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SCIENTIFIC RESEARCH TOPICS

Researches in the fields of Actuarial and Financial Sciences, in particular working out
quantitative tools to analyze solvency problems for risk managing within insurance companies
and pension funds.

At evidence studies on evaluating models for equity linked policies with minimum guaranteed
and their applications in pension schemes. The insurance companies solvency has been faced
proposing, in cooperation with other authors, an Italian statistical model to measure ruin
probabilities using either discriminant analysis approach or bayesian criteria; in a second time
the solvency task has been implemented in a reinsurance context, adopting optimality and
preference arguments for describing insurer and reinsurer behavior.
Current Scientific interests: studies on the effects of the risks correlation in life insurance
portfolios and its implications on capital requirements and Fair Evaluation of insurance
liabilities, under Solvency Il guidelines.

The main aim is to define hedging strategies to manage financial and longevity risks, using both
actuarial approach and financial risk neutral approach.

More recent studies are devoted to the long term sustainability of Health Funds under Risk
Theory framework.
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