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2TV 0LKOYEVELX oV



Evyaplotieg

Apxwka Ba Beda va ek@paow TIG BepUEG pov evyaploTieg Tpog SV0 HEAN TOU
SI8AKTIKOU TPOOWTIKOV TOU TUNHATOS ITATIOTIKNG Kol  ACQOALGTIKNG
emotuns tou Ilavemompuiov Ilepows. IpwTtov, TPOG TOV AVATANPWTY
KaOnynm kat emPBAEmovta TG SIMAWUATIKNG pov, kKUplo Kwvotavtivo IMoAltn,
Y@ TV ToAUTIUN BoNBEl KOl CUUTAPACTACT IOV HOU TIPOCEPEPE KATA TNV
mepiodo NG ovyypaeng g epyaciag autng Emiong, Oa 1nbeda va Tov
ELYXAPLOTNOW Yl TN OTNPLE KAl TIG VTIOSEIEELS TOV TNV TPOOTIADELA Hov va
StakplOw otig e€etaoels TG ‘Evwong Avadoylotwv EAAGSog tov tedevtaio éva
xpovo. Ev ovveyeia, Ba 10eda va guxaplotiow Tov emikovpo Kabnyntn KOpLo
['ewpylo Iitoédn, vy TG oUUPBOVAEG TOU KATA TN SLAPKELX TOU PETATITUXLOKOV
KUKAOU oToudwv pov ta TeAevtaia SVo xpovia. TéAog, kuplwg Ba NBeda va
EVXAPLOTNOW TNV OLKOYEVELX OV KAl ELSIKA TN UNTEPA LOV KOl TOV TIATEPA OV,
Yyl TV 61K Kol OLKOVOULKT) TOUS oTNPLEn O0Aa auTta ta xpovia. Xwpic autoug
Sev Ba elya @BaoeL péExpL eSw.






MepiAnym

Tig tedevtaieg Sekaetieg pia Baowkn vmobeon mov yivetal otn Bewpla Twv
KwwéUvwy, eival 0Tl ol kivduvol Tou cuvdéovtal pe éva XAPTOPUAGKLO Elval
OTOXOOTIKA aVEEAPTNTOL UETALY TOUG KABWG KAL HE TOUG XPOVOUG EMEAEVONG
Toug. H vmoBeon aut otV MPAyUATIKOTNTA SeV €lval TTOAV PEAALOTIKY]. TNV
mapovoa epyacia, Oo HEAETOOUUE Ml OEWPAE ATMO HOVTEAQ TIOU €XOULV
avamtuyBel Ta TeAevTala XPOVIA KUPLWG HECW TWV OTOXACTIKWOV SLATALEWV YlA
Ta omola Sev oxvel 1 avelaptnoia Twv eUMAEKOpEVWY PETABANTWY. O«
TIAPOVGLACOVE TIG KUPLOTEPES LBLOTNTEG TWV OTOXACTIKWY SlATAEewV amd
Bewpn Tk Toug amoym kat Ba Tig epunvedoovpe amd éva TANO0G aplduNTIKWV
EQEUPUOYWV. LT CUVEXELA, O TTAPOVGLACOVUE Ui CELPA YVWOTWV YEVIKEVGEWV
TWV OTOXAOTIKWY Olatdéewyv, TOCO 0T povodidotatn 060 Kol oTny
TOAVSLACTATY LOPPT] TOUG, AVAPEPOVTAS TIAPASEIYHATA ATIO TO EVPV PACUA TOV
avooylopov. Tédog, Ba TAPOVOLACOVUE KATOWX amoTeEAéopata NG Bewpiag
KWWOUVwV o€ povtéda pe eaptnomn ta omola Bpiokouvv e@apuoyn Kupiwg ota

XPTMHOTOOLKOVOULKA.






Abstract

In recent decades, a basic assumption made in risk theory is that the risks
associated with a portfolio, are stochastically independent of each other as well
as with their occurrence times. This assumption is actually not very realistic. In
this paper, we will study a series of models developed in recent years mainly
through stochastic orderings that do not have the independence of variables
involved. We will present the main properties of stochastic orderings of the
theoretical point of view and interpret them from a variety of numerical
applications. Then we will present a series of stochastic generalizations of
known orderings, both to the one-dimensional and multidimensional form, citing
applications from the wide range of actuarial science. Finally, we present some
results of the risk theory models with dependence which find application mainly
in finance.





