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1- Defined Benefit Plan

2- Defined Contribution Plan
3- PAYG (PAY-AS-YOU-GO)

4- CR (CAPITAL RESERVE)
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1- Merton (1969)

2- Samuelson (1969)
3-Campbell and Viceira (2002)
4- Bernstein
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1- extreme value theory

2- Embrechts
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2- Scherer 2006
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1- National Association of Pension Funds (NAPF)
2- Investment Management Association (IMA)
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1- financial behaviour

2- Rebalancing behavior

3- internationally orientated

4- Liability-Driven-Investment (LDI)
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1- the interest-rate mismatch

2- De Nederlandsche Bank, Financial information on pension funds,
http://www.statistics.dnb.nl/index.cgi?lang=uk&todo=PenFinGeg
3- inflation-linked bonds

4- Inflation-rate swaps

5- funding orientated
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1- International Accounting Standard Nineteen (IAS19)
2- fiduciary management
3- balanced strategy
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- Greenwich

- absolute return

- portable alpha

- Liability driven investment

- manager-of-manager approach
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1- Quantitative restrictions
2- diversification & dispersion
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