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Journal Papers

m Prediction of the Cedent's Loss Reserve Under Some Reinsurance Treaties
Fatemeh Atatalab, Amir teymoor Payandeh
The Journal of Risk Management and Insurance, Vol.27, pp. 1-23, 2023

m Updating Bonus-Malus Indexing Mechanism to Adjust Long-Term Health Insurance Premiums
ATEFEH KANANI DIZAJI, Amir teymoor Payandeh
North American Actuarial Journal, Vol.27, pp. 546-559, 2023

m On Impact of Largest Claims Reinsurance Treaties on the Ceding Company's Loss Reserve
Fatemeh Atatalab, Amir teymoor Payandeh
Annals of Actuarial Science, Vol.17, pp. 325-357, 2023

m Design of a Pure Endowment Life Insurance Contract Based on Optimal Stochastic Controla
Saman Vahabi, Amir teymoor Payandeh
Journal of Mathematics and Modeling in Finance, Vol.2, pp. 37-52, 2023

m Prediction of IBNR and RBNS Liabilities using Estimated Delay Probabilities by a Zero-Inflated Gamma Mixture
Model

Fatemeh Atatalab, Amir teymoor Payandeh
Engineering Letters, Vol.31, pp. 1-9, 2023

m Optimal investment strategy for a DC pension fund plan in a finite horizon time: an optimal stochastic control

approach
Saman Vahabi, Amir teymoor Payandeh
Annals of Actuarial Science, Vol.16, pp. 367-383, 2022

m An Optimal Mixed Reinsurance Contract From Insurer's and Reinsurer's Viewpoints
Amir teymoor Payandeh, Ali Panahi-Bazaz
Journal of Econometrics and Statistics, Vol.2, pp. 91-112, 2022



m Pricing of Variable Long-term Care Annuities with Guaranteed Lifetime Withdrawal and Limited Hospitalization

Coverage Benefits
Sara sadat Moosavi, Amir teymoor Payandeh
International Journal of Industrial and Systems Engineering, Vol.41, pp. 168-181, 2022

m Valuation of variable long-term care and limited hospitalization coverage benefits and two investment funds
Sara sadat Moosavi, Amir teymoor Payandeh
SOFT COMPUTING, Vol.26, pp. 3227-3235, 2022

m Prediction of outstanding IBNR liabilities using delay probabilit
Fatemeh Atatalab, Amir teymoor Payandeh
Journal of Mathematics and Modeling in Finance, Vol.1, pp. 43-56, 2021

m Designing an Updatable Long Term Health Insurance
ATEFEH KANANI DIZAJI, Amir teymoor Payandeh, Mohammad Zokaei
Journal of Mathematics and Modeling in Finance, Vol.1, pp. 27-42, 2021

m Designing an updating long-term health insurance
ATEFEH KANANI DIZAJI, Amir teymoor Payandeh, Mohammad Zokaei
Journal of Mathematics and Modeling in Finance, Vol.1, pp. 27-42, 2021

m Assessment and monitoring of mental workload in subway train operations using physiological, subjective, and

performance measures
Mohammad?Javad Jafari, Farid Zaeri, Amir H. Jafari, Amir teymoor Payandeh, Saif Al?Qaisi, Narmin Hassanzadeh
Human Factors and Ergonomics in Manufacturing and Service Industries, Vol.30, pp. 165-175, 2020

m Application of weighted and unordered majorization orders in comparisons of parallel systems with exponentiated

generalized gamma components
Abedin Haidari, Amir teymoor Payandeh, Narayanaswamy Balakrishnan
Brazilian Journal of Probability and Statistics, Vol.34, pp. 150-166, 2020

m Designing an optimal bonus-malus system using the number of reported claims, steady-state distribution, and

mixture claim size distribution
Amir teymoor Payandeh, Mansoureh Sakizadeh
International Journal of Industrial and Systems Engineering, Vol.32, pp. 304-331, 2019

m Characterization Ordering Results for Largest Order Statistics from Heterogeneous and Homogeneous

Exponentiated Generalized Gamma Variables
Abedin Haidari, Amir teymoor Payandeh
PROBABILITY IN THE ENGINEERING AND INFORMATIONAL SCIENCES, Vol.33, pp. 460-470, 2019

m Human-based dynamics of mental workload in complicated systems
Mohammad-Javad Jafari, Farid Zaeri, Amir H. Jafari, Amir teymoor Payandeh, Narmin Hassanzadeh
EXCLI Journal, Vol.18, pp. 501-512, 2019

m Comparisons Between Parallel Systems with Exponentiated Generalized Gamma Components
Abedin Haidari, Amir teymoor Payandeh, Bala Balakrishnan
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS, Vol 48, pp. 1316-1332, 2019

m A k-Inflated Negative Binomial Mixture Regression Model Application to RateMaking Systems
Amir teymoor Payandeh, Saeed MohammadPour
Asia-Pacific Journal of Risk and Insurance, Vol.12, pp. 1-31, 2018

m An optimal multi-layer reinsurance policy under conditional tail expectation
Amir teymoor Payandeh, Ali Panahi Bazaz
Annals of Actuarial Science, Vol.1, pp. 130-146, 2018

m A Mixture-Exponential Approximation to Finiteand Infinite-time Ruin Probabilities of Compound Poisson

Processes
Amir teymoor Payandeh
IAENG International Journal of Applied Mathematics, Vol.48, pp. 105-110, 2018



m Ordering results for series and parallel systems comprising heterogeneous exponentiated Weibull components
Ghobad Barmalzan, Amir teymoor Payandeh, Narayanaswamy Balakrishnan
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS, Vol.1, pp. 1-16, 2018

m Some new results on aggregate claim amounts from two heterogeneous Marshall-Olkin extended exponential

portfolios
Ghobad Barmalzan, Amir teymoor Payandeh, Narayanaswamy Balakrishnan
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS, Vol.46, pp. 1-16, 2017

m Ordering results for aggregate claim amounts from two heterogeneous Marshall Olkin extended exponential

portfolios and their applications in insurance analysis
G. Barmalzana, Amir teymoor Payandeh, N. Balakrishnan
THEORY OF PROBABILITY AND ITS APPLICATIONS, Vol.62, pp. 145-162, 2017

m Orderings for Series and Parallel Systems Comprising Heterogeneous Exponentiated Weibull-Geometric

Components
Ghobad Barmalzan, Amir teymoor Payandeh, N Balakrishnan
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS, pp. 1-13, 2017

m Ordering properties of the smallest and largest claim amounts in a general scale model
Ghobad Barmalzan, Amir teymoor Payandeh, Na Balakrishnan
Scandinavian Actuarial Journal, Vol.2, pp. 105-124, 2017

m A Weak Approximation for the Extrema s Distributions of Levy Processes
Amir teymoor Payandeh, Dan Z. Kucerovsky
Bulletin of the Iranian Mathematical Society, Vol.43, pp. 1867-1888, 2017

m A Weighted Model Confidence Set Applications to Local and Mixture Model Confidence Sets
Amir teymoor Payandeh, Ghobad Barmalzan, Shahla Agaee Haml Abad
International Journal of Mathematical Modelling and Numerical Optimisation, Vol.8, pp. 127-144, 2017

m Credibility premium for rate-making systems
Amir teymoor Payandeh, ,
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS, Vol.46, pp. 415-426, 2017

m Necessary and sufficient conditions for stochastic orders between (n-r1)-out-of-n systems in proportional hazard

(reversed hazard) rates model
Narayanaswamy Balakrishnan, Ghobad Barmalzan, Abedin Haidari, Amir teymoor Payandeh
COMMUNICATIONS IN STATISTICS-THEORY AND METHODS, pp. 1-13, 2017

m An Optimal Co-Reinsurance Strategy
Amir teymoor Payandeh, Ali Panahi Bazaz
INSURANCE MATHEMATICS and ECONOMICS, pp. 149-155, 2016

m Solving an integral equation arising from the Ruin probability of long-term Bonus Malus systems
Dan Kucerovsky, Amir teymoor Payandeh
Journal of Probability and Statistical Science, Vol.2, pp. 99-121, 2016

m On the Bayesian Estimation for Cronbach s Alpha
Amir teymoor Payandeh,
JOURNAL OF APPLIED STATISTICS, Vol.43, pp. 2416-2441, 2016

m Stochastic Comparisons of Series and Parallel Systems with Heterogeneous Extended Generalized Exponential

Components
Amir teymoor Payandeh,
Journal of the Iranian Statistical Society, Vol.15, pp. 1-14, 2016

m On the convex transform and right-spread orders of smallest claim amounts
Ghobad Barmalzan, Amir teymoor Payandeh
INSURANCE MATHEMATICS and ECONOMICS, pp. 380-384, 2015

m A GLM Approach To Estimating Copula Models



Amir teymoor Payandeh,
COMMUNICATIONS IN STATISTICS-SIMULATION AND COMPUTATION, Vol.44, pp. 1641-1656, 2015

m Modeling Forest Fires in Mazandaran Province in Iran
Amir teymoor Payandeh, ,
JOURNAL OF FORESTRY RESEARCH, Vol.4, pp. 852-858, 2015

m On the Riemann-Hilbert factorization problem for positive definite functions
Dan Kucerovsky, Amir teymoor Payandeh, A Sarraf
POSITIVITY, pp. 1-13, 2015

m An Optimal Reinsurance Contract from Insurer s and Reinsurer s Viewpoints
Ali Panahi Bazaz, Amir teymoor Payandeh
Applications and applied mathematics, Vol.10, pp. 970-982, 2015

m On Approximating Ruin Probability of Double Stochastic Compound Poisson Processes
Amir teymoor Payandeh, Dan Kucerovsky
Journal of Probability and Statistical Science, Vol.13, pp. 233-247, 2015

m DETERMINATION OF RELATIVE PREMIUM IN A BONUS-MALUS SYSTEM UNDER ORDER CONDITION

, Amir teymoor Payandeh, Mohammad ghasem Vahidi asl
CANADIAN JOURNAL OF PURE AND APPLIED SCIENCES, Vol.9, pp. 3307-3311, 2015

m Stochastic comparison of aggregate claim amounts between two
Ghobad Barmalzan, Amir teymoor Payandeh, Narayanaswamy Balakrishnan
INSURANCE MATHEMATICS and ECONOMICS, pp. 235-241, 2015

m On the Bayesianity of Minimum Risk Equivariant Estimator for Location or Scale Parameters under a General

Convex and Invariant Loss Function
Amir teymoor Payandeh
Cogent Mathematics, Vol.2, pp. 1-8, 2015

m Likelihood Ratio and Dispersive Orders for Smallest Order Statistics and Smallest Claim Amounts from

Heterogeneous Weibull Sample
Ghobad Barmalzan, Amir teymoor Payandeh, Na Balakrishnan
STATISTICS and PROBABILITY LETTERS, pp. 1-17, 2015

m A weak approximation for the Wiener Hopf factorization
Amir teymoor Payandeh, Dan Z. Kucerovsky
Cogent Mathematics, Vol.2, pp. 1-11, 2015

m Stochastic comparisons of sample spacings in single- and multiple-outlier exponential models
Ghobad Barmalzan, , Amir teymoor Payandeh
STATISTICS, pp. 1-16, 2014

m Distribution of Loss Severity of Bonus-Malus Systems
, Mohammad ghasem Vahidi asl, Amir teymoor Payandeh
INDIAN JOURNAL OF SCIENCE AND TECHNOLOGY, Vol.7, pp. 981-985, 2014

m Designing a Mobile Training System in Rural Areas with Bayesian Factor Models
, » Amir teymoor Payandeh
INTERNATIONAL JOURNAL ON E-LEARNING, Vol.13, pp. 404-418, 2014

m On Solutions of a System of Wiener-Hopf Integral Equations
Amir teymoor Payandeh, Kucerovsky Dan
IAENG International Journal of Applied Mathematics, Vol.44, pp. 97-102, 2014

m Model Confidence Set Based on Kullback-Leibler Divergence Distance
Ghobad Barmalzan, Amir teymoor Payandeh
Journal of Statistical Research of Iran, Vol.9, pp. 179-193, 2013

m A GLM-Based Method to Estimate a Copula s Parameter(s)

Amir teymoor Payandeh, Mohammad Reza Faridrohani,



Journal of the Iranian Statistical Society, Vol.12, pp. 321-334, 2013

m An Analytical Approach to Pricing Discrete Barrier Options under Time-Dependent Models
, Amir teymoor Payandeh,
EUROPEAN JOURNAL OF SCIENTIFIC RESEARCH, Vol.103, pp. 304-312, 2013

m Factors contributing to academic achievement a Bayesian structure equation modelling study
Amir teymoor Payandeh, Maryam Omidi, Mohammad Reza Faridrohani
international journal of mathematical eduacation in sience and tecnology, Vol.4, pp. 490-500, 2013

m The Impact of Oil and Gold Prices Shock on Tehran Stock Exchange A Copula Approach
Amir teymoor Payandeh, ,
Iranian Journal of Economic Studies, Vol.1, pp. 23-47, 2012

m Exact solutions for a class of matrix Riemann Hilbert problems
Amir teymoor Payandeh, Dan Kucerovsky
IMA JOURNAL OF APPLIED MATHEMATICS, Vol.79, pp. 109-123, 2012

m A STOCHASTIC MODELING APPROACH TO MORTALITY TREND A CASE STUDY

Amir teymoor Payandeh,
servey in mathematices and matemathical siences, pp. 35-52, 2012

m A maximum-entropy approach to the linear credibility formula
Amir teymoor Payandeh, ,
INSURANCE MATHEMATICS and ECONOMICS, pp. 216-221, 2012

m A dynamic Bonus-Malus system for automobile insurance A case study in Iranian third party libility
Amir teymoor Payandeh, Atefeh Kanani Dizaji
JOURNAL OF RISK AND INSURANCE, Vol.8, pp. 37-50, 2011

m Bayesian improvements of a MRE estimator of a bounded location parameter
, Amir teymoor Payandeh
Electronic Journal of Statistics, Vol.5, pp. 1495-1502, 2011

m Ordinal Logistic Regression to Design an Efficient Mobile Training System from Iranian Experts Point of View
, » Amir teymoor Payandeh
international journal of advance sience and tecnology, Vol.32, pp. 89-96, 2011

m a mixture spatial point pattern model for the quasar luminosity function
Amir teymoor Payandeh,
NEW ASTRONOMY, pp. 368-390, 2011

m On the Distribution of Extrema for a Class of L vy Processes
Amir teymoor Payandeh, Dan Kucerovsky
Journal of Probability and Statistical Science, Vol.9, pp. 127-138, 2011

m improving on minimum risk equivariant and linear minimax estimators of bounded multivariate location

parameters
, Amir teymoor Payandeh
REVSTAT-Statistical Journal, Vol.8, pp. 125-138, 2010

m Premium Calculation on the Restricted Parameter Spaces
Amir teymoor Payandeh, Mahdi Nekoei
JOURNAL OF RISK AND INSURANCE, Vol.7, pp. 1-10, 2010

m A Hybrid Course for Probability and Statistics for Engineers A Readiness Study at Shahid Beheshti University
Amir teymoor Payandeh,
International Journal of Emerging Technologies in Learning, Vol.5, pp. 18-26, 2010

m A NEW APPROACH TO THE credibility formula

Amir teymoor Payandeh
INSURANCE MATHEMATICS and ECONOMICS, pp. 334-338, 2010



m on the bayesianity of maximum likelihood estimators of restricted location parameters under absoulute value

error loss
dan kucerovsky, eric marchand, Amir teymoor Payandeh, williame strawderman
statisstics decisions, Vol.27, pp. 145-168, 2009

m a weak approximated solution for a subclass of wiener - hopf intgral equation
Amir teymoor Payandeh, dan kucer
INTERNATIONALI JOURNAL OF APPLIED MATHEMATICS, Vol.39, pp. 1-6, 2009

m on the behavior of bayes estimators under squared - error loss function
Amir teymoor Payandeh
Australian journal of basic and applied sciences (MSRT BLACKLIST), Vol.4, pp. 3173-3178, 2009

m An approximation for a subclass of the Riemann-Hilbert problems
Amir teymoor Payandeh, DAN KUCEROVSKY
IMA JOURNAL OF APPLIED MATHEMATICS, Vol.2008, pp. 1-15, 2008

m On the estimation of a restricted location parameter for symmetric distributions
Eric Marchand, Idir Idir Ouassou, Amir teymoor Payandeh, Fran cois Fran,cois Perron
journal of the japanese statistical society, Vol.38, pp. 293-309, 2008
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Conference Papers

m Prediction IBNR and RBNS loss reserve net of reinsurance treatie
Fatemeh Atatalab, Amir teymoor Payandeh



The 7th FINACT-IRAN National Conference on Financial and Actuarial Mathematics, pp.1-4

m Optimal Investment Strategy for a DC Pension Fund Plan in a Finite Horizon Time
Saman Vahabi, Amir teymoor Payandeh
The 7th FINACT-IRAN National Conference on Financial and Actuarial Mathematics, pp.10-14

m Non-life insurance reserve for solvency purpose
Fatemeh Atatalab, Amir teymoor Payandeh
The 7th FINACT-IRAN National Conference on Financial and Actuarial Mathematics, pp.44-48

m Valuation of the new health product with a popular rider and limited benefits
Amir teymoor Payandeh, Sara sadat Moosavi
The 7th FINACT-IRAN National Conference on Financial and Actuarial Mathematics, pp.1-4

m Bayesian Estimator for {I j}-Inflated Mixture Power Series Models
Amir teymoor Payandeh, Mansoureh Sakizadeh
the 2019 6th International Conference on Systems and Informatics (ICSAI 2019 ), pp.1-5

m A Hyperexponential Approximation to Finite- and Infinite-time Ruin Probabilities of Compound Poisson

Processes
Amir teymoor Payandeh
International MultiConference of Engineers and Computer Scientists 2017, pp.993-999

m A Hyperexponential Approximation to Finite and Infinite-time Ruin Probabilities of Compound Poisson Processes
Amir teymoor Payandeh
, pp-34-51

|
Amir teymoor Payandeh, Ghobad Barmalzan, ,
, pp.317-317

m Ruin probability approach to Bonus-Malus systems
Amir teymoor Payandeh, Dan kucerovsky
the 16th international congress on insurance mathematics and economics, pp.97-97

m Ruin probability approach to the bonus-malus system
Amir teymoor Payandeh
16th international congress on insurance mathematics and economics

m Proportional-Stop-Loss reinsurance
Ali Panahi Bazaz, Amir teymoor Payandeh
the 16th international congress on insurance mathematics and economics

m approximate wiener -hopf factorization for finance problems
Amir teymoor Payandeh
15th international congress on insurance mathematics and economics

|
Amir teymoor Payandeh

m A new approach to permium estimation
Amir teymoor Payandeh
14th international congress on insurance Mathematics and Economics

m Estimating a bounded parameter for symmetric distributions
Amir teymoor Payandeh
The 9th Iranian statistical conference

m Bayesianity of the maximum likelihood estimator under absolute error loss.
Amir teymoor Payandeh, DAN KUCEROVSKY, Eric Marchand
7th world congress in probability statistics



m On the Bayesianity of the Maximum Likelihood Estimator for bounded location parameters under absolute error

loss.
Amir teymoor Payandeh

Greenscapes the garden in the city International conference

m Estimation of a bounded location parameter under absolute-value loss.

Amir teymoor Payandeh

Greenscapes the garden in the city International conference

Olazl 3> Jaogsl Edlinazd oo & jlus (548 63153 Uiigy > (;85Las 3,559, B
6T Loz 0350L 59045 juol «adb:lhc owabld

P V—$ | :Sdus gl ol jloT sl 4838 o> J5Lis

G5 Sl juzj gL Uo jl oslaiwl b ggmo slgijlw> 3 97, B
LT wazs 030l 9ol (50550l il s Ld j3e0
PO—FP:0las > S B (5955 jl 15555 jué (5ld b

Ol 3> Jaogsl UG yadis s s & jlus (§ S 1153 slgiing y (559251 oLyl B
Ed—1o:ladn > S L5955 I 1S3 e (5l oo

oluio a2l (slglso 5l 0 53a0 gL S5 9T M
GIUT wazs o3l Jgaui ol (b ylg2 Glws!
PA=P§ 02000 > IS B (5955 jl 15559 jut (5l o

omuﬂmﬂ&ﬁlbﬂwﬁéglp@wl9)9)..20GMQLoAblgulonMﬁAﬂA?dgmllem_legué_,.zo |
GAUT ez 63l 9o a0l «5gaugo il sbw | jbw
BV =P 202000 «(Glo Dbl ) Golusl pgle g Sludly Jilos ok

wobw gy 60 ol o saly gloys sow 21 4b B
\S_XL_:T a5 63ub ygous pol (2 jud woliS sdble
1P o—110:0200 o Wludly)) il pgle 9 Dludlyy Ginlos (aodud

L.,S)JJJ.LC\SLQmUJWOP)JQUJLUOLTQ)UuJIJgJ)J.LJLJGJLUJJM |
6T Loz 03500 5905 juol «albilhc owabld
1oM=1 A8 (b Dludly) sl pele g Dludlyy Giolos Guedub

G851 sl o bl 9 ol b B
LT Laz o300l 90,5 0l
§—% :laiins o o Wludlyy) Lol pgle g Wiludlyy Giulos uoduis

0o 3 3 3518 g oy 95 43 83wl g aiBuol (3195 (65w sle Jo B
6LT wazs 630l jgeus ol
$P=9 P80 (HSlwsl pgle o o0 Sluwlzo g (egua0 g lo ulas ¢pigl

Application of Piecewise Deterministic Markov Process in Health Insurance ®
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