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AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ

O€ MEPIMTWON TTOU 0L TILOTWTLKEG LOVAOEC ATTOVELLOVTAL O SLOKPLTA

EBAOMAAIAIEZ

UEPN ToU padnuatog m.x. AtaAééeig, Epyaotnplakec AoknoeLs K.Am. Av ot QPES NIZTQTIKEZ
TILOTWTLKEG LOVAOEC QITOVELOVTAL EVIALX VLA TO CUVOAO TOU UaNUATOG MONAAEZ
avaypate ti¢ eBdouadiais wpec StdéaokaAiac kat To cUVoAo Twv AIAAZKANIAZ
TUOTWTLKWV ovadwv
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AoKNoeLg
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TRetpUp s oy diroas /el @ Rinte Y3t yelg lepdnTisua -
|V ARATEACQUATW A S {4 ge ivBuva (Value at Risk (VaR)) kau

paBndoeen Ppendiviy Bdedyoutxpected shortfall)

€VVOLECG TWV MOVTEPVWV XPNHOTOOLKOVOULKWY OTIWG

OUTEG TIEPLYPADOVTOL OTO TIEPLEXOUEVO TOU HAONUATOG.

+  AvamtUE&eL KPLTLKA LKOWVOTNTA KAL LKOVOTNTO EPUNVELOG TWV LABNUATIKWY

MOVTEAWV OTA MAQLCLO TWV XPNHOTOOLKOVOLLLKWV.

+ Edapudoel molkiAla eVVOLWV KaL TEXVLKWYV ATtO T(POoNyoU LEVEC YVWOELG TOUG.

+ ATOKTAOEL OTEPEEG
eUBabuvon

Bdaoelg yla omoladnmnote TIEPALTEPW PEAETN KO

OTA XPNOTOOLKOVORLKA OO UATIKA.

Fevikég Ikavotnteg

NauBavovtag urtoyn TG YEVIKEG LKAVOTNTEG TTOU TIPETIEL VAL EXEL ATTOKTI)OEL O TITUXLOUXOG (OTTWG QUTEG QVaypaPOVTaL OTO

Mapaptnua ATAWUATOG KAl TapatidevTaL a

KoAoUBwG) o€ mola / TOLEG ATTO AUTEG AITOTKOTEL TO Uadnua;.




Avalritnon, avaAuon kat cuvdeon Sedougvwy Kat Sxeblaouog kat Slaxeiplon Epywv

TANpo@opLWY, UE TN XPHAON KAl TWV amapaitnTwy 2eBaou0G aTN SLAPOPETIKOTNTA KL TNV TTOAUTTOALTIOULKOTNTA
Texvoloylwv SeBaoudc oto PUOLKO TEPLBAALov

IMpooapuoyrj o€ VEEG KATAOTAOELS Entibeién Kowwvikrig, emayyeApuatikng ko nthkng vnevduvotntag
Arin anopdoswy Kat evatodnaoiag oe Jéuata eUuAou

Autoévoun epyaoia AOKNON KPLTLKIIG KoL QUTOKPLTIKAG

Ouadkn epyacia Mpoaywyn TG EAeUTEPNS, SNULOUPYIKIG KOl ETTAYWYLKNG OKEYNG
Epyaoia oe biedvég meplBdAlov L

Epyacia o€ biemotnuoviko neptBaAlov AMeg...

Mapaywyn VEwv epeuvnTikwv t6ewvV e

Autovopun gpyaocia

Avamrtuén KPLTIKAG KAl AVOAUTLKAG
LKAVOTNTAC

Ann anodpacewv

(3) NEPIEXOMENO MAGHMATOZ

JUVTOUN €l0aywyf Of £€VVOLEC TWV XPpNUOToolKovoulkwy (ayopég, afloypada, xoptoduldkio,
ETUTOKLA, XPOVIKA afla Tou XpAUOTOG KATL). H évvola tg mpoBAsdng Kol PACLKEG TEXVLKEG
npoPAedng. Baotkn Bewpia xaptodulakiou. Atia oe kivduvo (Value at Risk (VaR)) kot avapevouevo
unepBarlov éAelupa (Expected shortfall). To umodelypa anmotipnong KEGAAQLOUXLKWY OTOLXELWV.
Elcaywyr ota mopdywya. AKAWATO TPOALPESNS ayopdg kal mwAnong. H évvola tng sukalpiag
olyoupou képboug (Arbitrage) kat mapadeiyparta (m.x. put — call parity formula k.t.A.). H évvola tng
MeTadopag plokou (xpnoLlomolwvtag mapaywya) Kat epappoyn otnv Katackeun xaptopuiakiou. H
€vvola Tn¢ mpoodopdg kaL TnG INTnong otnv dltapopdwaon TILWV PETOXWVY Kal cupBolaiwv. H évvola
tou Arbitrage otnv Stapdpdwon Tuwv (m.x. ppdypata Tipwy call kot put). ALWVUULKO HOVTEAO HLaG
TMePLOSou. BaolkéG apXéC TG TIMOAOYNONG TOPOYWYWV KOL KATOOKEUN OVTLOTOOULOTIKWY
xaptopulakiwv. Xprion Aoylopikou (.. Python). Epyaotnplakég aokroEeLG.

(4) AIAAKTIKEZ kat MAGHZIAKEX MEGOAOI - AZIONOTMHZH

TPONOZ NMNAPAAOZHZ | MpoowTto e TPOCWTIO

Mpoowrno ue mpoowrno, EE amootdoewg|
eknaibevon K.Am.

XPHZH TEXNOAOTIQN | Emtikowvwvia pe poltntég pecw email
NAHPO®OPIAZ KAI
ENIKOINQNIQN

Xprion T.IM.E. otn Atbaockalia, otnv
Epyaotnpiaxn Eknaidevon, otnv Emkowwvia
ME TOUG (POLTNTES

OPTANQZH AIAAZKANIAZ

Meptypdpovral avaAuTtika o Tpomog Kat Uédodol

®doprog Epyaciag [

bibaokaliog. Apagtnplérnra

Alaéeig, Sepwvapra, Epyaotnpiakr Aoknaon, Efaunvou
Aoknon  Mediou, MeAétn & avaiuon ,

BiBAloypaplac, MQpovriatripio, lNpaktikn Ala}\EEE < 39
(Torto®étnon), KAwiwkr Aocknon, KoadAweyviko (DpOVTLOTI"]pLO 13
Epyaotnplo, Maxdpaoctikn Sibaokalia,

EkmauSEeUTIKEG EMIOKEPELS, EKTOVNON UEAETNG AutoteAng Melétn 173

(project), Suyypacpn epyacias / epyaoiwv,
KaAAwweyvikn dnutouvpyia, K.AT.

Avaypdpovtal ol wWPeG UEAETNG Tou @oLtnTh
yla kade padnolakn dpaotnplotnta kKadwe Kat
oL WpeG un kaBobdnyouuevns HEAETNG oUNpWVa

UE TG apy€G Tou ECTS




YUvolo MaBnuatog (25
wpeg poptou epyaciag
VA TUOTWTLKA povada)

225

AZIONOTHZH MOITHTQN
Meptypapn tne Stadikaoiog aktoAoynong

Mwooa A§toAdynang, MéSobot a&loAdynong,
Alauopewtikn 1 Suunepaouatikn, Aokiuaoia
MoAMartAric  Emidoyrig, Epwtrioelg  Zuvtoung
Anavtnong, Epwtrioels Avantuéng Aokuuiwy,
Ertiduan  MpoBAnudtwy, [panti Epyaoia,|

H afloloynon twv
ypamtng  e€€taong

EPWTAOELG TOAAMAWY €MAOYWV N EPWTAOELS
oUVTOUNG aAvVTNoNG Kat emiluon mpoBAnUATWVY.

Ot pottnTég pe pabnolakég SuokoAieg e¢stalovral

nipodopLKA.

doutnTwyv  yivetal pEOW
n omoia meplapPavel

Ex9eon / Avagopa, [pogopwkn E&taon,
Anuoota lMapouaoiaon, Epyactnpiakn Epyaoia,
KAwvikn Eé€taon Aodevoug, KaAAiexvikn
Epunveia, AAAn / AAdeg

Avapépovtal pntd TPOoSLOPLOUEVD  KPLTHPLO
aloAdynang kat eav kat mou eivat mpooBaaotua

Q7o TOUG (POLTNTEG.
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