NEPIFPAMMA MAOGHMATO2

(1) FENIKA

IXOAH | ZxoAn Emotnuwv & Texvohoyiag tng NMAnpodopiag

TMHMA | STATIXTIKHZ

ENINEAO ZNOYAQN | 1°° kUkAou Zmoudwv (MporTuxLako)

KQAIKOZ MAOHMATOZ | 6135 | EEAMHNO ZMOYAQN | 40

TITAOZ MAGHMATOZ | ANANOTIZTIKA |

EBAOMAAIAIEZ

AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ NIZTQTIKEZ
QPE2 MONAAEZ
AIAAZKANIAZ
4 7

TYNOZ MAGHMATOZ | ENIAOTHZ - Emtotnovikng Meploxng

MNPOAMNAITOYMENA MAOHMATA:

FAQZZA AIAAZKAAIAZ kat | EAAHNIKA

EZETAZEQN:
TO MAGHMA NPOZ®MEPETAI ZE | NAI
®DOITHTEXZ ERASMUS
HAEKTPONIKH ZEAIAA | https://www.dept.aueb.gr/el/stat-courses
MAGHMATOS (URL)

(2) MAGHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAéopata

210 TEAOG TOU PaBAUATOC, Ol POLTNTES UIOPOUV VO AVTLUETWITIOOUV Ta Baoikd mpoBAfuoTa
TIHoAdynong, anoBepartonoinong kat avtaoddAlong pla aodaAloTIKAG ETALPELNG YEVIKWY
aodalioswv.

Fevikég Ikavotnteg

e Avalntnon, avaluon kal cuvBeon 6ebouévwy Kal TAnpodopLWY, LLE TN XProN KAl TwWV
amapaitnTwy TeXVoloyLwy

e AfYPn anopdoswv

e Autovopn epyaocia

NEPITPAMMA MAGHMATO2

MovtéAa {nuiwv: ATOMLIKO Kal SUAAOYIKO mPOTUTo, Katavoueg Inulwv ({nLOKATAVOUES 1
KOTAVOMEC ATWAELAC) KO KATOVOREC AmolN ULWOEWV KoL EKTIUNON auTwV. EQapUOoyEC OTIG N
QVAAOYLKEC KOAUPELG KIVEUVOU, OLOUUMTWTIKEG EKTLUNOELS TWV MLBAVOTHTWY 0To 8eEL0 AKpo
TWV KATAVOUWY, UTOAOYLOMOG Kol avw ¢padyuata acdaliotpwy stop loss, stop loss kat
MANBwpPLoNOG, pNTpeg Betikng eumelplag. Edappoyéc otnv  avtaoddlion. Oeswpla
xpewkoriag: H Sladikaocio Tou TAEOVACUOTOG, O GCUVIEAEOTNAC TPOCAPUOYNAG Kal ol
npooeyyioelg Tou, n mBavotnta xpeokormiag, dtakplty Stadlkacio MAEOVACUATOG, TUXAILES
uetaPAntéc ocuvadelg mpoc tn Stadikooia mAsovaopatoc. Oswpla aflomiotiog: Oswplia TG
aflomiotiag (credibility), pepwn kat mAnpng alomiotia, mpotuna Buhlmann kat Buhlmann-
Straub, aMa mpodtuna, ocuvaptioslg anwlelag, aflomiotia Bayes, spoppoyég, pébodol
xpovooslpwy, o¢idtpa Kalman, ebapupoyég ot opadikéc aodalioslc Tpoownwv.
TipoAdynon. Movtéha achalicswv Katd {NULWv: Ataxpovikr €EEALEN TWV AmOlNULWOEWY
HLag XxpAong n evog a.odalloTtikol £Toug, amoBEépota ekKKPEUWY INULWV KAl EMLUEPLOUEVWV




KOl 1N eTpEpLOPEVWVY e€66wV SlakavoviopoU, pebodol amoBepatonoinong (loss reserving)
OUVOALKEG KOl SOUIKEC, TPLYWVIKEG HEB0SOL Slaxpovikng eEEALENC TwV amolnuiwaoewy (chain
ladder k.Am.), uéBodo¢ tou mpoodokwpevou deiktn {nuuwv (expected loss ratio), péBodocg
Reid, p€Bobdoc Bornhuetter-Ferguson, xwpLloty HovIeAOMoOinGn ouUXVOTNTAG Kol
ododpotnTag, mopapeTpLkéC pEBodol (xprion {nULOKATOVOUWY).

(3) AIAAKTIKEZ kot MAGHZIAKEZ MEGOAOI - AZIONOTHZH

TPOMOZ NAPAAOZHE | Npbdowrto pe Mpdowrno

XPHZH TEXNOAOTIQN | NAI, e-class
NAHPO®OPIAZ KAI EMIKOINQNIQN

P — ®Doprog Epyaciag
OPFANQEH AIAAZKANIAS pagtnptotn E€aurvou
ALaAEEELG oTNV TAEN 170
EKMalSEUTIKEG EMUOKEYELG 5
YUvoho Mabnpatog 175

AZIONOTHZH QOITHTON | 1ot e€étaon oto téhoc Tou efaprvou.
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