V/;Q LONDON
7 O\ | MATHEMATICAL

A e Sttt

Louis Bachelier Prize 2016

The 2016 Louis Bachelier Prize is awarded to Damir FILIPOVIC (Swiss
Federal Institute of Technology, Lausanne) for his contributions to
stochastic modelling in finance and insurance.

Filipovic has made notable contributions to the study of interest rate
models, the theory of affine processes and the design of regulation for
insurance companies.



