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4. López-Casado, P., Josa-Fombellida, R., Rincón-Zapatero, J.P. (2018) “Portfolio optimiza-
tion in a defined benefit pension plan where the risky assets are processes with constant
elasticity of variance,” Insurance: Mathematics and Economics 82(Sep), 73-86.

5. Rincón-Zapatero, J.P., Zhao, Y. (2018) “Envelope theorem in dynamic economic models
with recursive utility,” Economics Letters 163(Feb), 10-12.

http://scholar.google.com/citations?user=3oZqjWwAAAAJ&hl=en
http://www.eco.uc3m.es/~jrincon/index.html


6. Josa-Fombellida, R., Rincón-Zapatero, J.P. (2018) “Stochastic differential games for which
the open-loop equilibrium is subgame-perfect,” Dynamic Games and Applications 8(2),
379-400.

7. Josa-Fombellida, R., Rincón-Zapatero, J.P. (2015) “Euler-Lagrange equations of stochastic
differential games: application to a game of a productive asset,” Economic Theory 59(1),
61-108.

8. Rincón-Zapatero, J.P., Santos, M.S. (2012) “Differentiability of the value function in
continuous-time economic models,” Journal of Mathematical Analysis and Applications,
394(1), 305-323.

9. Josa-Fombellida, R., Rincón-Zapatero, J.P. (2012) “Stochastic pension funding when the
benefit and the risky asset follow jump diffusion processes,” European Journal of Opera-
tional Research, 220(2), 404-413.

10. Josa-Fombellida, R., Rincón-Zapatero, J.P. (2010) “Optimal asset allocation for aggre-
gated defined benefit pension funds with stochastic interest rates,” European Journal of
Operational Research, 201(1), 211-221.

11. Josa-Fombellida, R., Rincón-Zapatero, J.P. (2010) “On a PDE arising in one-dimensional
stochastic control problems,” Journal of Optimization Theory and Applications, 147(1),
1-26.

12. Rincón-Zapatero, J.P., Santos, M.S. (2009) “Differentiability of the value function without
interiority assumptions,” Journal of Economic Theory 144(5), 1948-1964.
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namic Stochastic Models”, within the 15th SAET Conference, to be held in Cambridge
UK, 2015.

• Organizer of the session “Dynamic Programming”, within the 13th SAET Conference,
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• Organizer of the stream “Actuarial Science and Stochastic Calculus”, within the XXVI
European Conference on Operational Research, Rome, 2013.
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e Innovación, 2015–2017.

3. Head researcher of project ECO2011-24200 “Dynamic Economic Theory: Methods and
Models in Macro, Finance and Repeated Games”, financed by Ministerio de Ciencia e
Innovación, 2012–2014.

4. Head researcher of project ECO2008-02358 “Direct characterization of optimal policies in
dynamic economic models”, financed by Ministerio de Ciencia e Innovación, 2009–2011.

5. Head researcher of project MTM2005–06534 “Solución de problemas de control óptimo
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en problemas de control óptimo estocástico,” financed by Ministerio de Educación y
Teconoloǵıa, 2003–2005.


