTHZHBNHIERIRGEMNRE

.

e A)AY: As stated above

e 59 As stated above, the methods for solving singular differential

equations usually fall into two categories
o BIE: WLEMR, KEBEFRMOHRENSZRED AME
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35| SHEE

o RBFAXENBMED

s WTFXERENB—TAREL—0E, BESEFIEX—TE
FHARY

* AAREMNETLEE— AR — T RENNEG.
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5ISHIERE

° E5|EH O NERL—REERMFRRXNARE S, —HRE
AR T X B S RENE—THNARTE L—0iF, BiEtER
EEX—TREMN, —RRM:

® - An outline of this paper is as follows
XENBENT
-This paper is organized as follows
XEHRMT

o WERDANIZIERM B BENT S, RIFERAENEOHRRE—T
HRE
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5ISHIERE

e f5l: The remainder of the paper is organized as follows. In Sect. 2,
we reformulate the original equation as an equivalent Volterra—
Fredholm equation and further translate it into an equation defined
on the interval (—1, 1). The existence and uniqueness theorems of
the reformulation are also introduced there. In Sect. 3, we introduce
some basic properties of the Legendre/Jacobi polynomial
interpolations and propose the Legendre spectral collocation method
for the reformulated nonlinear Volterra—Fredholm equation (2.6). In
Sect. 4, we derive the error bounds of the Legendre collocation
method for smooth solutions in the function spaces L2(0,T) and
Loo(0,T), respectively. Our theoretical results are verified by the
numerical experiments in Sect. 5.
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5ISHIERE

o EX: BXMERTOARUNT. £ 2 THRIPEREHZEFRRR
REMHY Volterra—Fredholm 518, HF—SBHEMNENEX
8 (-1, 1) LARE. XHPENRBTERRANGFELNE—4E
B, 53 PEAMNNEBT Legendre/Jacobi ZINNIHEN—LEKRM
R, HIRH T HRIIELLME Volterra—Fredholm F5F2HY Legendre I&EC
BAE. B4 TERMNESTRE=E L2 (0, T) F Loo(0,T) A
SBRERNENLEEERIIRER o (0,T), % 5 THENNVEILER
15 7 BUERIRIEILE
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5ISHIERE

e G)AY: be organized as
e {1G): The remainder of the paper is organized as follows.

o BIE: ICXHERBOARAT.

o TAY: reformulate...as...

e 5l : we reformulate the original equation as an equivalent

Volterra—Fredholm equation

o BliF: BNINE THREXERNZEM Volterra—Fredholm FIEHE,
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5ISHIERE

e GJAY: as an example

e {5 : We discuss the convergence of the Chebyshev collocation

method by taking the corresponding linear equation as an example.

o ENE: DMBMAYZMATENSG, IHET UL T RECEARIUREIE,

e A)BY: concise conclusion

e {5lG): We end with a concise conclusion in Sect. 7.

o BIFE: FAILASE 7 THEIRBEIRER,
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Preliminaries (FREFANIR)

o S| HRFSIBAFIMEE N,

s FEEMNBNXRXERANERFERMS| LR, XIFEHE
WF— RS, FERBIARMYSNEEIER, (AR
AIEVZER .

Main results (FEZR)

C L2 NEBRE, B 344

o EENRARFECSTENRMNEL
Proofs (JIEBR)
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* HIE—TMEXNEZE =0
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o Hit, BRINHAMEBEM—TEX: ERVIAIA?
o NAHMENRFRIAERMUHBRZEXSEEESE, FLIRE
BoEEAE—TMEXZHE—KERHEZAEN.
o EATENZFRTMFPFSEMEN, BEHMENESTELS L.
e AZRMNBIETMBRBENRE.
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* B_MEEZE “HUBE?

s MEFE—RXENFIRAEANE—KENEX.

o —TEXMNZBEHETZRTERERNMUE.

c MIREXBBLH, REBASIAELEN, XAIBERESEHRS
(BB, KEHE),
» REFEEXNEERBRERUEZERIEEES.
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o g, "RESK o WTF,

e XTEENBEXHERETIEE o 24, HEBRBRMA]
ELEMICETE.
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e &fa, —TARIBUANMIHKEN?

c AHRERAR—NEXNER SHMATEE,
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B5HEXEXBENEX BT,

o HANPIF, IENFERFAINTERE XN “FERE A e C™"
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o IKERIGHI, EEXH if WEER if and only if , FIALRES
“The graph is connected if and only if there is a path from every node
in G to every other node in G".
M5 B
“The graph is connected if there is a path from every node in G to

every other node in G".
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o IEETE XM FHERR BT Z 1R -
“The graph is connected if there is a path from every node in G to

every other node in G "

o XMsgiEgthrIAE N
“The graph is defined to be connected if ..”
&

“The graph is said to be connected if .."
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5+

e BNTHRAEE (MHZRAR) MELANAZRIEEEITIC—
RRIBRATER = Fe 1 IR ARG+ o
o LEMFTHERKR, RRRIDEZRBWRSIAHN, BEUAFIFIFX
KEEFRRIARER RN A, BEWARANEI LAY E S K — TR
gFR9IF 2 Strang BY (NABHFFIL) F—EARS:
NAHFPRERNRBERLLHEE, CEENANLEEERNEE, &
MU= B BB F IR ERBHIAS:
2x1 + 4dxg = 2,
dx; + 11xg = 1.

E—EH—PNFIH8 2R, Strang PREEIFMMBIATIXN 2 x 2 FEREF—
THFREY 4 x 4 FBBE, (NERTIZEMAE T —RREY n x n 1EFF,
o IR MG S A FRI—FhER .
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