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lactu2260 Actuarial Enterprise Risk

B UCLouvain

2024 Management
3.00 credits 15.0h Q2
Teacher(s) De Longueville Philippe ;
Language : English
Place of the course Louvain-la-Neuve
Prerequisites Mastery of English at the level of LANGL1330 course.

LACTU2010 Actuariat des assurances dommages
LACTU2030 Actuariat de I'assurance-vie
LACTU2210 Quantitative Risk Management

Main themes Risk taxonomy. Enterprise Risk Management (ERM) process (identification, analysis, measurement and
mitigation), with a focus on (re)insurance companies. Interaction among risks. Model risk and governance aspects
of risk management. Economic capital model.

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 3
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