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Abstract: It is difficult to accumulate a large number of data with high quality in operational risk.Naive Bayes classifier is the
one of best classifiers used to small data set classification.It is suitable for operational risk level prediction.In this paper,firstly,
the process of learning and classing is presented on naive Bayes classifier with complete data sets.Then,a method naive Bayes
classifier learning with missing data is developed based on star structure and Gibbs sampling.The existing problems can be
avoided in local optimization,information losing and redundancy.
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