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Research Projects

10.

. 2017-2019 Ministerio de Economia y Competitividad. Programa Estatal de

Investigacion Cientifica y Técnica de Excelencia, Subprograma Estatal de
Generacion de Conocimiento, modalidad 1, Proyectos de I+D. “Cuantificacion y
analisis de riesgos” EC02016-76203-C2-2-P Director: Montserrat Guillen Estany
(10 members).

. 2017-2018: “Heterogeneidad entre paises y a lo largo del tiempo en la relacion

deuda publica - crecimiento econémico en los paises de la UEM”. Instituto de
Estudios Fiscales 2017. I.P.: M. Gomez-Puig.

. 2016-18 Ministerio de Economia y Competitividad, Subdireccion General de

Proyectos de Investigacion, Proyecto de Investigacion EC02015-66314-R
“Cuantificacion de riesgos ante los cambios demograficos: nuevos objetivos
para el sector asegurador” Director: Mercedes Ayuso Gutiérrez (9 members).

2016-2017: ICE, Programa de Investigacion en Docencia Universitaria,
Universitat de Barcelona, REDICE16-1462, “Analisis y evaluacion de las
metodologias de aprendizaje activo para el estimulo académico de estudiantes
repetidores en un entorno de semipresencialidad”. Director: Marta Gomez-
Puig (3 members).

. 2016-2017: “Analisi i avaluacio de les metodologies d'aprenentatge actiu per a

'estimul academic d'estudiants repetidors en un entorn de
semipresencialitat”. Projecte REDICE16-1462, ICE, Programa de Investigacion
en Docencia Universitaria, Universitat de Barcelona. IP: M. Gomez-Puig (13
miembros).

. 2015 European Commission “Network on quality and cost effectiveness in long-

term care and dependencyprevention” VS/2015/0276 coordinated by The
Lonson School of Economics and Polictical Science. UB team P.l.: Montserrat
Guillen Estany FBG code: 401465 (10 members).

2015: “Monte Carlo methods for the traditional stochastic volatility models,
models with fractional Brownian noise and models with jumps”.Barcelona
Graduate School of Economics. Director: Luis Ortiz-Gracia.

. 2014-2015: ICE, Programa de Investigacion en Docencia Universitaria,

Universitat de Barcelona, REDICE14-1476, “Estudio de las competencias a
través del analisis de las practicas en las empresas: la Universidad y el mundo
laboral, mas préximos”. Director: Carme Riera (1 member).

. 2014-2015: “El impacto del endeudamiento publico sobre el crecimiento

econdémico en los paises de la UEM”. Instituto de Estudios Fiscales 101/2014.
[.P.: M. Gomez-Puig.

2014 Ministerio de Economia y Competitividad. Programa Estatal de
Investigacion Cientifica y Técnica de Excelencia, Subprograma Estatal de
Generacion de Conocimiento, modalidad 1, Proyectos de 1+D. “Riesgos
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dependientes y aplicaciones” EC02013-48326-C2-1-P Director: Montserrat
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21.2011-16 RO1 National Institutes of Health United States AG040176-01.
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22.2011 “Panel on Understanding International Health Differences in High-Income
Countries” National Academy of Science. USA. Role: consultant.
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Investigacion, Proyecto de Investigacion EC02010-21787, “Gestion del riesgo
de longevidad y de dependencia” Director: Montserrat Guillen Estany (7
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35.

2010-2011: Ministerio de Trabajo e Inmigracion, Proyecto de Investigacion
FIPROS 2009/15, “Hacia la solvencia del sistema de pensiones tras los nuevos
retos: envejecimiento y desempleo. Lineas de actuacion y calendario de
aplicacion” Director: Montserrat Guillen Estany (3 members).

2009-2012: Ministerio de Ciencia e Innovacién, Proyecto de Investigacion
CGL2009-09604, “Cambio climatico y mercados energéticos” Director: Angel
Pardo Tornero (1 member).

2009-2012: Ministerio de Ciencia y Tecnologia, Proyecto de Investigacion
EC02009-14457-C04-04, “Economia Financiera y Modelizacion Matematica”
Director: Francisco J. Climent Diranzo (1 member).

2009-2011: Ministerio de Ciencia e Innovacion, Subdireccion General de
Proyectos de Investigacion, Proyecto de Investigacion EC02008-01223/ECON
“Métodos Cuantitativos en Economia del Seguro del Automévil” Director:
Mercedes Ayuso Gutiérrez (9 members).

2009: : Universitat de Barcelona. Politiques Publiques i Regulacio Economica i
Risc en Finances i Assegurances. Convocatoria d'ajuts per a iniciatives de
recerca en els ambits de les humanitats i les ciencies socials.

2008-2011: Ministerio de Ciencia y Tecnologia, Proyecto de Investigacion
EC02008-02752, “Estudio del papel de las aspiraciones en consumo en el
proceso de crecimiento y desarrollo economico” Director: Jaime Alonso
Carrera (1 member).

2008-2010: Ministerio de Educacioén y Ciencia, Direccion General de
Investigacion, Proyecto de Investigacion SEJ 2007-63298/ECON, “Riesgos
actuariales y financieros en seguros para la vejez” Director: Montserrat Guillen
Estany (9 members).

.2007-2008: Ministerio de Trabajo y Asuntos Sociales. Instituto de Mayores y

Servicios Sociales. Proyectos de Investigacion Cientifica, Desarrollo e
Innovacion Tecnologica 99/07, “Indicadores Bivariantes de Dependencia para
Personas Discapacitadas” Director: Catalina Bolancé Losilla (9 members).

2006-2009: Ministerio de Educacioén y Ciencia, Direccion General de
Investigacion, Proyecto de Investigacion SEJ2005-00741/ECON, “Implicaciones
economicas de la introduccion del permiso de conducir por puntos en el
numero de siniestros y victimas por accidentes de trafico” Director: Mercedes
Ayuso Gutiérrez (6 members).

2005-2007: Ministerio de Ciencia y Tecnologia, Programa Nacional sobre
Estudios Sociales y Econdmicos SEJ 2004-05052, “Seguros para la vejez ante
cambios demograficos: localizacion y prestaciones”.

2005-2006: Ministerio de Trabajo y Asuntos Sociales, Instituto de Mayores y
Servicios Sociales, Proyectos de Investigacion Cientifica, Desarrollo e
Innovacion Tecnoldgica, “Alternativas de cofinanciacion de los costes de la
dependencia en Espana” Director: Catalina Bolancé Losilla (11 members).

2005-2006: Ministerio de Trabajo y Asuntos Sociales, Instituto de Mayores y
Servicios Sociales, Proyectos de Investigacion Cientifica, Desarrollo e

Innovacion Tecnoldgica, “Indicadores de dependencia y de calidad de vida”
Director: Montserrat Guillen Estany (11 members).
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Projects with Foundations and Institutions

1.

10.

11

2015: Fundacion MAPFRE, Proyectos de Investigacion en el Area de Seguros,
“Cualificacion profesional del actuario: estudio internacional comparado”
Director: Miguel Santolino.

. 2013- : BBVA Pensiones, “Analisis y elaboracion de contenidos divulgativos sobre

los sistemas de pensiones publicos y/o privados” Director: Mercedes Ayuso
Gutiérrez.

. 2013-2016: UBZurich Funded Chair

(http://www.ub.edu/riskcenter/UBZurich.html) en Riskcenter-UB.

2012-2013: Fundacion MAPFRE, Proyectos de Investigacion en el Area de Seguros,
“El seguro basado en el uso (usage based insurance)” Director: Mercedes Ayuso
Gutierrez (3 members).

. 2011-2012: Instituto de Estudios Fiscales, “Contagio e interrelacion variable de los

mercados de deuda publica de la UEM” Director: Marta Gomez Puig.

. 2010-2012: AXA Research Fund project “How can private long-term care insurance

supplement state systems? The UK as a case study” coordinated by Raphael
Wittenberg, PSSRU, London School of Economics.

2009-2010: Instituto de Estudios Fiscales “La Integracion de los Mercados de
Deuda Publica Europeos”, Director: Pilar Abad Romero (3 members).

. 2009-2010 Fundacion Ramoén Areces “La Integracion de los Mercados de Deuda

Publica Europeos”, Director: Pilar Abad Romero (2 members).

. 2008-2009: Fundacion MAPFRE, Proyectos de Investigacion en el Area de Seguros,

“Riesgo de negocio ante asegurados con multiples contratos”.

2008-2009: Fundacion MAPFRE, Proyectos de Investigacion en el Area de Seguros,
“Impacto economico de la modificacion del actual Sistema de Valoracion del Dano
Corporal y de la introduccién del Baremo Médico Europeo”.

.2002-2005: Fundacion BBVA, “Longevity and health status in Spain: how to

measure life expectancy and the severeness of disability”.
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Other Grants and Projects

1. 2011: Ministerio de Ciencia e Innovacion. Ayudas para la realizacion de acciones
complementarias ECO2011-14583-E (subprograma ECON), “European Financial
Management Annual Meeting”. Director: Marta Gémez Puig (3 members)

2. 2009: Generalitat de Catalunya, AGAUR: 2008ARCS200076, “XI Jornadas de
Economia Internacional” Director: Josep Lluis Carrion-i-Silvestre (3 members).

3. 2009: Ministerio de Ciencia e Innovacion, Subdireccion General de Proyectos de
Investigacion, Proyecto de Investigacion EC02008-04383-E/ECON “XI Jornadas de
Economia Internacional” Director: Marta Gomez Puig (3 members).

4. 2009: SGR-1328 Grup de Recerca del Risc en Finances i Assegurances.

5. 2006: SEJ2005-24029-E European Group of Risk and Insurance Economists Meeting
33rd.

6. 2006: Generalitat de Catalunya, AGAUR: ARCS2006-00041, “European Group of
Risk and Insurance Economists Meeting 33rd”.

7. 2005: SGR-0248 Grup de Recerca del Risc en Finances i Assegurances.

8. 2004: Ministerio de Educacion y Ciencia, programa de ayudas para la estancia de
profesores de universidad e investigadores del CSIC y de OPIS en centros
extranjeros y espanoles, incluido el programa "Salvador de Madariaga”, PR2004-
0460, "Risk measures and solvency capital".
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Innovative teaching projects and groups

10.

11.

12

13.

14.

. Aprenentatge basat en equips: una analisi de la percepcié de l’alumna i de la interaccio

en els grups. Proyecte REDICE18-1900, ICE-UB, Programa d’Investigacio en Docéencia
Universitaria, Universitat de Barcelona. Responsable: Monica Serrano.

. Analisis y evaluacion de las metodologias de aprendizaje activo para el estimulo

académico de estudiantes repetidores en un entorno de semipresencialidad. Proyecto
REDICE16-1462, ICE-UB, Programa d’Investigacio en Docéncia Universitaria, Universitat de
Barcelona. Responsable: M. Gomez-Puig.

. 2016-: Grupo Consolidado de Innovacion Docente “Analisis de Datos en Economia y

Empresa (ANDES)”. GINDOC-UB/051. Universitat de Barcelona. Directora: A.M. Pérez-
Marin (20 members).

2013-2016: Grupo Consolidado de Innovacion Docente “Analisis de Datos en Economia y
Empresa (ANDES)”. GIDCUB-13/05. Universitat de Barcelona. Directora: M. Alcaniz (21
members).

. 2014-18: Aplicacion de las metodologias ‘Aprendizaje Basado en Equipos'y 'Aula Invertida’

para la mejora del aprendizaje en los Grupos de Intensificacion del Estudio (GIE) de las
asignaturas de Teoria Econdmica. 2014PID_UB/031. Ajuts a Projectes d’Innovacio docent
2014, Universitat de Barcelona. I.P.: M. Gomez-Puig (7 miembros)

2017-2018: “Heterogeneidad entre paises y a lo largo del tiempo en la relacion deuda
publica - crecimiento econdémico en los paises de la UEM”. Instituto de Estudios Fiscales
2017. I.P.: M. Gomez-Puig.

2016-2017: “Analisi i avaluacio de les metodologies d'aprenentatge actiu per a l'estimul
academic d'estudiants repetidors en un entorn de semipresencialitat”. Projecte
REDICE16-1462, ICE, Programa de Investigacion en Docencia Universitaria, Universitat de
Barcelona. IP: M. Gomez-Puig (13 miembros).

2014-2015: “El impacto del endeudamiento publico sobre el crecimiento econémico en
los paises de la UEM”. Instituto de Estudios Fiscales 101/2014. I.P.: M. Gomez-Puig.

2016: Grupo Consolidado de Innovacion Docente “Analisis de Datos en Economia y
Empresa (ANDES)”. GINDOC-UB/051. Universitat de Barcelona. Directora: Ana M. Pérez
Marin (24 members).

2014-15: Competéencies percebudes i identificades en els Treballs Finals de Master, de
'ambit de Economia i Direccié dEmpreses de les Universitats Catalanes. Oportunitats i
reptes de futur. REDI - Programa de Recerca en Docéncia Universitaria REDICE (ICE-UB).
REDICE14-726. IP: Xavier Maria Triado Ivern. (8 members).

2011-: Grupo Consolidado de Innovacion Docente “Analisis de Datos en Economia y
Empresa (ANDES)”. GIDCUB-11/DEE. Universitat de Barcelona. Directora: M. Alcaniz (23
miembros).

. 2013: “Avaluacio formativa a través d’e-portafolis: progressant en competéncies

professionals al Grau en Estadistica”. 2013PID-UB/004. Ajuts a Projectes d’Innovacio
Docent 2013, Universitat de Barcelona. IP: M. Alcahniz (10 miembros).

2012: “La doble correccié com a estratégia d’avaluacié formativa: millores i resultats”.
2012PID-UB/094. Ajuts a Projectes d’Innovacio Docent 2012, Universitat de Barcelona. IP:
M. Alcaniz (7 miembros).

2011: “Implementacio6 de la doble correccié com a estratéegia d’avaluacié formativa”.
2011PID-UB/07, Ajuts a Projectes d’Innovacié Docent 2011, Universitat de Barcelona. IP:
M. Alcaiiz (7 miembros).
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15.

16.

17.

2009-2011: Generalitat de Catalunya, AGAUR. Proyecto para la mejora de la calidad
docente en las universidades de Cataluna. 2009 MQD 00166. “Creacion de recursos
docentes para acercar la teoria a la practica profesional de los Graduados en Estadistica y
en Empresa”. Director: Manuela Alcaniz-Zanon. (11 members).

2005-2007: Generalitat de Catalunya, AGAUR., Proyecto para la mejora de la calidad
docente en las universidades de Catalufa. 2005 MQD 00092. “Datos e informacion en
economia y empresa”. Director: Ramon Alemany-Leira.

2004- Grup d’Innovacié docent consolidat per la Universitat de Barcelona. 2008 GIDC-
UB/20. “Analisis de Datos en Economia y Empresa”. Directors: Ramon Alemany-Leira and
Montserrat Guillen-Estany.
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Awards

1. 16-11-2016: Ill Premio Actuarial SCOR para la Peninsula Ibérica para Jean-Philippe
Boucher, Steven Coté, Montserrat Guillen y Ana-Maria Pérez-Marin por su trabajo
titulado “La revolucién telematica: jcomo tarifica el seguro por kildbmetro?”.

2. 2015: Distincion a la Calidad Docente Universitaria, Consell Social de la
Universitat de Barcelona. Modalidad individual.

3. 2014: Premio “Las Mejores Ideas 2014”. Encuesta de Salud. Iniciativa legal, ética
y deontoldgica. Otorgado por: Diario Médico a M. Guillen y M. Alcahiz.

4. 2015-26-06 Young research ASEPELT prize in honor of prof. B. Pena to Estefania
Alaminos for the work entitled “An actuarial estimation of the individual cost of
retirement and widowhood pension: an application to the Spanish case”.

5. 2015-18-02 “I Prize to talent in the insurance market” by INESE to Mercedes Ayuso
and Miguel Santolino for the study entitled “typology of litigation with insurance
component in civil jurisdiction”.

6. 2014-10-08 Award of the Societat Catalana d'Economia, Institut d'Estudis Catalans
to the best research work in insurance and risk management to Jaume Belles-
Sampera "development of new risk measures under the perspective of insurance
regulation”.

7. Guillen awarded ICREA ACademica 2011 (2012-2016).

8. 2011-11-14 Award of the Societat Catalana d'Economia, Institut d'Estudis Catalans
to the best research work in insurance to Daniel Blay "LTC systems to cover and
finance situations of dependency: private insurance versus reversed mortgage "

9. Award by the Instituto de Ciencias del Seguro de la Fundacion Mapfre to the best
paper in insurance presented at RISK 2011 to "Metodology to calculate the
scenarios of portfolio lapse in Solvency Il in the presence of contagion between
cacellations " directed by Mercedes Ayuso.

10.Finalists of Premi Vida Caixa Award to the best Master thesis supervised by RSC
members per membres de RISC.

11.2011-07-6 Award FEE-IEB to the paper titled "EMU and European government bond
market integration” (Journal of Banking and Finance, Abad, Chulia y Gomez-Puig,
2010)

12.2010-12-1 Award Vida-Caixa to the best Master thesis. Barcelona (Spain) Ferri, A.

13.Young reserchers 2010 awarded at the Applied Economics Meeting (AEM-2010) in
Sevilla (Sapin). Solé-Auro, A.

14.Primer premio de tesis doctoral (2008) otorgado por la Fundacion de la
Universidad de Cantabria para el Estudio y la Investigacion del Sector Financiero.
Chulia, H.

15.1X Premi Ferran Armengol i Tubau, Societat Catalana d’Economia, 2008. Métodos
economeétricos para la valoracion cualitativa y cuantitativa del dafo corporal en
el seguro del automovil. Santolino, M.

16.Premio Best Presenter Award in International Business & Economics Research
Conference (2008), Los Angeles, Abad, P.
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17.Premio de la Escola Galega de Administracion Sanitaria 2007, modalidad de
Publicaciones Cientificas sobre Gestion y Servicios Generales por “Preferencias
sociales en las decisiones publicas: priorizacion de pacientes en listas de espera
quirurgica”, Hacienda Publica Espafola/Revista de Economia Publica, 179-4
(2006), 113-134 (Abad, P. Alvarez, B., Rodriguez, E. and Rodriguez, A.).

18.Premio Bolsas y Mercados Espanoles (BME) 2006 al mejor trabajo de investigacion
cientifica sobre RENTA FIJA por el trabajo “Impacto de los anuncios de cambio de
rating en el mercado espanol de renta fija privada: rendimientos, TIR y liquidez”:
Abad, P., Diaz, A. and Robles, M.D.

19.Premio Internacional de Seguros Julio Castelo Matran. Fundacion MAPFRE, 2004.
Guillen, M.; Ayuso, M.; Bolancé, C.; Bermudez, L.; Morillo, I.; Albarran, I. (2005)
El Seguro de Automoviles: Estado Actual y Perspectiva de la Técnica Actuarial.
Fundacion MAPFRE Estudios .

20.Brouhns, N., Denuit, M., Guillen, M. i Pinquet J. (2003) “Bonus-malus scales in
segmented tariffs with stochastic migration between segments” Journal of Risk
and Insurance, 70, 577-599. Best paper in the journal. 2003 Casualty Actuarial
Society.

21.VIl Premi Ferran Armengol and Tubau, Societat Catalana d’Economia, 2002.
Ayuso, M. andGuillen, M. El Frau a I’Asseguranca d’Automobil (Published in 2003).
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Visiting researchers
2016

e Arthur Charpentier (Université du Québec, Université de Rennes ) April

e Edward W. (Jed) Frees (University of Wisconsin-Madison) January-February

2015

e Steven Vanduffel (Vrije Universiteit Brussel) November 4

e JesUs Gomez (Universidad Javeriana, Colombia) September - December
e Erik Bolviken (University of Oslo) September 2015 - Juny 2016

e David Dickson (University of Melbourne) September 16

e Wim Schoutens (Katholieke Universiteit Leuven, Belgium) July 15

e Jorge M. Uribe (Universidad de Cali, Colombia) May - June

e Patrick L. Brockett (University of Texas at Austin) April

e Jesper Bo Pedersen (Aarhus Universitet, Denmark) April - June

2014

e Jens Perch Nielsen (City University Lodon), December 1-12

e Daniel Ralph (Cambridge University), November 14

e (Catherine Donnelly (Heriot Watt Univeristy), July 28-30

e Jose M. Sarabia (Universidad de Cantabria) July 28-30

e Jan Dhaene (University of Leuven, Belgium) July 16.

e Emiliano Valdez (Michigan State University, USA) July 16.

e Richard Watt (University of Canterbury, New Zealand) July 5-18.

e Adelina Comas-Herrera (London School of Economics, United Kingdom) July 2-4.
e José Luis Fernandez ((London School of Economics, United Kingdom) July 2-4.
e Peter Lochte Jorgensen (Aarhus University, Denmark) May 5-9.

e Fredrik Thuring (City University London, United Kingdom) March 3-7.

e Svein-Arne Persson (University of Oslo, Norway) February 19-March 15.

2013

e |Isabel Martinez Torre-Enciso (Universidad Auténoma de Madrid, Spain) December.
e Adelina Comas-Herrera (London School of Economics, United Kingdom) December.
e José Maria Sarabia (Universidad de Cantabria, Spain) December

e Leo Guelman (Royal Bank of Canada, Canada ) November

e Jean-Philippe Boucher (Université du Québec a Montréal, Canada) July
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Leonid Gavrilov & Natalia Gavrilova (University of Chicago, USA) July
Fredrik Thuring (City University, United Kingdom) February 15- February 25.

Raimondo Manca (Universita di Roma- La Sapienza, Italy) January 25 - February 5.

2012

José M. Sarabia (Universidad de Cantabria, Spain), December

Magnus Soderberg (Centre d'Economie Industrielle MINES ParisTech, France), December

Catherine Donnelly (Heriot Watt Univeristy,UK), July

Russell Gerrard (City University, UK) July

Adelina Comas-Herrera (London School of Economics and Political Science) July

Jens Perch Nielsen (City UNiversity, UK) May

Soren Jarner (ATP, Denmark) May

Svein-Arne Persson (University of Oslo, Norway) July

Peter L. Jorgensen (Aarhus University, Denmark) July

Richard Derrig (IFB Massachusetts, USA) September

Jim Garven (Baylor Collegue, USA) September

Martin Lozano (Manchester Business School, UK) March 30.

Armen Arakelyan (Universidad Carlos Ill, Spain) April 13.

Antonio Ferri (Riskcenter IREA Universitat de Barcelona, Spain) April 27.

Constantin Zopounidis (Technical University of Crete, Greece) May 7-8.

Steven Vanduffel (Université Libre de Bruxelles, Belgium) May 16-18.

Emiliano A. Valdez (University of Connecticut, USA) July 16-18.

Armando Ramirez Roman (Universidad de Chapingo, Mexico), August-December

Raimondo Manca (Universita di Roma- La Sapienza, Italy)

Richard Peter (Institute for Risk Management and Insurance Munich, Germany)
2011

Jean Pinquet (Ecole Polytechnique - Paris, France) November 24.

Mario Wuthrich (ETH Zurich, Zurich - Switzerland) November 18.

Richard Watt (University of Canterbury, Christchurch - New Zealand) November 11.
Svein-Arne Persson (Norwegian school of economics NHH - Bergem, Norway) October 24.
Jan Bernheim (Vrije Universiteit Brussel - Brussels, Belgium) September 29.

Dimistri Karlis (Athens University of Economics, Greece) July 4-8

Juan Miguel Londono (Tilburg University, The Netherlands) May 20.

Matthias Keese (University of Duisburg-Essen, Germany) April 4.

Petra Steinorth (Ludwig-Maximilians-Universitat Munich - Munich, Germany) April 6.

Ana Carmen Diaz (Universidad del Pais Vasco - Pais Vasco, Spain) March 16.

Alfonso Valdesogo (University of Luxembourg, Luxembourg) February 16.
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David Pitt (Macquarie University, Sydney, Australia) January 12.
Fredrik Thuring (City University, London, United Kingdom) June-Septemver

2010

Pal Nicolai Henriksen (University of Oslo, Norway) January-June.

Faustino Prieto (Universidad de Cantabria, Spain)

Sandy Tubeuf (University of Leeds, United Kingdom)

Raimondo Manca (Universita di Roma- La Sapienza, Italy)

David Pitt (University of Melbourne, Australia)

Richard Verrall (City University London, United Kingdom) April 27

Kitt Petersen (University of Copenhagen, Denmark)

Agnieska Konicz (University of Copenhagen, Denmark)

Barbara Strassberg (Aurora University, Chicago IL, USA)

M? Dolores Martinez Miranda (University of Granada, Spain)

José M. Pavia (Universidad de Valencia, Spain)

Raimond Maurer (Finance Department, Goethe-University Frankfurt am Main, Germany)
Ralf Rogalla (Finance Department, Goethe-University Frankfurt am Main, Germany)
Dimistri Karlis (Athens University of Economics, Greece) February 4

Adelina Comas-Herrera (London School of Economics and Political Science, United Kingdom)
Jose Penalva (Universidad Carlos Ill and Banco de Espana, Spain) December 17

Jens Perch Nielsen (City University London, United Kingdom) May 7

2009

Juan M. Cabasés (Universidad de Navarra, Spain)

Emilio Gomez-Déniz (Universidad de Las Palmas de Gran Canaria, Spain)
Agneska Konicz (University of Copenhagen, Denmark)

José M. Labeaga (IEF, Spain)

Raimondo Manca (Universita di Roma- La Sapienza, Italy)

Juan Oliva (Universidad de Castilla- La Mancha, Spain)

Filippo di Pietro (Universidad de Bolognia, Italy and Universidad de Sevilla, Spain) December
17.

David Pitt (University of Melbourne) December 11.

Pierre Picard (Ecole Polytechnique, Paris, France) November 6.

Raul del Pozo (Universidad de Castilla - La Mancha, Spain) November 3.
Faustino Prieto (Universidad de Cantabria, Spain) October 20.

Katrien Antonio (University of Amsterdam, The Netherlands) October 1.

Jean Pinquet (Ecole Polytechnique, France) July 10
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Pilar Abad (Universidad Rey Juan Carlos, Spain) May 22.
Kitt S. Petersen (University of Copenhagen, Denmark) February 12.
Simon Sosvilla (Universidad Complutense de Madrid, Spain)

Barbara A. Strassberg (Aurora University of Chicago, IL, USA)

2008

Oscar Jorda (University of California, USA) September 8.

Emiliano A. Valdez (University of Connecticut, USA) July 1.

Lisa M. Devine (Festinalente, Copenhagen, Denmark) May 23.
Andrés M. Alonso (Universidad Carlos Ill, Madrid) April 24.

David Casado (Universitat Pompeu Fabra, Spain)

Sergi Jimenez (Universitat Pompeu Fabra, Spain)

Angus McDonald (Heriot-Watt University, United Kingdom) May 5.
Howard R. Waters (Heriot-Watt University, Umited Kingdom) May 5.
Jean Pinquet (Ecole Polytechnique, France)

Kitt M.F. Petersen (University of Copenhagen, Denmark)

Roberto Escuder (Universidad de Valencia, Spain)

Pablo Alonso (Universidad Carlos Il de Madrid, Spain)

Irene Albarran (Universidad Carlos Il de Madrid, Spain) December 12.
Maria del Carmen Melgar (Universidad de Sevilla, Spain)

Raimondo Manca (University of Roma, Italy)

Pilar Abad (Universidad Rey Juan Carlos, Spain)

Jim Gustafsson (Festinalente, Copenhagen, Denmark)

Barbara A. Strassberg (Aurora University of Chicago, IL, USA)
Ernesto Volpe (University of Roma La Sapienza, Italy)

Bjorn Sundt (Storebrand, Norway)

2007

Raimond Maurer (Goethe-University Frankfurt am Main, Germany)

Peter Holm Nielsen (University of Copenhagen, Denmark) November 9.

Barbara Strassberg (Aurora University, Chicago IL, USA)

Erik Bolviken (University of Oslo, Norway)

Jean Pinquet (Ecole Polytechnique de Paris & Université de Nanterre, France) July 9.
Raimondo Manca (Universita di Roma La Sapienza, Italy)

Jean W. Kwon (Professor de School of Risk Management - St. John's University, USA)

Jose M. Sarabia (Universidad de Cantabria, Spain) December 14.
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Silvana Stefani (Universita di Milano, Italy) April 26.

Hans Schumacher (University of Tilburg, The Netherlands)

Andrés M. Alonso (Universidad Carlos Il de Madrid, Spain) July 9.
Irene Lagraede (University of Oslo, Norway) May 15.

W. Jean Kwon (St. John's Univerisity, New York, USA) May 14.

Raluca Vernic (Ovidius University of Constanta, Romania) May 14-17.
M. Lourdes Centeno (ISEG, Universidade Técnica de Lisboa, Portugal)
Steven Haberman (City University London, UK)

Jean-Philippe Boucher (Université Catholique de Louvain, Université de Montreal) March 16.

2006

Erik Bolviken (University of Oslo, Norway)

Peter Lochte Jorgensen (Aarhus Business School, Denmark)

Barbara Strassberg (Aurora University, Chicago IL, USA)

Bjorn Sundt (Storebrand, Norway) June 6 and 16.

Raluca Vernic (Ovidius University, Rumania) June 6 and 16.

Jean-Philippe Boucher (UCL, Belgium) May 24 and June 6.

Jean Pinquet (Ecole Polytechnique de Paris & Université de Nanterre, France)

Raimondo Manca (Universita di Roma La Sapienza, Italy)

Thomas Scheike (University of Copenhagen, Denmark)

Jens Perch Nielsen (Business School, Denmark)

Oliver Linton (London School of Economics, UK)

Jose M. Sarabia (Universidad de Cantabria, Spain)

Jack Guralnik (Instituto Nacional de Envejecimiento, Instituto Nacional de Salud (NIA-NIH),
USA)

Antonia Coppin (nstituto Nacional de Envejecimiento, Instituto Nacional de Salud (NIA-NIH),
USA)

Angélica Beatriz Contreras (Universidad de Guadalajara, México)

2005

Jean Lemaire (The Wharton School, University of Pennsylvania) May 27.

Jean Pinquet (Ecole Polytechnique de Paris and Université de Nanterre, Paris X) May 27.
Alberto Palloni (University of Wisconsin-Madison, USA) March 17.

Linda L. Golden (University of Texas at Austin, USA) May 11.

Patrick L. Brockett (University of Texas at Austin, USA) May 6.

Itzhak Venezia (The Hebrew University of Jerusalem, Israel) May 4.
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2004

Ole Bjur (University of Copenhagen, Denmark) September 30.

Tine Buch-Larsen (University of Copenhagen, Denmark) September 30.
Jim Gustaffson (Festinalente, Copenhagen, Denmark) September 30.
Jens Perch Nielsen (Business School, Denmark) September 30.

Peter Fledelius (University of Copenhagen, Denmark) October 1.
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Seminars organized by the group

2016

e Arthur Charpentier (Université du Québec, Université de Rennes |) "Computational Actuarial
science, with R" April 05, 2016 - 10:00h.

e Arthur Charpentier (Université du Québec, Université de Rennes |) "Big data for insurance”
April 05, 2016 - 16:00h.

e Luis Ortiz Garcia (CRM, Universitat Autonoma de Barcelona, Spain) "Computational challenge
in Financial and Risk Management" January 27, 2016 - 12:00h.

e Edward W. (Jed) Frees (University of Wisconsin-Madison) "Insurance Portfolio Risk Retention”
January 20, 2016 - 12:30h.

2015

o Steven Vanduffel (Vrije Universiteit Brussel) "Assessing Model Risk" November 4, 2015 -
10:00h.

e JesUs Gomez (Universidad Javeriana, Colombia - Universidad de Zaragoza, Espana) "Impacto
de los fondos de pensiones sobre la estabilidad de los mercados financieros y riesgo
sistémico” September 23, 2015 - 12:00h.

e David Dickson (University of Melbourne) "The time of ruin in a Markov-modulated risk model”
September 16, 2015 - 12:00h.

e Wim Schoutens (Katholieke Universiteit Leuven, Belgium) “Conic Finance Explained and
Applied” July 15, 2015 - 9:30 h.

e Luis Ortiz Garcia (CRM, Universitat Autonoma de Barcelona, Spain) “A new look to the delta-
gamma approach” March 18, 2015 - 12:00 h.

e Angel A. Juan (Universitat Oberta de Catalunya, Spain) “Simheuristics: extending
metaheuristics to deal with stochastic optimization problems” January 21, 2015 - 12:00 h.

e Jesper Bo Pedersen (Aarhus Universitet, Denmark) “Historical simulation with fully flexible
probabilities and economic state variables” April 22, 2015 - 13:00 h.

2014

e Argimiro Arratia (Universitat Politecnica de Catalunya, Spain) “Forecasting financial time
series with machine learning models and Twitter data” October 22, 2014 - 12:00 h.

e Svein-Arne Persson (University of Oslo, Norway) “Why bankers are boring: Asset substitution
(risk shifting) and incentives for banks”. March 12, 2013 - 12:30

2013

e Isabel Martinez Torre-Enciso (Universidad Autonoma de Madrid, Spain)“Introduction to Risk
Management and Research Perspectives”. December 19, 2013 - 12.30 h.
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Adelina Comas-Herrera (London School of Economics, UK) “Long Term Care Costs and
Cognitive Impairment”. December 4, 2013 - 13.00 h.

Leo Guelman (Royal Bank of Canada, Canada) “Models for Auto Insurance Price Elasticity
Estimation and Prediction”. November 28, 2013 - 13.00 h.

Jean-Philippe Boucher (Université du Québec a Montréal, Canada) “Models for panel count
data”. July 9-10, 2013 - 10.00 h.

Guillem Lépez-Casasnovas (Universidad Pompeu Fabra, Spain) “Evaluation of public policies
for Sustainable Long-Term Care”. July 4-5, 2013.

José Luis Fernandez (International Long-term care Policy Network, UK) “The personalization
of service provision: A UK experience”. July 4-5, 2013.

Adelina Comas-Herrera (London School of Economics, UK) “Financiacion pUblica y privada; de
los costes de dependencia: sostenibilidad y equidad”. July 4-5, 2013.

Antonio Rivero (Universidad Autonoma de Barcelona, Spain) “Analisis de las tasas de
participacion de la Ley de Dependencia en Espana”. July 4-5, 2013.

Angeles Tortosa (Universidad de Valencia, Spain) “Revision de los sistemas de financiacion de
las residencias de personas mayores en la Comunidad Valenciana”. July 4-5, 2013.

Julia Montserrat (Universidad Ramon Llull, Spain) “;Es el copago una via de financiacion de la
dependencia equitativa?”. July 4-5, 2013.

Sergi Jiménez (Universidad Pompeu Fabra, Spain) “Necesidades no cubiertas, cuidados
formales y horas de cuidados informales”. July 4-5, 2013.

Dolores Jiménez Rubio (Universidad de Granada, Spain) “Inequidad en la provision de
cuidados de larga duracion en Espana”. July 4-5, 2013

Catia Nicodemo (Centro de Investigacion en Economia y Salud-UPF, Spain) “Una nueva
evidencia de la atencion social formal en Espaia”. July 4-5, 2013.

Leonid Gavrilov & Natalia Gavrilova (University of Chicago, USA) “New approaches to Study
Mortality and Longevity Risks". July 1, 2013 - 10.00 h.

2012

José M. Sarabia (Universidad de Cantabria, Spain) “A Methodology for Enriching a Family of
Distributions with Applications in Insurance”. December 11, 2012 - 12.00 h.

José M. Merigd (Manchester Business School, UK) “The Ordered Weighted Average: An
Overview”. December 4, 2012 - 12.00 h.

Magnus Soderberg (Centre d'Economie Industrielle MINES ParisTech, France) “Regulatory
behaviour under threat of court reversal”. November 19, 2012 - 12.00 h.

Emiliano A. Valdez (University of Connecticut, USA) “Advances in data Analysis for actuarial
applications”. July 16 - 18, 2012 - 10.00 to 14.00 h.
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Catherine Donnelly, (Heriot-Watt University) "Good-deal bounds in a regime-switching
diffusion market / Quantifying and allocating mortality risk in defined-benefit pension
schemes” July 9, 2012 - 12.00

Arelly Ornelas (Riskcenter IREA Universitat de Barcelona, Spain) “Mortality risk in Mexico: a
comparision of general population mortality and lifetables for insured lives”. June 15, 2012 -
12.00 h.

Jaume Belles (Riskcenter IREA Universitat de Barcelona, Spain) “The connection between
distorsion risk measures and ordered weighted averaging operators”. June 1, 2012 - 12.00 h.

Steven Vanduffel (Université Libre de Bruxelles, Belgium) “Financial bounds for insurance
claims and explicit representation of cost-efficient strategies”. May 16 - 18, 2012 - 15.00 to
17.00 h.

Constantin Zopounidis (Technical University of Crete, Greece) “Multiple criteria in finance
and accounting”. May 7 - 8, 2012 - 15.00 to 19.00 h.

Antonio Ferri (Riskcenter IREA Universitat de Barcelona, Spain) “Solvency capital estimation
and risk measures”. April 27, 2012 - 12.00 h.

Armen Arakelyan (Universidad Carlos Ill, Spain) “Liquidity in Credit Default Swap Markets”.
April 13, 2012 - 12.00 h.

Martin Lozano (Manchester Business School, UK) “Estimation of asset pricing models:
parameter efficiency and implications for asset allocation”. March 30, 2012 - 12.00 h.
2011

Jean Pinquet (Ecole Polytechnique - Paris, France) “Catastrophic risks: flods”. November 24,
2011 - 13.00 h.

Mario Withrich (ETH Zurich, Zurich - Switzerland) “Risk margin for a non-life insurance run-
off”. November 18, 2011 - 12.00 h.

Richard Watt (University of Canterbury, Christchurch - New Zealand) “Optimal Pricing of
Academic Journals in a Two-Sided Model”. November 11, 2011, 11.00 h.

Svein-Arne Persson (Norwegian school of economics NHH - Bergem, Norway) “Capital
Requirement and Optimal Default in Insurance”. October 24, 2011 - 12.00 h.

Jan Bernheim (Vrije Universiteit Brussel - Brussels, Belgium) “Felicitometrics (How to get
serious answers to the serious question ‘How have you been?’, subjective quality of life (QoL)
as an individual experimental emergent contruct”. September 29, 2011 - 13.00 h.

Juan Miguel Londono (Tilburg University, The Netherlands). "The Variance risk Premium
around the world". May 20, 2011 - 12.00 h.

Petra Steinorth (Ludwig-Maximilians-Universitat Munich - Munich, Germany). “Valuing
variable annuities with guaranteed minimum lifetime withdrawal benefits”. April 6, 2011 -
12.00 h.
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Matthias Keese (Ruhr Graduate School in Economics, University of Duisburg-Essen, Germany).
“Are you well prepared for long-term care? Assessing financial gaps in private German care
provision”. April 4, 2011 - 12.00 h.

Ana Carmen Diaz (Universidad del Pais Vasco - Pais Vasco, Spain). “The efficiency of
performance-based-fee mutual funds”. March 16, 2011 - 12.00 h.

Alfonso Valdesogo (University of Luxembourg, Luxembourg). “Asymmetric CAPM dependence
for large dimensions: the canonical vine autoregressive Model”. February 16, 2011 - 12.00 h.

David Pitt (Macquarie University - Sydney, Australia). “Matrix-form recursive evaluation of
the aggregate claims distribution revisited”. January 12, 2011 - 13.00 h.

2010

Jose Penalva (Universidad Carlos Ill de Madrid and Banco de Espafna - Madrid, Spain). “Loan
monitoring, credit risk models and Central Bank supervision”. December 17, 2010 - 14.45 h.

Jens P. Nielsen (City University London - London, United Kingdom). “Nonparametric methods
in operational risk”. May 7, 2010 - 12.30 h.

Richard Verrall (City University London - London, United Kingdom). “What is wrong with the
chain-ladder technique?”. April 27, 2010 - 12.30 h.

Viviana Cruzado (Universidad Auténoma de Barcelona - Barcelona, Spain). “Sensibilidad del
riesgo agregado de mercado a variaciones en la matriz de correlaciones”. February 25, 2010 -
13.15 h.

Paal N. Henriksen (University of Oslo - Oslo, Norway). “Valuing target redemption notes by a
stratified Longstaff Schwartz algorithm”. February 8, 2010 - 13.00 h.

Dimistris Karlis (Dept of Statistics, Athens University of Economics - Athens, Greece).
“Multivariate count data models”. February 4, 2010 - 10.00 h.

Xavier Freixas (Universitat Pompeu Fabra and Centre for Economic Policy Research-CEPR -
Barcelona, Spain/London, United Kingdom). “Post crisis challenges to bank regulation”.
February 4, 2010 - 15.30 h.

Paal N. Henriksen (University of Oslo - Oslo, Norway). “An Introduction to valuing target
redemption notes”. January 25, 2010 - 13.00 h.

2009
Filppo di Pietro (Universidad de Bolognia & Universidad de Sevilla - Sevilla, Spain). “Un
enfoque no paramétrico para la medicion del riesgo operacional en entidades financieras”.

December 17, 2009 - 12.00 h.

David Pitt (University of Melbourne - Melbourne, Australia). “Model selection and claim
frequency for workers' compensation insurance”. December 11, 2009 - 9.30 h.

Pierre Picard (Ecole Polytechnique Paris - Paris, France). “Participating insurance contracts
and the Rothschild-Stiglitz equilibrium puzzle”. November 6, 2009 - 12.30 h.
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Radl del Pozo (Universidad de Castilla-La Mancha - Cuenca, Spain). “Los cuidados de larga
duracion bajo la teoria del ciclo vital: de cdmo se reparten los roles en los servicios y en su
financiacion”. November 3, 2009 - 11.00 h.

Faustino Prieto (Universidad de Cantabria - Santander, Spain). “Aportaciones de la
estadistica en Economia de la Complejidad”. October 20, 2009 - 11.15 h.

Katrien Antonio (University of Amsterdam - Amsterdam, The Netherlands). “A hierarchical
model for mocro-level stochastic loss reserving”. October 1, 2009 - 12.30 h.

Jean Pinquet (Ecole Polytechnique & Université de Paris X - Paris, France). “Long-term care
insurance”. July 10, 2009 - 12.30 h.

Pilar Abad (Universidad Rey Juan Carlos - Madrid, Spain). “EMU and European goverment
bond markets integration (I1)”. May 22, 2009 - 12.30 h.

Pilar Abad (Universidad Rey Juan Carlos - Madrid, Spain). “EMU and European goverment
bond markets integration”. February 12, 2009 - 12.00 h.

Kitt S. Petersen (University of Copenhagen - Copenhagen, Denmark). “Bonus-Crediting in the
Danish pension market”. February 12, 2009 - 13.00 h.

2008

Irene Albarran (Universidad Carlos Il de Madrid - Madrid, Spain).“La relatividad del concepto
legal de dependiente: efecto de la eleccion de distintos baremos de valoracion europeos
sobre la poblacion espanola”. December 12, 2008 - 13.30 h.

Oscar Jorda (University of California Davis - California, USA). “Path forecast evaluation”.
September 8, 2008 - 12.30 h.

Emiliano A. Valdez (University of Connecticut - Connecticut, USA). “Actuarial applications of
a hierarchical insurance claims model”. July 1, 2008 - 12.30 h.

Lisa M. Devine (Festinalente - Copenhagen, Denmark). “Marketing of pension products”. May
23, 2008.

Angus S. MacDoanld (Heriot-Watt University - Edinburgh, United Kingdom). “Genetics and
insurance”. May 5, 2008 - 16.00-18.00 h.

Howard R. Waters (Heriot-Watt University - Edinburgh, United Kingdom). “Continuous time
Markov models to assess the effects of obesity, smoking and cholesterol-lowering drugs on
heart disease and expected future lifetime”. May 5, 2008 - 16.00-18.00 h.

Andrés M. Alonso (Universidad Carlos Il de Madrid - Madrid, Spain). “Clasificacion de series
temporales mediante densidades de prediccion”. April 24, 2008 - 12.30 h.

2007

José M. Sarabia (Universidad de Cantabria - Santander, Spain). “Distribuciones
bidimensionales basadas en especificacion condicional: ejemplos y aplicaciones”. December
14, 2007 - 12.30 h.

Peter Holm Nielsen (University of Copenhagen and PFA insurance - Copenhagen, Denmark).
“Foundations of mathematical finance in retirement plans”. November 9, 2007 - 16.00 h.
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Raimond Maurer (Finance Department, Goethe-University Frankfurt am Main - Frankfurt,
Germany). “Money in motion: dynamic portfolio choice in retirement”. October 25, 2007 -
12.30 h.

Andres M. Alonso (Universidad Carlos Ill de Madrid - Madrid, Spain). “Clasificacion de series
temporales mediante densidades de prediccion”. July 9, 2007 - 11.00 h.

Jean Pinquet (Université de Paris-X Nanterre & Ecole Polytechnique - Paris, France). “Point-
record incentives, asymmetric information and dynamic data”. July 9, 2007 - 12.00 h.

Irene Lagraede (University of Oslo - Oslo, Norway). “Fraud detection in several types of
insurance products”. May 15, 2007 - 11.00 h.

W. Jean Kwon (St. John's Univerisity - New York, USA). “A multi-line insurance fraud
recognition system: a government-led approach in Korea”. May 14, 2007 - 13.30 h.

W. Jean Kwon (St. John's Univerisity - New York, USA). “Islamic principle and takaful
insurance” (based on the book "Risk management and insurance: perspectives in a global
economy” Blackwell, 2007). May 14, 2007 -16.30 h.

Raluca Vernic (Ovidius University of Constanta - Constanta, Romania). “The skew-normal
distribution with applications in insurance”. May 14-17, 2007 - 13.00 h.

Silvana Stefani (Universita di Milano - Bicocca, Italia). “A continuous time model for
correlated energy price processes”. April 26, 2007 - 13.00h.

Jean-Philippe Boucher (Université Catholique de Louvain (Louvaine-la-Neuve, Belgique),
Université de Montreal (Quebec, Canada)). “Heterogeneity models in insurance pricing”.
March 16, 2007 - 11.00 h.

2006

Raluca Vernic (Ovidius University of Constanta - Constanta, Romania). “The skew-normal
distribution with applications in insurance”. June 16, 2006 - 12.00-13.00 h.

Bjorn Sundt (Storebrand - Oslo, Norway). “Recursions for convolutions and compound
distributions with actuarial applications”. June 16, 2006 - 13.00-14.00 h.

Montserrat Guillen (University of Barcelona - Barcelona, Spain). “Multivariate experience
rating”. June 6, 2006.

Ana M. Pérez-Marin (University of Barcelona - Barcelona, Spain). “Customer lifetime duration
analysis in insurance”. June 6, 2006.

Jean-Philippe Boucher (UCL Université Libre de Bruxelles - Bruselles, Belgium).
“Semiparametric and parametric models for panel count data”. June 6, 2006.

Aida Solé-Aurd (University of Barcelona - Barcelona, Spain). “Life expectancy with migration
and insurance cost of Long-term care”. June 6, 2006.

Kamal Mustafa (University of Barcelona - Barcelona, Spain). “Disability typologies from the
disability survey”. June 6, 2006.
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Merce Claramunt (University of Barcelona - Barcelona, Spain). “Some results in risk theory in
a generalized Erlang(n) risk process”. June 6, 2006.

Bjern Sundt (Storebrand - Oslo, Norway). “Recursions for convolutions and compound
distributions with actuarial applications”. June 6, 2006.

Mercedes Ayuso (University of Barcelona - Barcelona, Spain). “Selection bias and auditing
policies for insurance claims”. June 6, 2006.

Lluis Bermudez (University of Barcelona - Barcelona, Spain). “Detecting automobile insurance
fraud using a skewed link model”. June 6, 2006.

Miguel Santolino (University of Barcelona - Barcelona, Spain). “Predicting the personal injury
compensation awarded by courts"”. June 6, 2006.

Cati Bolancé (University of Barcelona - Barcelona, Spain). “On the interplay between modern
smoothing techniques and extreme value theory with applications to RSA data”. June 6,
2006.

Raluca Vernic (Ovidius University - Constanta, Rumania). “The skew-normal distribution with
applications in insurance”. June 6, 2006.

Raimondo Manca (University of Roma - La Sapienza, Italy). “European project on pension
harmonization”. May 26, 2006 - 12.00-14.00 h.

Jean-Philippe Boucher (UCL Université Libre de Bruxelles - Bruselles, Belgium). “Count data
models for insurance claims data. Applications and examples”. May 24, 2006 - 16.00-17.30 h.

2005

Jean Lemaire (The Wharton School, University of Pennsylvania - Philadelphia, USA). “Adverse
selection due to genetic testingin insurance markets”. May 27, 2005 - 15.30 h.

Jean Pinquet (Université Paris X-Nanterre - Paris, France). “Selection bias and auditing
policies on insurance claims”. May 27, 2005 - 13.00 h.

Linda L. Golden (The University of Texas at Austin - Texas, USA). “Using data envelopment
analysis to help managers and contributors evaluate social profit enterprises (SPEs)”. May 11,
2005 - 17.00 h.

Patrick L. Brockett (The University of Texas at Austin - Texas, USA). “Information theory and
insurance”. May 6, 2005 - 11.00 h.

Iltzhak Venezia (The Hebrew University of Jerusalem - Jerusalem, Israel). “Optimal strike
prices of stock options for effort averse executives”. May 4, 2005 - 13.00 h.

Alberto Palloni (The University of Wisconsin Madison - Wisconsin, USA). “Life tables and
the Health and Retirement Survey (HRS)”. March 17, 2005 - 16.00 h.

2004

Ole Bjur (University of Copenhagen - Copenhagen, Denmark). “Risk-adjusted performance of
insurance companies”. September 30, 2004 - 10.00 h.

146



Mercedes Ayuso (University of Barcelona - Barcelona, Spain). “Automobile insurance fraud
with information of costs”. September 30, 2004 - 10.30 h.

Tine Buch-Larsen (University of Copenhagen - Copenhagen, Denmark). “Large loss model
applied on Codan commercial fire claims”. September 30, 2004 - 11.00 h.

Jim Gustaffson (Festinalente - Copenhagen, Denmark). “A credibility approach based on a
semiparametric estimator”. September 30, 2004 - 12.00 h.

Catalina Bolancé (University of Barcelona - Barcelona, Spain). “Bayesian experience rating
with time-dependent random effects”. September 30, 2004 - 12.30 h.

Jens Perch Nielsen (Business School - Copenhagen, Denmark). “Latent time series in actuarial
regression”. September 30, 2004 - 13.00 h.

Peter Fledelius (University of Copenhagen - Copenhagen, Denmark). “Loss triangles and chain
ladder assumptions (case study)”. October 1, 2004 - 10.00 h.

Malena Monteverde (University of Barcelona - Barcelona, Spain). “Disability adjusted life
expectancy: methods and results for long term care”. October 1, 2004 - 10.30 h.

Daniel Blay (University of Barcelona - Barcelona, Spain). “Disability adjusted life expectancy.
The case of Scotland, Australia and Spain”. October 1, 2004 - 11.00 h.

Manuela Alcaniz (University of Barcelona - Barcelona, Spain). “Value and loyalty of insureds
in the Spanish automobile insurance market”. October 1, 2004 - 12.00 h.

Ana M. Pérez-Marin (University of Barcelona - Barcelona, Spain). “Customer lifetime duration
in non-life insurance contracts”. October 1, 2004 - 12.30 h.

Montserrat Guillen (University of Barcelona - Barcelona, Spain). “Bodily injury in automobile
insurance: prediction of severeness”. October 1, 2004 - 12.30 h.
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Organization and participation in events
2017

Participation

e June 28-July 1, 2017. Goémez-Puig, M., Programme Committee member, EFMA Annual
Meetings, Athens (Greece).

e June 12-13, 2017, GoOmez-Puig, M., Programme Committee member, 14th INFINITI
Conference on International Finance, Valencia (Spainl).

e June 1-2, 2017, Gémez-Puig, M., Programme Committee member, Jornadas de docencia en
Economia, Malaga (Spain)

e Santolino, M. (2017) Analysis of costs and durations of the resolution of disputes in the
insurance context and the decriminalization of offences. ADR Methods and the Insurance
sector: a profitable connection. Barcelona, June, 27.

e Santolino, M. (2017) Challenges in the actuarial professional qualification. Catalan actuarial
association, Barcelona, May 17.

e Santolino, M. (2017) Actuarial profession conference. Fundacion Mapfre, Madrid, January 27.

2016

Participation

e Santolino, M. (2016) Challenges in Risk Quantification. Serra-Hunter selection process
seminar, June 15 (Selection committee: P. Embrechts, M. Guillen, J. Nielsen, M. Steffensen,
J.M. Sarabia).

e Santolino, M. (2016) Challenges in Risk Quantification. Lunch seminar MESIO UPC-UB, May
1.

e June 29-July 2, 2016. Gomez-Puig, M., Programme Committee member, EFMA Annual
Meetings, Basel (Switzerland).

e June 13-14, 2016, Gomez-Puig, M., Programme Committee member, 14th INFINITI
Conference on International Finance, Dublin (Ireland).

e June 22-24, 2016. Gomez-Puig, M. International Conference of the PFN-Portuguese Finance
Network: Covilha (Portugal)

e June 2-3, 2016. GoOmez-Puig, M., Programme Committee, Jornadas de Docencia en
Economia; Madrid (Spain).

2015

Organization
e 2015. ICRA.

o October 2015. 6th. Meeting on Insurance and Risk Management. Barcelona (Spain).
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June 2015 Life Section - International Actuarial Association IAALS-IAA Oslo (Norway)

August 2015  World Risk and Insurance Economics Congress WRIEC Munich (Germany)
Participation

June 24-27, 2015. Gomez-Puig, M., Programme Committee member, EFMA Annual Meetings,
Amsterdam (The Netherlands).

June 8-9, 2015, Gomez-Puig, M., Programme Committee member, 13th INFINITI Conference
on International Finance, Liubliana(Slovenia).

June 11-12, Gémez-Puig, M., Programme Committee member, Jornadas de Docencia en
Economia, Palma de Mallorca (Spain).

2014
Organization

June 26-27, 2014, Gomez-Puig, M., XV Conference on International Economy, Program Chair,
Salamanca (Spain).

Participation
June 25-28, 2014. Chulia, H, Programme Commitee member, EFMA Annual Meetings, Rome
(Italy).

July 11, 2014. Gil Lafuente, A.M., Programme Commitee member, Ill Workshop on Decision
Making, Barcelona (Spain).

June 9-10, 2014, Gomez-Puig, M., Programme Commitee member, 12th INFINITI Conference
on International Finance, Prato (Italy).

June 18-20, 2014, Gomez-Puig, M., Programme Commitee member, 8th International
Conference of the PFN-Portuguese Finance Network, Algarve (Portugal).

June 25-28, 2014. Goémez-Puig, M., Programme Commitee member, EFMA Annual Meetings,
Rome (Italy).

2013

Organization

January 24, 2013. Workshop about Mediation as an Alternative Dispute Resolution Method in
Insurance Conflicts: New Scenarios under the Law 5/2012, Barcelona (Spain).

June 19-21, 2013. IV Congreso Ibérico de Actuarios, Barcelona (Spain).

October 17-18, 2013. 5th. Meeting on Insurance and Risk Management. Gran Canaria
(Spain).
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Participation

June 26-29, 2013. Chulia, H., Programme Commitee member, EFMA Annual Meetings,
Reading (United Kingdom).

June 27-28, 2013. Chulia, H. Programme Commitee member, XIV Jornadas en Economia
Internacional, Mallorca (Spain).

June 26-29, 2013. Gomez-Puig, M., Programme Commitee member, EFMA Annual Meetings,
Reading (United Kingdom).

May 21-24, 2013 Guillen, M. Programme Commitee member , ASTIN Colloquium, The
Hague (The Netherlands)

2012

Organization

December 10-13, 2012. Gil-Lafuente. A.M. International Conference on Modelling and
Simulation for Sustainable Development MS'12, Rio de Janeiro, (Brazil).

October 25-26, 2012. Gil-Lafuente. A.M. VII Congreso Internacional de normatividad legal,
gestion, calidad y competitividad organitzacional, Morelia, (Mexico).

September, 2012. Richard Watt and RISC-UB. EGRIE 2012 Annaual Meeting, Palma de Mallorca
(Spain).

September 17-19, 2012. 39th Seminar of the European Group of Risk and Insurance
Economists (EGRIE), Palma de Mallorca, (Spain)

July, 2012. Alcaniz, M., Guillen, M. and Pérez-Marin 25th European Conference on
Operational Research, Vilnius, (Lithuania). Organizers and chair of the session “Quantitative
Models for Risk Management”.

May 7-9/16-18 and July 16-18, 2012. Guillen, M. Barcelona Insurance and Risk Management
Summer School 2012. Barcelona, (Spain).

June 27-30, 2012. Marta Gomez-Puig and Helena Chulia, EFMA Annual Meetings, Barcelona
(Spain).

June 5-7, 2012. Gil-Lafuente, A.M., Gil-Lafuente, J. and Merigé-Lindahl, J.M. AEDEM Annual
Meeting, Barcelona (Spain).

May 30 - June 3, 2012. Engemann, K.J., Gil-Lafuente, A.M. and Merigo-Lindahl, J.M.
International Conference on Modelling and Simulation in Economics, Engineering and Finance
2012. New York, (USA).

March 29-30, 2012. Merigo6-Lindahl, J.M., CIFEr 2012, New York (USA). Publicity Chair.
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Participation

June 27-30, 2012. Chulia, H., Programme Commitee members, EFMA Annual Meetings,
Barcelona (Spain).

June 27-30 2012. Gomez-Puig, M., Programme Commitee members, EFMA Annual Meetings,
Barcelona (Spain).

May-June 2012. Gémez-Puig, M., Member of Scientific Committee, International Conference
on Modeling and Simulation in Engineering, Economics and Management, New York (USA).

June 21-22, 2012. Gbémez-Puig, M., Member of Scientific Committee, Xlll Jornadas en
Economia Internacional, Granada (Spain).

July 2012. Gomez-Puig, M., Member of Scientific Committee, 7th International Conference of
the PFN-Portuguese Finance Network, Aveiro (Portugal).

December 2012. Gomez-Puig, M., Member of Scientific Committee, International Conference
on Modeling and Simulation in Engineering, Economics and Management, Rio de Janeiro
(Brasil).

2011

Organization

June 13-14th. 2011. Barcelona Insurance and Risk Management Summer School 2011 on
Financial and |Insurance Aplications of Markow Chains, Barcelona (Spain).
http://www.ub.edu/rfa/BIRMss_2011.html.

Participation

October 20-21, 2011. 4th. Meeting on Insurance and Risk Management. Scientific
Committee. (RIESGO-RISK 2011), Carmona, Sevilla (Spain). http://www.risk-research.es.

June 2011. Gomez-Puig, M., Member of Scientific Committee, European Financial
Management Annual Meeting (EFMA), Braga (Portugal).

June 2011. Montserrat Guillen. Scientific Committee. ASTIN Meeting (International
Association of Actuaries), Madrid (Spain). http://www.astin2011.org

June 2011. Mercedes Ayuso. Scientific Committee. Ill Iberian Congress of Actuaries, Madrid
(Spain). http://www.actuarios2011.org

2010

Organization

October 14-15, 2010. Whorkshop on “Long Term Care and Labour Market Prospects”. XREAP

jointly with Radboud University Nijmegen (The Netherlands).
http://www.pcb.ub.edu/xreap/workshop/?WORKSHOP_ON_LONG_TERM_CARE_AND_LABOUR
MARKET_PROSPECTS
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July 12-14, 2010. Barcelona Insurance and Risk Management Summer School. Organized
jointly with the Institute of Law and Finance (Goethe-Universitat Frankfurt am Main). Title:
“Pension Investing and Retirement Risk Management”. http://www.edu/rfa/BIRMss.html.

July 12, 2010. Workshop on “Quantitative Methods in Automobile Insurance Economics”.
February 4, 2010. 3rd. IREA Anual Conference.
Participation

July 25-29, 2010. Mercedes Ayuso. Scientific Committee. WRIEC (World Risk and Insurance
Economics Congress), Singapur. http://www.wriec.org/.

June 2010. Montserrat Guillen and Catalina Bolancé. Programme Commitee member, EFMA
Annual Meetings, Aarhus (Denmark).

June 2010. Gomez-Puig, M., Member of Scientific Committee, European Financial
Management Annual Meeting (EFMA), Aarhus (Denmark).

June 2010. Marta Gomez-Puig. Instructor, EFMA Merton H. Miller Doctoral Seminar, Aarhus
(Denmark).

2009
Organization

November 19-20, 2009. Workshop on “Law and Economics” Organizer: Mercedes Ayuso (RFA-
IREA, UB).

June 25-26, 2009. XI Conference on International Economics.
http://www.ub.edu/jei/JElI/Home.html.

June 18-19, 2009. 3rd. Meeting on Insurance and Risk Management (RIESGO-RISK 2009) held
in Madrid (Fundacién Mapfre). http://www.ucm.es/info/riesgo09/

March 16, 2009. Jornada Tecnica sobre la Teoria de la Credibilidad: Desarrollo y Aplicaciones
en Primas de Seguros y Riesgos Operacionales (organized jointly with Fundaciéo Mapfre and
Col-legi d'Actuaris de Catalunya).

February 3, 2009. 3rd IREA Workshop.

Participation

June 11-12, 2009. Mercedes Ayuso. Scientific Committee. Il Iberian Congress of Actuaries,
Bilbao (Spain). http://www.actuarios.eu

June 2009. Helena Chulia, Marta Gomez-Puig and Catalina Bolancé. Programme Commitee
member, 7th INFINITI Conference on International Finance, Dublin (Ireland).

2008
Organization

May 4-7, 2008. Risk in Insurance and Finance (RFA-IREA) Internal Workshop. Title: “Topics in
Insurance).
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February 22, 2008. 1st. IREA Anual Conference.
January 31, 2008. 2nd. IREA Workshop.
Participation

May 29-31, 2008, Mercedes Ayuso. Scientific Committee. | Iberian Congress of Actuaries,
Lisbon(Portugal).http://82.223.211.120/Lisboa2008/en/default.asp

2008 December, Gomez-Puig, M., Simposio de Analisis Econdmico, Zaragoza (Spain).
2008 November, Gomez-Puig, M., ASSET 2008 Conference, Florence (ltaly).
2007
Organization

April 24, 2007. MAPFRE-RFA-IREA lecture: “Blusqueda de informacion en bases de datos sobre
seguros”.

April 18-19, 2007. 2nd. Meeting on Insurance and Risk Management (RIESGO-RISK 2007) held
in Castro Urdiales, Cantabria (Spain).
http://www.ciem.unican.es/encuentros/riesgo/index.html

May 14-15, 2007. Risk in Insurance and Finance (RFA-IREA) Internal Workshop. Title: “Fraud
and Insurance”.

2006
Organization

September 18-20, 2006. Local organizers EGRIE 2006. 33rd Seminar of the European Group of
Insurance Economists. The Geneva Association. http://www.ub.edu/dpees/risk/egrie

June 6, 2006. Risk in Insurance and Finance (RFA-IREA) Internal Workshop. Espai de Recerca
en Economia. http://Guillen.eco.ub.es/~montse/internalworkshop2006.pdf

May 29-June 1, 2006 International Symposium Disability and Quality of Life. This meeting will

be held to in the University of Barcelona. Invited speakers:

- Antonia K. Coppin, MD Ph.D. Laboratory of Epidemiology, Demography and Biometry.
National Institute on Aging, National Institutes of Health, Washington, DC, USA.

- Jack M. Guralnik, M.D., Ph.D. Chief, Laboratory of Epidemiology, Demography and
Biometry. National Institute on Aging, National Institutes of Health, Washington, DC.USA.

http://www.ub.edu/sociologia/simposium

2005
Organization

October 6-7, 2005. 1st. Meeting on Insurance and Risk Management (RIESGO-RISK 2005) held
in Barcelona. http://www.ub.es/ere/rifa/riesgo.htm

2004
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Organization

o September 30-October 1, 2004. Workshop "Advances in statistics for the insurance industry".
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Other activities

o Gomez-Puig, M. Editor Asociado de la Revista: Cuadernos de Economia and Spanish Journal
of Economics and Finance.

. Gomez-Puig, M. Tesorera de la Asociacion Espafnola de Economia y Finanzas Internacionales
desde junio de 2011 hasta 2017.

° 2008 November. Gomez-Puig, M. Participation in the V Jornadas de Integracion Econémica,
INTECO. Universitat Jaume I. Castellon (Spain).

° 2008 November. “Market Participation Rate and Wage: A tale of reciprocal causation”.
Joint with Ausias Ribd. ASSET Meeting. Florence (Italy). 7-9 November.

) 2008 September. Abad, P. Participation in the Workshop IREA. University of Barcelona.
Seminar of the subject: “Influence of rating announcements and their characteristics on
abnormal liquidity in corporate debt market” with Diaz, A. and Robles, M.D.

) 2008 August. Gomez-Puig, M. Visiting Researcher at the Financial Markets Research Division
of the European Central Bank. Frankfurt (Germany).

. 2008 June. Gomez-Puig, M. Programme Commitee.XI Applied Economics Meeting.
Salamanca (Spain).

. 2008 April. Participation in the meeting of Groupe Consultatif Actuariel Europeen. Oslo
(Norway).

o 2008 February. Conference in Col-legi d'Actuaris de Catalunya. “Métodes i Practiques
Actuarials per al Calcul de la Provisio Tecnica de Prestacions Pendents”. Barcelona (Spain).

. 2008 January. Bermudez, L., Pérez-Marin, A.M. and Santolino, M. Participation in the
Research Orientation Seminar of the subject. “Orientacioé a la Recerca”, of the Mdster de
Recerca en Empresa, Finances i Assegurances.

. 2007 December. Abad, P. Member of the Thesis Committee at University Castilla-La
Mancha.

. 2007 December. Abad, P. and Bermuldez, L. Course of “Valoracio d'inversions amb risc de
credit” Collegi d'Actuaris de Catalunya.

o 2007 November. Guillen, M. Inagural lecture, Madrid Jornada Edad&Vida. Madrid (Spain).
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