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NOTES FOR CONTRIBUTORS

AIMS AND SCOPE

ASTIN Bulletin was founded in 1958 as a journal providing an outlet for actuarial studies in non-life insur-
ance. In the late 1980s the journal extended its scope to encompass the study of financial risk in insurance
(AFIR). In 2007 the journal was established as the journal of the International Actuarial Association (IAA)
and encompasses all of the scientific sections of the IAA.

ASTIN Bulletin publishes papers that are relevant to any branch of actuarial science and insurance mathe-
matics. Papers should be quantitative and scientific in nature, and might draw on theory and methods de-
veloped in any branch of the mathematical sciences including actuarial mathematics, statistics, probability,
financial mathematics and econometrics.

The journal welcomes papers that present significant and original theoretical developments and papers that
present significant and original applications of mathematical, statistical or econometric theory to problems
arising in insurance, pensions and finance. We especially welcome papers opening up new areas of interest to
the international actuarial profession as well as papers that describe open problems that have arisen in practice.

SUBMISSIONS

Papers for possible publication in ASTIN Bulletin should be submitted online at: http://mc.manuscript-
central.com/astin. Authors are encouraged to provide their data and code during the review process which
will allow the handling editor to replicate the results. The preferred code for statistical analysis is either
R or Python. For accepted papers data and code should be made available as supplementary material.
Please review the ASTIN Bulletin’s Transparency and Openness Policy. Submission of a paper is held to
imply that it contains original unpublished work and is not being submitted for publication elsewhere.
Receipt of the paper will be confirmed and followed by a refereeing process which will be handled by
one of the editors. The editors aim to complete the refereeing of a submission in around three months.
The role of a referee is to assess the quality of the academic content of the paper. If a paper is sufficiently
badly written to an extent that prevents a referee from forming a proper view of the paper’s scientific
content, then the paper will be returned to the author unrefereed.

TEXT AND MANUSCRIPT PREPARATION REFERENCING

Before a manuscript can be published it must conform to the style of ASTIN Bulletin, a summary of the key
points of which is listed below. The comprehensive Notes of Contributors document can be obtained from
http://journals.cambridge.org/asb/contributors.

e The basic elements of the journal’s style have been agreed by the Editors and the publisher and
should be clear from checking a recent issue of ASTIN Bulletin. If variations are felt necessary, this
should be discussed with the editor handling the paper.

» Papers should be written in English. It is not the job of the editors, the referees or the publisher to
improve the use of English in the paper; it is up to the authors to ensure that the language, spelling
and grammar are of a high quality prior to submission.

¢ Authors intending to submit longer papers (e.g. exceeding 30 pages) are advised to consider split-
ting their contribution into two or more shorter contributions.

* The first page of each paper should start with the title, the name(s) of the author(s), an abstract and
a list of keywords. An institutional affiliation can be placed between the name(s) of the author(s)
and the abstract.

» Footnotes should be avoided as far as possible.

AUTHOR AND CONTACT INFORMATION

On the title page, please provide the full name, affiliation, email and postal address of at least one author.
Where the family name may be ambiguous (e.g. a double name), please indicate this clearly. For joint
authored papers, please indicate the lead corresponding author and provide a contact telephone number.

REFERENCING

References should be arranged alphabetically, and for the same author chronologically. Use a, b, c etc.
to separate publications of the same author in the same year. For journal references give author(s), year,
title, journal (in italics), volume (in boldface), and pages. For book references give author(s), year, title (in
italics), publisher, and city.

https://doi.org/10.1017/asb.2023.31 Published online by Cambridge University Press


https://doi.org/10.1017/asb.2023.31

ASTIN Bulletin

Volume 53 Issue 3
CONTENTS

Articles

Risk management with local least squares Monte Carlo

DONATIEN HAINAUT AND ADNANE AKBARALY 489

Intergenerational risk sharing in a defined contribution pension system: analysis with

Bayesian optimization

AN CHEN, MOTONOBU KANAGAWA AND FANGYUAN ZHANG 515
Target benefit versus defined contribution scheme: a multi-period framework

PING CHEN, HAIXIANG YAO, HAILIANG YANG AND DAN ZHU 545

A hybrid data mining framework for variable annuity portfolio valuation
HyukiuN GWEON AND SHU L1 580

Ratemaking in a changing environment

A. N1I-ARMAH OKINE 596
Estimating the VaR-induced Euler allocation rule
N.V. GriBKOVA, J. SU AND R. ZITIKIS 619

Range-based risk measures and their applications
MARCELO BRUTTI RIGHI AND FERNANDA MARIA MULLER 636

Optimal commissions and subscriptions in mutual aid platforms

YIXING ZHAO AND YAN ZENG 658
Cyber insurance-linked securities

ALEXANDER BRAUN, MARTIN ELING AND CHRISTOPH JAENICKE 684

Reinsurance games with n variance-premium reinsurers: from tree to chain
JINGYI CA0, DONGCHEN LI, VIRGINIA R. YOUNG AND BIN ZoU 706

Cambridge Core CAMB RID G’E

For further information about this journal please
go to the journal web site at: UNIVERSITY PRESS

cambridge.org/ash

https://doi.org/10.1017/asb.2023.31 Published online by Cambridge University Press


https://doi.org/10.1017/asb.2023.31

