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September 8th,15:30-17:00

®  ““Using Life Settlements to Hedge the Mortality Risk of the Life
Insurers: An Asset-Liability Management Approach” by Jennifer
Wang, Ming-Hua Hsieh, Chenghsien Tsai (Discussant: Nadine

Gatzert)
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“Reinsurance and Securitization in Insurance Risk-management”
Henri Loubergé, Pauline Barrieu (Discussant: Jennifer Wang)
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keynote speakers £ 34zm b % 40T

(1) "Longer and longer lives: Some remarkable new research
findings"
Prof. Jim Vaupel, Max Planck Institute for Demographic
Research, Rostock

(2) "Longevity bonds and the risk management of retirement
systems" Ivan Zelenko, World Bank
I

(3) "The role of reinsurers in longevity risk transfer" Cord-Roland
Rinke", Hannover Re

"Index-based longevity risk transfer to capital markets"
Hendrik Rogge / Stefan Sachsenweger, Deutsche Borse

"Crossing the pond: UK risk transfer techniques have reached
the US" Amy Kessler, Prudential Retirement / Tim Gordon, Aon
Hewitt




(4) "Longevity as the new asset class"
Guy D. Coughlan, Pacific Global Advisors

"Micro vs. macro longevity indices"
Jeff Mulholland, Société Générale

(5) ¥ 3 Fl4#3E How to make this new asset class accessible to

investors Chair: Guy D. Coughlan

Participants:

* Klaus Maossle (Fidelity)

» Marcus Mecklenburg (BV1)

* Axel Gerling (Commerzbank)

* Jens Massmann (Ernst & Young)

« Jeff Mulholland (Société Geénérale)
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