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TYNOzZ MAOHMATO2

ENIAOTHZ - Emwotnpovikig Meploxng

MNPOAMNAITOYMENA MAOHMATA:

TAQ2ZA AIAAZKAAIAZ kot | EAAHNIKA
EZETAZEQN:
TO MAGHMA MPOZMEPETAI ZE | NAI
®OITHTEZ ERASMUS
HAEKTPONIKH ZEAIAA | https://www.dept.aueb.gr/el/stat/content/analogistika
MAGHMATOS (URL) | i 7_acts

(2) MAOHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAéopata

Y710 TEAOG TOU HaBnUATOoG, oL GOLTNTEG UITOPOUV VO AVTIUETWITICOUV Ta Pacikd TpoBAnuaTa
TIHoAdynong, amoBepartomnoinong Kal avtaodaiiong pla aodaAloTIKAG €TALPELNG YEVIKWY
oodalioswv.

Fevikég Ikavotnteg

e Avalntnon, avaAuon kal ouvBeon 6eSouévwy Kal TANPodopLWY, LLE TN XPrioN KAl TWV
anapaitntwy TEXVoAoyLwy

e AnUn anopdocswv

e Autovopn epyaocio

NEPIEXOMENO MAGHMATO2

MovtéAa {nuiwv: ATOULIKO Kal SUAAOYIKO MPOTUTo, Katavoueg nulwv ({nOKATAVOUES 1
KOTAVOMEC OTIWAELAG) KOL KATAVOREG AmolnULWOEWV KoL EKTiHNON auTtwy. EGapuoyEC oTIC pn
oVaAOYLKEC KOAUPELG KIVEUVOU, OUUMTWTIKEG EKTLUNOELS TWV TBovoTATWY oto 8e€L6 Gkpo
TWV KATAVOUWY, UTOAOYLOMOG Kol avw ¢pdayuota aodaliotpwy stop loss, stop loss ka
mAnBwplopde, pntpeg Betiknc eumelpiag. Edappoyég otnv  avtaoddalion. Oswpia
xpewkortiag: H Sladikaociot Tou TAEOVACOUOTOG, O GCUVTEAEOTAC TPOCAPUOYAC Kal Ol
npooeyyioelg Tou, n mbavotnta xpeokoriag, dtakplty Stadikacio TAEOVACUATOG, TUXAILES
uetaPAntéc ocuvadelg mpoc tn Stadikooia mAsovaopatoc. Oswpla aflomiotioc: Oswplia TG
aflomiotiag (credibility), pepwkn kat mAnpng aflomiotia, mpotuna Buhlmann kat Buhlmann-
Straub, aMa mpodtuna, ocuvaptioslg anwAelag, aflomiotia Bayes, spoppoyég, pébodol
xpovooslpwy, o¢idtpa Kalman, edapupoyég ot opadikéc aodalioslc Tpoownwv.
TwwoAdynon. Movtéha achaAicewv Katd {NULwv: Alaxpovikr €EEALEN TwWV amolNULWOEWY




HLOG XpAoNG 1N evog a.opoALoTIKOU £TOUC, AmOBEUATA EKKPEUWY {NULWV KAL ETILUEPLOUEVWV
KOl N ETUUEPLOPEVWYV £€00WV Slakavoviopol, pébodol anobepatonoinong (loss reserving)
OGUVOALKEG KOl SOUIKEC, TPLYWVIKEG HEBOoSOL Slaxpovikng e€EALENC TwV amolnuiwoewy (chain
ladder k.Am.), uéBobo¢ tou mpoaodokwpevou deiktn {Nuuwv (expected loss ratio), péBodog
Reid, péBobdoc Bornhuetter-Ferguson, xwpLloty HovieAomoincn ouxvotntag 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

Aoa Srnta ®Doprog Epyaciag
OPFANQEH AIAAZKAAIAS pagtnpLotnt E€aurvou
AOAEEELG otV TAEN 170
EKMalSEUTIKEG EMUOKEYELG 5
YUvoho Mabnpatog 175

AZIONOTHZH QOITHTON | oot e€étaon oto téhoc Tou efaprvou.
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