ZXEAIO TIPOTAZHE ATAAKTOPIKHZ ATATPIBHZ

1. Mpotewopevo Oéua Awdaktopwnc AwatpPprc

GR
MovTteAoTroinon kal TTPORAEYWN TNG ATTO KOIVOU KATAVOUAG ATTAUENUATWY TWV
OUuVTagIOdOTIKWV OXNUATWY, YE Xprion ocuvaptioswy Copula.

ENG

Modeling & forecasting the joint distribution on pension schemes’ decrements,
using copula functions
2. Xkomdg Kat Mpwroturnia tng MNpotewopevne Epeuvag

2KOTTOG VA €PEUVACOUNE TNG £€APTNON METAEU TWV ATTAUENUATWY OTA
ouvTaglodoTikd oxiuaTta (age retirement,ill-health ,death, withdrawal) ue
ouvapTtnoelg Copula. H TpwTtoTuTria £ykeTal oTnv diagopoTroinon atrd tnv
KaBiepwpévn TOKTIKA OTI Ta ATTaUgRuaTa gival aveEdpTnTa, epocov Ba Adpoupe
UTTOYIV TNV €€APTNON METALU TWV ATTAUENUATWY JECW TwV ouvaptriocwyv Copula.
Oa yivel ouykpITIKI) avaAuon PETagu Twv diIdgopwyv copula

ETtiong Ba yivel TpéBAewn NG TTapapéTpou TG Copula yia Ta erépeva xpovia ue
XPAON XPOVOOEIPWV.

3. MeBodoroyia mou Ba akoAouOnOs(

Kupwa peBodoroyia eivat ot ouvapthioels Copulas kat n povtedomoinon toug ota
ouvtafdotkd oxhApata otnv R kat MATLAB.

4. Xpovoduaypappa

1 évog ouMdoyn dedopevwv

2 éto¢ dnpwoupylia KatdAAndou Kwdwa atnv R

3 évog povtedomouon twv cuvaptnoewv copula ata dedopeva mou exoupe oUAAEEEL

4 étro¢c ouumepdopata Kat MPOTACES

5. Evdewtkn BipAwypapia

https://datascienceplus.com/modelling-dependence-with-copulas/

https://cran.r-project.org/web/packages/copula/copula.pdf

http://firsttimeprogrammer.blogspot.com/2016/03/how-to-fit-copula-model-in-r-heavily.html

Journal of Statistical Software : Enjoy the Joy of Copulas: With a Package copula

http://www.di.fc.ul.pt/~jpn/r/copula/index.html

https://www.rdocumentation.org/packages/copula/versions/0.99-4/topics/Copula



https://datascienceplus.com/modelling-dependence-with-copulas/
https://cran.r-project.org/web/packages/copula/copula.pdf
http://firsttimeprogrammer.blogspot.com/2016/03/how-to-fit-copula-model-in-r-heavily.html
http://www.di.fc.ul.pt/~jpn/r/copula/index.html
https://www.rdocumentation.org/packages/copula/versions/0.99-4/topics/Copula

https://www.rdocumentation.org/packages/copula/versions/0.999-19.1

MoOnpatucd aceoaricewv Long

https://socialsecurity.gov.mt/en/Pensions-Reform/Documents/Consultation-Process-Written-

Feedback-Received/dissertation.pdf
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