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lactu2220 -
B UCLouvain Asset and Liability Management

2024

| 5.00 credits 30.0 h | Q2 |

@ This learning unit is not open to incoming exchange students!

Teacher(s) Barbarin Jéréme ;

Language : English
> French-friendly

Place of the course Louvain-la-Neuve

» Mastery of English at the level of LANGL1330 course.

Prerequisites RS N ;
*LACTU2170 Valorisation financiere des engagements actuariels.

Main themes Liquidity risk, interest rate risk, duration-convexity, immunization, interest rate derivatives, hedging strategies.

Learning outcomes

Faculty or entity in LSBA

charge
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Programmes containing this learning unit (UE)

Program title Acronym Credits Prerequisite Learning outcomes

Master [120] in Actuarial
Science

ACTU2M 5

Master [120] in Mathematical

Engineering

MAP2M 5
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https://uclouvain.be/en-prog-2024-actu2m.html
https://uclouvain.be/en-prog-2024-actu2m-cours_acquis_apprentissages.html
https://uclouvain.be/en-prog-2024-map2m.html
https://uclouvain.be/en-prog-2024-map2m-cours_acquis_apprentissages.html

