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(2) MAOHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAéopata

OAOKANPWVOVTOG EMLTUXWE TO LABNUa oL poLtnTEG Oa Exouv:

1. E€owkelwOel pe TIG PACLKEG €VVOLEC TNG YOAOYLOTIKNG ZTATLOTIKAG OMWG QUTEG TtepLlypadovTal oto
TEPlypapa TOU pabnupartoc.

2. AvamtOE&el KPLTIKN KOVOTNTA KAl LKOVOTNTA EPUNVELNG TWV HABNUATIKWY HOVTEAWVY ota mAaiola
NG YOAOYLOTIKNA G ZTATLOTIKAG.

3. Edopudoel MoK la EVVOLWV KaL TEXVLIKWY aTtO TIPONYOUEVES YVWOELG TOUG.

4. ATOKTHOEL OTEPEDO EVVOLOAOYLKO KAl TEXVLKO UTIOBaBPO ylo omoladNoTe MEPATEPW UEAETN Kal
euBabuvon otn YIOAOYLOTIK ITATLOTLKN.

Fevikéqg IkavoTnTEeg

Autovoun spyaoia
Mpoaywyr g eAsVBePNG, SNULOUPYLKNAG KOL ETOYWYLKAG OKEWNG
Epyaocia og Slemotnuoviko meptBailov

(3) MEPIEXOMENO MAGHMATOZ

Mé£BobdotL Monte-Carlo, mpocouoiwan, otoxaotkol aAyoplOUoL Kal 0 LoXUPOG VOUOG TWV UEYOAWV
oplBuwv. Noapaywyn Yeudotuxaiwv aplOUWV HE YPOUULKEG OVAOPOUIKEG OXEoel. Ta test
Kolmogorov-Smirnov kot  Anderson-Darling. MoAudiactatn oAokAnpwon katd Monte-Carlo.
AstypatoAnyia pe tn péBodo tng avriotpodng. H péBodog detypatoAnyiog anodoyng - anoppuhng
ylo TEMEPAOCKUEVO KAl N TIEMEPACUEVO oThplypa. H péBodog Majorization kal TPOCAPUOCTIKN
(adaptive) SetypatoAnyia pe mavw kot katw kEAudog (upper and lower hull). AAucideg Markov kat
SeypotoAnPia Markov Chain Monte Carlo (MCMC). H uéBodog Metropolis-Hastings kat o
SelypatoAnmng Gibbs. Oa 60600V aplBUNTIkd mapadsiypata anod TNV oTATIOTIKA KaTd Bayes mou dev
ermdéyxovtal avaAutikrp Avon. OAa ta mapadsiypata kol ol aAlyoplBuol mpaypatonolouvtal O
nieptBariov R. To padnua Sev mpolimoBEtel mpoOTEPN YVWON TNG YAWCOAG poypappatiopol R.



http://msc.actuar.aegean.gr/modules.html

(4) AIAAKTIKEZ kot MAOHZIAKEZ MEGOAOI - AZIONOTHZH

TPOMOZ NMNAPAAOZHZ | o 3Uyypovn kot AcUyxpovn E¢ anootdoswg dtdaokalia.
e [pbowmo pe mpocwro ddaokaAia.

XPHzZH TEXNOAOTIQN | ¢ Emikowwvia pe TOUG Poltntég HEOW TNG MAATPOPUAG
MNAHPOO®OPIAZ KAI ENIKOINQNIQN tnAekmnaidevong eclass kat email.
e Avdptnon UAwoU Ttou pabniuatog otnv mAatdoppa
tnAeknaidevong eclass.

OPTANQZH AIAAZKANIAX T Oop;;;uiﬁzo:’mac
AlaAEEELG 24
Epyaoieg — projects — 52
epyaotnpla
AuTOTEANG PEAETN 74

YUvoho MaBnuatog (25
wpeg dopTou gpyaciog 150
VA TILOTWTLKA povada)

AZIONOTHZH ®OITHTQN | H afloAdynon twv ¢oltnTwy TPOYUOTOTOLETOL UECW
ypamtig efétaong n omoio meplAapPAvel EPWTAOCELS
oUVTOUNG amdvtnong, kot emilvon mpoBAnudatwv.

OL dountég pe  padbnolakég Suokolieg efetalovral
PO OopPLKA.
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