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In this research project, | have done both theoretical and applied research
on mortality modeling. In particular, | have completed a Bayesian mortality forecasting method for
long-term care subpopulations, developed from a previous work of mine. In this method, | have
combined several Lee-Carter models for the mortality forecast for long-term care subpopulations from

limited death data, in consideration of longevity risk. Also, | have implemented the multivariate
Bayesian pricing method to evaluate a reverse mortgage with three kinds of risk, mortality,

interest, and house price. | have presented these works in both domestic and international
conferences and research papers.
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