ANAANOTIZMOZz: HMEPIAA 2TH MNHMH TOY
KAOHIHTH NIKOAAOY ®PATKOY
NMEMMNTH 19 AEKEMBPIOY 2024

9.30-10.30 Welcome
2Uuvtopol Xalpetiopol
e BaociAng Baodékng (Mputavng OwkovoptkoL Mavemotnuiov)
¢ lwavvng Ntloudpag (Mpoedpog, Tunua Ztatiotikng, OMA)
e HpakAng AackaAomouAog (fevikog Ateubuvtic Aodallotikwy Epyaciwv
- EBvikn AcdaAotikn)
e Kwvotavtivog Mnieptolag (EkmpécwmogEvwong AcdaAloTikwy
Etaipeiwy EAAAdOC - AZ Mivétta AcPaAloTikn)
e Kwvotavtivog KaZag (Partner, Advisory Leader Grant Thornton)
e BayyéAng Xatdnadpatng (Professor in the Computer Science
Department, University of California Santa Cruz)
o Tewpylog Katpouykalog (pwnv uttoupyog Epyaciag, Kowvwvikng
Aoddaiiong kat Kowwvikng AAANAeyyLUNGg)
e AyyeAwkn Moupartidou (Avaloyiotpla)
10.30-11.00 Alexandros Zimbidis, Athens University of Economics and Business
IFRS17 - onerous contracts- under the prism of Markov chains
11.00-11.30 Coffee Break
11.30-13.00 Session 1
11.30-12.00 Michalis Zazanis, Athens University of Economics and Business
Contributions of Nikos Frangos to Martingale Theory and Stochastic
Analysis
12.00-12.30 Athanasios Yannacopoulos, Athens University of Economics and
Business,
Stochastic PDEs and applications: Contributions of Nikos Frangos
12.30- 13.00 Athanasios Pantelous, Monash University, Australia
A Competitive Stochastic Non-Life Insurance Market: Optimizing Premium
Pricing
13.00-13.45 Lunch Break
13.45-15.30 Session 2
13.45-14.10 George Tzougas, Herriot- Watt University, Scotland
Actuarial Science: From Computational Statistics to Statistical Machine
Learning
14.10- 14.35 Spyros Vrontos, University of Essex,




Advances in Financial Modelling and Forecasting Using Quantile
Regression Models

Efstathios Kroustallis, Senior Pricing Actuary

14.35-15.00
Climate Change and Actuarial Science
15.00- 15.30 loannis Karatzas, Columbia University, New York

Lacunary/Hereditary Limit Theorems in Probability and Analysis




