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1. Chou-Wen Wang; Hong—Chih Huang *;I-Chien Liu, 2013.03, “Mortality
Modeling with Non—Gaussian Innovations and Applications to the Valuation
of Longevity Swaps,” Journal of Risk and Insurance (SSCI) (FEFRl&A 28

LRl

2. Chou—Wen Wang; Hong—Chih Huang *;De—Chuan Hong, 2013.03, ”A Feasible
Natural Hedging Strategy for Insurance Companies,” Insurance :
Mathematics and Economics (SSCI) (FHFl2 A ZZHT))

3. Lee, Engtsong, Chou-Wen Wang and Hong—-Chih Huang, On the Valuation of
Reverse Mortgages with Regular Tenure Payments, Insurance: Mathematics
and Economics, Vol.51, No.2012, pp.430-441 (SSCI) (EFEI&A HIH)

4. Tzu-Yi Yu, Hong-Chih Huang, Chun-Lung Chen, Lee, Engtsong “On the
application of efficient hybrid heuristic algorithms — an insurance
industry example” , Applied Soft Computing, Volume 12, Issue 11, 2012,
Pages 3452-3461 (SCI, Impact Factor 2.860)

5. Tzu-Yi Yu, Hong—Chih Huang, Chun-Lung Chen, Qun-Ting Lin. “Generating
effective defined—contribution pension plan using simulation
optimization approach”, Expert Systems With Applications, volume 39, p.p.
2684 - 2689 (SCI, Impact Factor 1.926)

6. Hong—Chih Huang, Chou-Wen Wang and Yuan—-Chi Miao, (2011),
Securitisation of Crossover Risk in Reverse Mortgages, The Geneva Papers
on Risk and Insurance — Issues and Practice, Volume 36 (4) p622-647.



(SSCI) (JEFl2 B+ i)

7. Chou—Wen Wang, Hong—Chih Huang and I-Chien Liu, (2011), A Quantitative
Comparison of the Lee—Carter Model under Different Types of Non—-Gaussian
Innovations, The Geneva Papers on Risk and Insurance — Issues and Practice,

Volume 36 (4) p675-696. (SSCI) ([HAE}£ B+ 1))

8. Ching-Syang Jack Yue and Hong—Chih Huang, (2011), A Study of Incidence
Experience for Taiwan Life Insurance, The Geneva Papers on Risk and
Insurance — Issues and Practice, Volume 36 (4) p718-733. (SSCI) (HF}
2 BT

9. Yawen Huang and Huang, H.C., (2011), Modified Logistic Model for
Mortality Forecasting and the Application of Mortality—-Linked Securities,
Asia-Pacific Journal of Risk and Insurance, Forthcoming.

10. Huang, H.C. (2010) Optimal Multi-Period Asset Allocation: Matching
Assets to Liabilities in a Discrete Model, Journal of Risk and Insurance,

Volume 77(2) . (SSCI) (HF}&s A ZIHT))

11. Huang, H.C.and Lee, Engtsong (2010) Optimal Asset Allocation for a
General Portfolio of Life Insurance Policies, Insurance: Mathematics and
Economics, Volume 46 p271-280. (SSCI) (EF}< A ZRitHT))

12. Yang, Sharon S. and Hong—Chih Huang (2010), Modelling Longevity Risk
Using Principle Component, Insurance: Mathematics and Economics, Volume
46 p254-270. (SSCI) (HEl2 A ZU0F))

13. Jennifer L. Wang, Huang, H.C., Sharon S. Yang, Jeffrey T. Tsai (2010),
An Optimal Product Mix for Hedging Longevity Risk in Life Insurance

Companies: The Immunization Theory Approach, Journal of Risk and
Insurance, Forthcoming Volume 77(2), (SSCI) (EHFI<s A Z23HT))

14. Yang, Sharon S. and Hong-Chih Huang, (2009), The Impact of Longevity
Risk on the Optimal Contribution Rate and Asset Allocation for Defined

Contribution Pension Plans, The Geneva Papers on Risk and Insurance -
Issues and Practice, Volume 34 p660-681. (SSCI) (E#F}<: B+ iAT])

15, PEEASY (2009) , AN 8 B0E S5 R i b 2 PG BERS T, W45 ambi 2T, St
L& H - (TSSCI)

16. Huang, H.C., Jack C.Yue, and Sharon S. Yang (2008), An Empirical Study
of Mortality Models in Taiwan, Asia—Pacific Journal of Risk and Insurance,
3 (1), 150-164.



17. Huang, H.C., Hsieh, M-H, Liu, C-C (2008), “The Maturity Matching of
Assets to Liabilities: A Generalized Least Square Formulation” , Review
of Securities of Futures Market, 55 20 %% 2 # (TSSCI)

18. Huang, H.-C., Wen—-Chieh Wu., Tsoyu Calvin Lin., Ya-Fu Cheng (2008)
“The Application of Reverse Mortgages in Aging Society” , X[ B2
A 10 55 3 1, p293-314

19. b ZKER (2008)  “MIARR LR B2 RS B s B TR AR G BT
RES L) 25 24 4 55 1 3] p. 1-28

20. #EAE (2007), #Ededkml P IBINEE G BG5S RIE T ILE, &
REHIGMN 25 17 %5 2 W, p. 917106 (TSSCI) »

21. FAW¥E. BBesc. sl . 2k EE (2007)  “S7BBr AN K S a4
PRI ) B T e B R SN BT, WSS i) 58 15 5565 1 3, p. 1730
(TSSCI)

22. ARIEHE ARG E (2007) “SRARAE SN T RUE VTR AR
D BESAR 2R 9 A5 2 JY)

23. Huang, H.C., and Cairns, A.J.G. (2006), “ On the control of
defined-benefit pension plans. “ Insurance: Mathematics and Economics,
38: 113-131. (SSCI) (HEE A ZUHTD)

24. WIELE AVERE, MBS, TEES R (2006) Bl ATL I A AR b K B T e [ 5
W2 BFT” S IEZR T R T 25 17 &5 4 3 (TSSCI)

25. M. WM. EINE (2006), FREHEMG. TEEAE S50 AR E
M2 5T, & RETBM, 17 ES 1 p. 917112 (TSSCI) .

26. LAWY, R, Bl (2006) ,  “S7RTHI R AN K S R RIS 2
PRI T, 978t 95 5 3, p. 1757220

27. Huang, H-C and Cairns, A.J.G (2004) “Hedging for Limited Price
Indexation (LPI) Liability, ” British Actuarial Journal Volume 10 Part
11T (EF B T

28. HEAE, ATERE, XIWTE (2004) “EVEHLX ORI AL, A H
) 5529 ], p36-70 (TSSCI)

29. TAEMVEMIMRE L (2004) “REAEPdy o 2 HERL : AT RBERIR Z T, R
LR 220 55 14, p.29-51



30. MIESC, THUEAEY, T (2004) B BUARES LR UE LA AT RS 2 fi 12 - 7] i JX
i A H SN, REEETIE 20 55 2 A5 159-181 1T

B. W4 (Conference paper)

1. Chou—Wen Wang, Hong—Chih Huang and I-Chien Liu (2011, 09), Mortality
Modeling with Lévy Processes and Its Application to the Valuation of
Longevity Bonds, 7th International Longevity Risk and Capital Markets
Solutions Conference, Sep. 8-9, Frankfurt, Germany.

2. Hong—-Chih Huang, Chou-Wen Wang and Yuan—-Chi Miao (2010, 09),
Securitisation of Crossover Risk in Reverse Mortgages, 6th International
Longevity Risk and Capital Markets Solutions Conference, Sep. 9-10,
Sydney, Australia.

3. Chou-Wen Wang, Hong—Chih Huang and I-Chien Liu (2010, 09), A
Quantitative Comparison of the Lee—-Carter Model under Different Types of
Non—-Gaussian Innovations, 6th International Longevity Risk and Capital
Markets Solutions Conference, Sep. 9-10, Sydney, Australia.

4. Ching-Syang Jack Yue and Hong—Chih Huang (2010,09), A Study of
Incidence Experience for Taiwan Life Insurance, 6th International
Longevity Risk and Capital Markets Solutions Conference, Sep. 9-10,
Sydney, Australia.

5. Chou—Wen Wang, Hong—Chih Huang and De—Chuan Hong (2010, 09), A Feasible
Natural Hedging Strategy for Insurance Companies, 6th International
Longevity Risk and Capital Markets Solutions Conference, Sep. 9-10,
Sydney, Australia.

6. Hong—Chih Huang, Chou—Wen Wang and San-Ying Chen (2010.06), Valuation
of Long-Term Health Insurance Policies with Limited Coverage, 14th
International Congress on Insurance: Mathematics and Economics, June 17—
19, 2010 , University of Toronto.

7. Huang, H.C.,, Huang Y.W. (2009.09), Modifying the Logistic Model for
Mortality Forecasting and the Application of Mortality—-Linked Securities,
The 5th International Longevity Risk and Capital Markets Solutions
Conference, New York. (Sep. 25 -26, 2009)



8. Huang, H.-C., Wen—-Chieh Wu., Tsoyu Calvin Lin., Ya-Fu Cheng “The
Application of Reverse Mortgages in Aging Society” , & XU&G SR
S RS B E PR AR SRR, B S RO, =i, 2008. 12,

9. Yang, Sharon S., Jack C. Yue, Hong—Chih Huang (2008.09), Modeling
Longevity Risk: An Empirical Study and Applications, Risk Seminar,
National Chengchi University. (Oct. 14, 2008).

10. Huang, H.C.,, Yung-Tsung Lee (2008.09), Optimal Asset Allocation
Incorporating Longevity Risk in Defined Contribution Pension Plans, The
4th International Longevity Risk and Capital Markets Solutions Conference,
Amsterdam. (Sep. 25 -26, 2008)

11. Yang, Sharon S., Jack C. Yue, Hong-Chih Huang (2008.09), Modeling
Longevity Risk: An Empirical Study, The 4th International Longevity Risk
and Capital Markets Solutions Conference, Amsterdam. (Sep. 25 - 26, 2008)

12. Yang, Sharon S., Hong-Chih Huang and Yung-Tsung Lee (2008.07),
Managing Longevity Risk via Optimal Asset Allocation Strategy under a
Defined Contribution Pension Plan, 12th APRIA ANNUAL CONFERENCE, SYDNEY
(JULY 6 - 9, 2008).

13. Jack C. Yue, Yang, Sharon S., and Hong-Chih Huang (2008.01),
Lee—Carter Model with Jumps, “Living to 100: Survival to Advanced Ages”
Symposia, Society of Actuaries, Florida, USA. (Funding by Society of
Actuaries) (The 2008 1iving to 100 and Beyond Symposium on 1ine monograph. )

14. Huang, H.C., The Application of Reverse Mortgages in Aging Society,
Policy and private old—age security arrangements in Asia and Europe, the
Netherland, 2007.9

15. Chen, L-C and Huang, H.C., How much is adequate for retirement? It
is determined by social status, Policy and private old-age security
arrangements in Asia and Europe, the Netherland, 2007.9

16. Huang, H.C. and Lee, Yung-Tsung, Optimal Multi-Period Asset
Allocation for Life Insurance Policies, 11th International Congress on
Insurance: Mathematics and Economics, Greece, 2007.7

17. Huang, H.C. and Hwang, Y-W., ,Extending the Logistic Model for
Mortality Forecasting and the Application of Mortality—-Linked Securities,
11th International Congress on Insurance: Mathematics and Economics,
Greece, 2007.7



18. Huang, H.C. and Lee, Yung—Tsung, Optimal Investment Strategy for Life
Insurance Reserves, 11th APRIA Annual Conference, Taipei, 2007.7

19. Huang, H-C., SharonS. Yang, Jennifer L. Wang, Jeff T. Tsai, (2007.7) ,
An Optimal Product Mix for Hedging Longevity Risk in Life Insurance
Companies: The Immunization Theory Approach, The 3rd longevity Symposium.,
Taipei, Taiwan.

20. TP, ZFAKER, MR LR B2 BTSN AR AT, GV MRS PRI 2 B
SRS WA &, G, 2007, 12

21. Huang, H.C. and Lee, Yung-Tsung (2006.8) , Longevity Risk and Optimal
Asset Allocation for a Defined Contribution Pension Plan, Asia—Pacific
Risk Management and Insurance Association, 10th Annual Conference, Tokyo.

22. Yang, Sharon S., Huang, H.C. and Lee, Yung-Tsung (2006.8) , Longevity
Risk and Optimal Asset Allocation for a Defined Contribution Pension Plan,
Asia-Pacific Risk Management and Insurance Association, 10th Annual
Conference, Tokyo.

23. FEEAE . MBS (2006.6) 5 B E SRR IR PRI AR 2 S i@k A e U
PAECE, The Sixth Risk Management Theory Seminar, National Cheng—Chi
Univeristy, Taipei., 2005,

24. WHWEC. HEEAE . BEATZS (2006.6) , PEEENE . TELLEE N 5 LR RN
TEMZ W9, The Sixth Risk Management Theory Seminar, National Cheng—Chi
Univeristy, Taipei., 2005,

25. TEVAE . AIEFE. ML, YFIYIE (2006.5) , GV AN HAET AR Y Rt
Reduction Factor FAAY[ISZUEATST, 2006 &7 N2 Kb [ —+—
HamemANDStakE] , Bua R, 6k,

26. MBEC. RIEFE. EEAE . FTIEDP (2006.5) , EiEd A Gompertz FETH
HEA AR 2 RIS N, 2006 2E 698 N D22 a22 Kt T -+ —MHam el
NAOSHakE] , BuagR¥, 61k,

27. Huang, H-C, Hsieh, M-H, Liu, C-C, “A Generalized Least Square
Formulation for Multi-period Optimization of Asset Allocation” , The
Fifth Risk Management Theory Seminar, National Cheng—Chi Univeristy,
Taipei., 2005

28. Yang, Sharon S. and Huang, H-C, “Optimal Contribution Rate and Asset
Allocation for Defined Contribution Pension Plan Incorporating Longevity
Risk” , Risk Management and Insurance Conference, The Fifth Risk



Management Theory Seminar, National Cheng—Chi Univeristy, Taipei., 2005

29. EAWEe. MWesC. FOEAEL  “IFIRFTH AN AR - R e ORI 2 P A
RED7 557 TIRIRE BT 2, albky:, Gk, 2005

30. Huang, H-C, Hsieh, M-H, Liu, C-C,, “A Sequential Quadratic Approach
to Multi-period Optimization of Asset Allocation” , % Jm4EEPBrILE
Gt S EEFHAARYHY &, B ORY:, &d6, 2005

31 AR WNRTE, RSV RIS AR PR N 2 S RS
ek s B &, IR, &b, 2005,

32. Huang, H-C, “Optimal Asset Allocation : A Multi-Period Matching of
Assets toLiabilities inaDiscrete Model”, FAPARMO and RMST International
Risk and Insurance Management Conference, Taipei, Taiwan, 2004

33. Huang, H-C, “A Theoretical Approach of the Multi-Period Matching of
Assets toLiabilities” The Forth Risk Management Theory Seminar, National
Cheng—Chi Univeristy, Taipei., 2004

34. A, RIEHE XIS, “ QX E RO S HHER 7, NDgEihe
ST, BUA KA, G 2004,

35. BV, MK, “REPT BT, SR SRS N Gt
o, fiA KA, Bk, 2003

36. TAULE, ARIEFE, XIWIE,  “eRMEROREEC O 12T SR, IR
B 5 fa A BT 2, RILKS, 2003,

37. MHWGRIC, B, AT, TRl DU DN AL AE 50 8 2L ORI DU A P22 [ -
PASAF CRUESE B FERCA B 7, OREG 5 FE A BT 2, RV K%, 2003.

38. Huang, H-C, Cairns, A.J.G., “More on the Control of Pension Funds:
Optimal Contribution and Asset Strategies”, The Third Risk Management
Theory Seminar, National Cheng—Chi Univeristy, Taipei., 2002

39. Huang, H-C, “Dynamic Hedging for the Liabilities with Guarantee ”
International Conference on Applied statistics, Actuarial science and
Financial Mathematics, Hong Kong Dec 17, 2002. statistics, Actuarial
science and Financial Mathematics, Hong Kong Dec 17, 2002.

40. Huang, H-C, Cairns, A.J.G., “Valuation and Hedging for LPI
Liabilities” , The 6th International Congress on Insurance: Mathematics
Economics , ISEQ , Lisbon , July 2002.



41. Huang, H-C, Cairns, A.J.G., “More on the Control of Pension Funds:
Optimal Contribution and Asset Strategies”, 5th International Congress
on Insurance: Mathematics and Economics Institute of Actuarial Science,
Penn State University, Pennsylvania, PA, US, 2001.

42. Huang, H-C, Cairns, A.J.G., “Hedging for Limited Price Indexation (LPI)
Liability”, MU HESORES E PR RBFT 2, Baf K 2001.

43. Huang, H-C, “Optimal Control of Stochastic Pension Funds Modeling”,
3rd International Congress on Insurance: Mathematics and Economics

Institute of Actuarial Science, City University, London UK, July 1999.

44. Huang, H-C, ”“Stochastic Pension Fund Modeling”, 22nd Research Student
Conference, Bristol University, UK, Mar 1999.
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