
Financial control methods applied in insurance
Lectures by Christian Hipp

The five lectures are entitled:

1. Introduction to insurance risk, its control variables, and stochastic control

2. Optimal investment for insurers

3. Optimal control of reins urance and new business

4. Asset liability management via hedging

5. Multivariate control problems in insurance

The list of references is as follows:
(papers not yet published will be distributed during the summer school)
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