
 
Seminar at Macquaire Univerisity - 9 July 2008 

Dr Sankarshan Basu 
A Cox Process with Log - Normal Intensity 

 
In this paper we look at pricing stop - loss reinsurance contracts using 
an approximation technique similar to Basu (1999) and Rogers and Shi 
(1995) for processes with constant claims and the underlying 
stochastic intensity following a log - normal distribution. In particular, 
we look at the Cox process with the underlying stochastic intensity 
being log - normal. 
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