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Venturing into Wider Fields 

Role of Actuaries in Banking

In today’s everchanging world, Banking industry is demanding extensive application of Quantitative modelling techniques based on a blend of
Statistics, Mathematics, Economics, Finance, Risk Management & Business intuition!!!
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 Prepayment modelling

 Behavioral modelling

 Cashflow modelling

Market Risk
 Equity Risk

 FX Risk

 Interest-Rate Risk

 Commodities

 Derivative Pricing

 Risk Limits & Greeks

 Fraud Detection

 System Failures or Business disruption

 Catastrophic losses

Credit Risk 
 Loan underwriting & pricing

 Concentration risk

 Counterparty credit risk

 Expected credit loss modelling Asset-Liability Management
 Duration Gap Analysis

 Maturity Gap Analysis

 Mismatch Optimization

 Fund-Transfer Pricing

Stress-Testing & Scenario Analysis 
 Sensitivity Analysis
 Economic Risk
 Business Risk
 Regulatory requirements
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Operational Risk
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Liquidity Risk



Over to the Speakers... 

Kailash Mittal 
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