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Application of machine learning on risk management

Risk management as a constraint optimization

In reality, rate indication is only a part of rate change. Other considerations include:
Price change capping to manage renewal and new business compaosition
Regulatory concern
Systemn restriction
Risk management

2 perspectives of risk management applies in rate change:
Is the rate indication credible? Risk of bias and variance

Capital allocation on high risk exposure in traditional sense

Insurability of modeling risk is likely to be an interesting topic in reinsurance
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