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Yrupidwy M. TCavivng

I. ¥rovdéc & Enayyelpatiny] Epncipia

2018-2023: Axadnudixoc Tnotpogoc tou Tuhuatoc LtatiotixAc xou Acgolotinic Emothiung tne
Yyohfc Xernuatoowovouixic xou Ytoatiotixig tou Havemotnuiov Ieponde.

2018: Awdxtwe tou TuAuatoc Ltatiotinrc xou Acpahiotixc Emotiung tne Xyohric Xenuatooixovouxic
xan Ltato g tou Havemo truiou Hewpoung.

2012-2018: Trodngrog Awdxtwe Tou Tunuatog Xtatiotinic xaw Acpaiiotixrc Emotiung tne Xy ohrig
Xenuatoowovouixhc xou Ytatiotxrg tou Havemotnulou Ilewpong.
Awaxtopixry AwatelBn: Ouvdérepes Kivdvrvou katavoués mbavétntag peperyuévor oto-
XAOTIKOY 01a01KA010V KAl €QaPLOYVES.
EnmBrénwv: Kadnyntic Nudhaog Mayoupde.

2009-2012: ®outntrc oto ILM.E «Avaroyiotnry Emotiun xan Awowanuiny Kivdivouy tou Turuo
YranotxhAc xar Acpolotixic Emotiung e Lyohic Xenuotooxovouxhc o STaTio Tixig
Tou avemotAuio Ieiponeq.
Awmhopatixry Epyaocio: Mepenyuéves avavewtikés otoxyaotikés diadikaoies e epap-
JOYES oTa avaloyotikd vnodetyuata.
EnmBrénwv: Avarnh. Kodnyntic Ncdroog Moyanede.

2002-2008: Portntric Tou TuAuatog Madnuotinwy tng Xy ol Octixwy Emotnuoy tou Havemotiuou
[Totpov.

II. Awaxtixd ‘Egyo

2018-2023. Q¢ Axadnuoixdc Yrotpogog tou Turuatog Ltatiotixrc xo Acpohotinic Emotiung
e Lyolre Xenuotoowovouxic xou Ltatiotuxhc tou Havemotnuiou Iewpade, didao xan S1ddoxw ta
pord Auartor:

Ewdwd O¢pata Ltoyaotixdv Awduaotoy (2018-2019)

Xenuotooxovouny) Owovopetpior (2018-2019)

Egapuoouévn ‘AlyeBeo (2019-2020)

Ocewpion Afomotiog (2019-2020)

Yroyaotixry Avdhuon (2018-2023)

Avéduon Xpovooepwy (2020-2023)

Hopdywyo Xenuatootxovouxd [potdvta (2020-2023).

ITI. Epsuvntixd Evoiapépovta

Ocwplo [Tbavothtwy, Xtoyacuxéc Awdixasieg, Oswpia Métpou, Ocwpla Kivdivou, Xenuatooixovouixd
Mordnuatixd.

17 OxtwPpiov 2023.
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IV. Epeuvntixdé ‘Epyo
IV1. Awaxtopixh Alatelp

[EO] TCovivne, 3. M.. Oudétepes kwwdlvou katavoués mbavdtntas UeEHEYHEVWY OTOXAOTIKGOY Ol
adikaoy ka1 epappoyés, IavemotAuo Ilewpouns, Xyohny Xenpatooixovouxhc xow LTaTlo TIXAC,
Turuo Xtanotuxic xa Aopahotixhc Enotiune (2018).

IV2. Anuoocievpéveg epyacieg oc SLled Vv TEQLOBILXA LE XELTES

[E1] Macheras, N. D. and Tzaninis, S. M.. Some characterizations for Markov processes as mixed
renewal processes. Math. Slovaca 68(6), 1477-1494 (2018).

[E2] Lyberopoulos, D. P.;, Macheras, N. D. and Tzaninis, S. M.. On the equivalence of various
definitions of mixed Poisson processes. Math. Slovaca 69(2), 453-468 (2019).

[E3] Macheras, N. D. and Tzaninis, S. M.. A characterization of equivalent martingale measures in
a renewal risk model with applications to premium calculation principles. Mod. Stoch.: Theory
Appl. 7(1), 43-60 (2020).

[E4] Tzaninis, S. M.. Applications of a change of measures technique for compound mixed renewal
processes to the ruin problem. Mod. Stoch.: Theory Appl. 9(1), 45-64 (2022).

[E5] Tzaninis, S. M. and Macheras, N. D.. A characterization of progressively equivalent probability
measures preserving the structure of a compound mixed renewal process. ALFEA, Lat. Am. J.
Probab. Math. Stat. 20, 225-247 (2023).

IV3. Epyoaocia oto arXiv

[E6] Tzaninis, S. M. and Macheras, N. D.. A characterization of equivalent martingale probability
measures in a mixed renewal risk model with applications in Risk Theory. ArXiv Mathematics
e-prints (2020). arXiv:2007.09051.

V. Kettrg o Aiedve Ileprodixd

Eipor xpitrc yia 1o xataywenuévo oto Web of Sciences neplodixé Mathematica Slovaca (Exd6tng:
De Gruyter).

VI. Avaxowwoeig oe JUVESpLA
VI1. IMTaveAArvia SuveEdprla

[EL1] To mpdPAnua tng avaywyns HeHEUEvmy avavewTIKdy Oladikaoldy o€ peperyuéves Poisson kai
owvéneles piag Avong tou.
260 Iavedifvio Xuvédplo E.X.1, Tlepande, 8-12 Matou 2013.

[EX2] Xapaxtnpiopol peiktdy avavewtikdy dadikaowdy ue tny Mapkofavi ididtnta.
270 IHavedfvio Xuvédplo E.X.I, Ocooahovixn, 23-26 Anpuiiiov 2014.

[EL3] Iooduvauia opioudy pektdy otoyaotikdy dadikaoidy Poisson.
280 Iavedifvio Xuvédplo E.X.I, Ad¥va, 15-18 Anpikiou 2015.

[EL4] The problem of the preservation of the distribution of a compound mized renewal process
under a change of measure.
290 Iavedrvio Xuvédplo E.X.I, Ococarovixn-Ndovoa, 4-7 Motou 2016.

[EL5] AAdayn pétpou ya ovletes avavewtikés 61ad1kaoies e epdproyes 0TS apXE€S UToAOYIoHOY
aoaliotpouv.
300 ITaveAirivio Yuvédpeto E.X.1, IT0Aa, Kimpog, 20-22 Anpihiou 2017.
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[EL6] Mia texvikr) allayng pétpov yia pektés otvieteg avavewtikés dadikaoies.
31lo IMavedrivio Yuvédpeto E.X.1, Aopla, 4-6 Matou 2018.

[EL7] Change of Measure for Compound Renewal Processes with Applications to Premium Calcu-
lation Principles.
First Congress of Greek Mathematicians, Athens, June 25-30, 2018.

[EZ8] Evas yapaktnpiopdés martingale-icodUvauwy katavoudy mdavétntag yia oUvOetes HaKTES
avavewTikéS Oadikaoies.
320 ITavelrivio Yuvédpeto E.X.1, Twdvviva, 30 Matou—1 Touviou 2019.

[EL9] Mia texvikn allaynis pétpouv yia oUvletes avavewtikés Diadikaole§ kal €pappoyés tns otny
Oewpia Xpeokoriag.
340 ITavelrivio Yuvédpeto E.X.1, Adrva, 19-22 Moaiou 2022.

VI2. Awe9vr YuveEdpla

[AZ1] Some characterizations for mized Poisson processes in terms of the Markov and the multino-
mial property.
29th European Meeting of Statisticians, Budapest, July 20-25, 2013.

[AX2] When a Markov mized renewal process is a mized Poisson one?
11th International Vilnius Conference on Probability Theory and Mathematical Statistics, Vil-
nius, June 30—-July 4, 2014.

[AZ3] The problem of the preservation of the distribution of a compound mized renewal process
under a change of measure.
17th International Summer Conference on Probability and Statistics, Pomorie, Bulgaria, June
25-July 1, 2016.

[AZ4] Change of measures for compound renewal processes with applications to premium calculation
principles.
21st International Congress on Insurance: Mathematics and Economics, Vienna, Austria, July
2-5, 2017.

[AZ5] Change of measure for compound mized renewal processes with applications to premium cal-
culation principles.
10th Conference in Actuarial Science & Finance, Samos, May 30-June 3, 2018.

[AZ6] Inequalities for the ruin probability in a mized renewal risk model.
11th Conference in Actuarial Science & Finance, Samos, May 25-29, 2022.

VIII. Awaxploetg

[A1] «BpaBeio Kolttepne Epyaotac Néou Etationxoly, yia tnv epyaocia ye titho:
Xapaxtnpiopol pektdy avavewtikody daoikaoiwy pe tny Mapkofiavn 1010tnta.
270 TTavelAvio Xuvédplo E.X.I, Ococorovinn, 23-26 Anpikiov 2014.
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