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Bayesian modeling for actuary and finance
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In this research project, we studied new Bayesian methods for quantitative risk
assessments in actuary and finance. We achieved satisfactory results in modeling the
risk of losses related to internal mishandling in financial institutions (operational
risk), longer lifespans of pensioners (longevity risk), movements in market prices
(market risk), and the use of misspecified models (model risk).
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