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Rodrigues, P.C., Awe, O.O, Pimentel, J. and Mahmoudvand, R. (2020). Modelling the 
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Exchange Rates: A Comparison between SSA and MSSA. RevStat-Statistical Journal,  Vol. 

17, No. 4, pp. 599-616. 
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Investigation into the Effect of Outlier(s) on Singular Spectrum Analysis. Fluctuation and 

Noise Letter, Vol. 13, No. 4.14500290. 

Mahmoudvand, R.; Alhosseini, F.; and Zokaei, M. (2013). Feasibility of Mortality Forecasting 
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Applied Mathematics, Vol. 40. No. 1, pp. 1-5. 
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Journal of Statistical Research of Iran. Vol. 6, No. 2. pp. 141-155. 

Mahmoudvand, R; and Hassani, H. (2009). Two New Confidence Interval for the Coefficient 
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Mahmoudvand, R. Highlighting a Mathematical Property of Sample ACF for Time Series 

Analysis, yBIS2019, 25-28 Sep 2019, Istanbul, Turkey. Mahmoudvand, R. A Comparison of 

the Multivariate SSA Methods for Forecasting Mortality Rates, ISBIS2018, 4-6 July 2018, 

Piraeus, Greece (Invited talk) 

Mahmoudvand, R. Determining Retention Limits in Reinsurance Using Bayesian Approach. 
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Mahmoudvand, R. Modelling Financial Data Using Modified Laplace Distribution. Satellite 
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Altre attività scientifiche 

Hassani, H. and Mahmoudvand, R. (2018). Singular Spectrum Analysis Using R. Springer. 

Mahmoudvand, R., & Oliveira, T. A. (2018). On the application of sample coefficient of 

variation for managing loan portfolio risks. In Recent Studies on Risk Analysis and Statistical 

Modeling (pp. 87-97). Springer, Cham. 

Oliveira, T.; Oliveira, A.; Mahmoudvand, R.; Ravishankar, N.; and Banks, D. ISBIS 2016 

Meeting on Statistics in Business and Industry (Book of Abstract), Barcelona, Spain, June 

2016. 

Mahmoudvand, R and Aziznasiri, S. (2014). Bonus-Malus systems in open and closed 

portfolios. In Modern Problems in Insurance Mathematics (pp. 261-271). Springer 

International Publishing. 

 

Ulteriori informazioni pertinenti 

VP for membership, International Society for Business and Industrial Statistics (ISBIS), 2023-

2025. 

Lead organizer, First, Second and Third “Event on Play with Real Data”, (virtual on 2021, 

Feb 2023 and Oct 2023). 

Lead organizer, Workshop on Common Errors in Statistical Studies, (virtual on 25 Feb 2022-

03 Mar 2022). 

Scientific Program Committee, Young Business and Industrial Statisticians Workshop on 

Recent Advances in Data Science and Business Analytics (y-BIS 2019), Istanbul, 25-28 Sep, 

2019. 



 

 

 

 

 

 

Chair of Scientific committee, Conference on Modern Method in Insurance Pricing and 

Industrial Statistics, Hamedan, Sep 3-5, 2017. 

Scientific committee member, 7th International Conference on Risk Analysis (ICRA7), 

Chicago, USA, May 3-5, 2017. 

Editorial member of the Journal of Statistics, Optimization and Information Computing 

(SOIC) from 2013 to now 

Board member of Actuarial Society of Iran, 2018-2020 and 2020-2022. 

Editor-in-chief, Official Newsletter of the ASI, 2018-2021. 

Council member of International Society for Business and Industrial Statistics (ISBIS), 2017-

2021. 
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