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Abstract

This paper mainly discusses the joint optimal strategy of dividend, investment and excess loss
reinsurance under the jump diffusion model. Unlike most previous literatures, which only consid-
er a single strategy, the focus of this paper is to find the optimal combination of these strategies.
The factors considered are more comprehensive and more suitable for the financial market, but
their complexity and difficulty are also increasing. In this paper, we use the stochastic optimal
control principle and the quasi-variational inequality (QVI) to give the corresponding optimal
joint strategy when the reinsurance safety factor changes, which promotes the corresponding re-
sults of the existing literature.
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