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Inhaltsangabe:

In this lecture a case study will be given on how we advise a corporate client in pension
risk management. We shall describe the steps we go through: risk budget discussion, ma-
thematical modelling of liabilities and asset classes, long term parameter estimates, asset
liability study, discount rate methodology and the development of supporting tools typically
consisting of numerical implementations of the model.

This will illustrate to students how their knowledge is put to use at the Deutsche Bank.


