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In	this	talk	we	develop	the	theory	of	nonlinear	affine	processes	and	draw	connections	to	
affine	processes	under	model	risk.	The	idea	is	to	introduce	parameter	uncertainty	for	this	
class	of	Markov	processes	and	to	extend	over	nonlinear	Levy	processes.	Applications	in	
credit	risk	and	some	interesting	examples	will	be	discussed.	
 


