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The aim of this course is to give an introduction to asset liability man-
agement of financial services companies (such as banks and insurers
with a focus on the latter) comprising modeling as well as enterprise risk
management. This includes to learn and apply techniques from asset
management, liability management, financial and insurance mathemat-
ics as well as from risk management, while concepts of European su-
pervision (such as Solvency Il) with their impact on modeling and risk
management are introduced and discussed. Learned concepts, tech-
niques, and models will be implemented based on examples (in Excel,
VBA, and R).
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