NEPIFPAMMA MAOGHMATOZz

(1) FENIKA
IXOAH | OETIKQN ENISTHMQN
TMHMA | STATISTIKHE KAl ANAAOTISTIKQN-
XPHMATOOIKONOMIKQN MAGHMATIKQN
ENINEAO 3MOYAQN | MPOMTYXIAKO
KQAIKOZ MAGHMATOS | 331-3406 EZAMHNO 3MOYAQN | EKTO
TITAOZ MAGHMATOS | XPHMATOOIKONOMIKA MAGHMATIKA I

AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ

O€ TIEPIMTTWOAN TTOU OL TILOTWTLKEG LOVAOEG QITOVELOVTAL OE SLOKPLTA EBAOMAAIAIEZ
UEPN ToU padnuatog m.x. AtaAééeig, Epyaotnplakec AoknoeLs K.Am. Av ot QPES NIZTOQTIKEX
TILOTWTLKEG LOVAOEC QITOVELOVTAL EVIALX YLA TO CUVOAO TOU UaNUaTOG MONAAEZ
avaypayte ti¢ eBdouadiais¢ wpec StdéaokaAiac kat To cUVoAo Twv AIAAZKANIAZ
TUOTWTLKWV ovadwv
3 6

lpoocV<ate oclpEc av xpelaotei. H opyavwan dtbackaliog kat ot
OLOaKTIKES UETOHOL TTOU XPNOLUOTTOLOUVTAL TIEPLYPAPOVTAL AVAAUTIKA

oto
(6).
TYNOz
MAGHMAT
(0)) YEVIKOU
unoBadpou,

£L8tkoU urtoBadpou, eLdikeuong
VEVIKWV YVWOEWV, avamtuéng Seélotitwv

EIAIKOY YITOBAOGPOY

MPOAMAITOYMENA | OXI
MAOHMATA:
FAQ2zA AIAAZKAAIAZ kat | EAAHNIKH
EZETAZEQN:
TO MAGHMA | NAI
NPOZOEPETAI ZE
®OITHTEZ ERASMUS
HAEKTPONIKH http://www.actuar.aegean.gr/index.php/el/academicsel/undergraduate-
SEAIAA programs-el
MAOHMATOZ
(URL)

(2) MAGHZIAKA ANOTEAEZMATA

Mabnolaka AntoteAéopata

Meplypdpovral Ta UadnoLaKa ATOTEAECUATA TOU UQTUOTOG OL CUYKEKPLUEVES YVWOELG, SEELOTNTEG KAl LKAVOTNTES KATaAAAoU
EMUTESOU mou Ja ATTOKT)OOUV OL POLTNTEG UETA TNV ETLTUX OAOKANPWAGN TOU UABHUATOG.

SuuBouleurteite to Mapaptnua A

e [leptypacpn tou Emutédou twv Madnotakwv AToTeEAeoudTwy yla Kade Eva kUKAO amoudwv auupwva e o MAaioto

Mpoodvtwy tou Evupwrnaikou Xwpou Avwrtatne Ekmaibevang

*  [eptypapwkoi Asikteg Emutébwy 6, 7 & 8 tou Eupwriaikou lMAatoiou Mpoodvtwy Aia Biou Mdadnong kat to Mapaptnua B O




MeptAnmtikog O5nyoG auyypaprc Madnotakwv AtoteAsoudtwv

O ¢ountig Ba aoxoAnBel pe ta dikalwpata mpoaipeong kal Ba eival oe Béon va
QMOTIHA TOo KABe Sikalwpa Kot va UToAoyilel AVTIOTOOULOTIK OTPATNYLKA OE
SLakpLto xpovo. O Baotkdg 0TOXOG TOU Habnpatog eival o poltnTig va eival o Bon
val Katavoel MANPwG TN Hadnuatikn Bewplo TOU uMApxeL Miow amoé autd T
MpolovVTa UE QmMOTEAECHA va SUvatal vo ovamtUgel PHOVOC TOU TO QVILoTOLXO
poOnuatikd untoPabpo oe véou TUTIOU TAPAYwWYA.

FevikéG IkovOTNTEG

NauBavovtag urtoyn TG YEVIKEG LKVOTNTEG TTOU TIPETIEL VAL EXEL ATTOKTI)OEL O TITUXLOUXOG (OTTWG QUTEG QVaypAPOVTaL OTO
Mapaptnua AutAwparog kot mapatidevrat akoAoUBwg) oe mola / TOLEG A0 AUTEG AITOTKOTEL TO Uadnua;.

Avadliitnon, avaiuon kat cuvdeon SeSoUEVWVY Kot SXESLAOUOC KaL SLayElpLon Epywv TANPOPOPLWY, LUE TN XPHaN Kat
TWV amopaitntwy 2€Ba00G TN SLAPOPETIKOTNTA KAl OTNV TTOAUTIOALTIOULKOTNTA

TeXVoAoyLwv 2€Baodg ato puatko neptBaiiov
lMpooaployr € VEEG KATAOTAOELG Emti&elén kowvwvikrG, EmayyeAUQTIKIG Kat NOKNG umteuBuvoTNTAG
Angn anopacewv  kat evatodnoiag oe Jéuata @UAou Autovoun epyaocia A0KNon KPLTIKING

KOlL LUTOKPLTLKTIG

Ouadikn epyacia Mpoaywyn tn¢ eAeUTepnGS, SNIULOUPYLKIG KA ETTAYWYLKIG OKEYNS
Epyaoia os 6tedvég meptBtAdov L.

Epyaoia og Stemiotnoviko neptBaAlov ANgg... Mapaywyn véwv

EPEUVNTIKWY LEEWV

O dountig Ba edapuocel clyxpova HABNUATIKA gpyaleia OMwWG TPOXWPNUEVN
Bewpla mBavoTATWY, OTOXOOTIKA avaAuon K.a. Oa eival o B€on va peAetd ocuvadn
npoPAnpata epoapuoloviag autda Ta pobnuatikd epyaleia mov Ba mpokUuouv oto
HEAAOV 0TO KaTAAANAO XWpPO epyaciac.

(3) NEPIEXOMENO MAGHMATOZ

Elcaywyr otig otoxaotikég dladikaoieg . Kivnon Brown kol yeWUETPLIKA Kivnon Brown. EdappoyEg
0TN XPNHATOOLKOVOULKA povtelonoinon. Movtélo amotipnong Black-Scholes. Aemtopepng mapaywyn
¢ Stadopikng eElowong Black-Scholes. Aemtopepr¢ mapaywyn tou tunou Black-Scholes yla ta call
options.  Greeks kot edpapuoyég. Volatility kat n onupaocia Ttou. AplOuntikég HEBoSoL ota
XpnUatoolkovoulkad . Monte Carlo kot epappoyr Toug ota XPNUOTOOKOVOULKA. EEwTkA mapaywya.

El6n e€wtikwv mapaywywv (barriers, Asians, etc.). TiLoAGynon €EWTIKWY TTAPAYWYWV.

(4) AIAAKTIKEZ kat MAGHZIAKEZ MEGOAOI - AZIONOTMHZH

TPOMOZ NAPAAOZHZ | MNpOowTo UE TPOOWIO
Mpoowrno ue mpoowrno, E§ amootdoewg
eknaidevon K.Am.

XPHZH TEXNOAOFIQN | + Emkowwvia pe ¢poltnteg péow email

NAHPO®OPIAZ KAl | . Aydptnon Stadbaveldv Kot UAKOU paBrpotog

ENIKOINQNIQN otnv matdoppa eclass
Xprion T.M.E. otn Albaokalia, otnv

Epyaotnpiakn Ekmaidevan, otnv EMKOW@VIC A ’ {
e ApactnpiéTnTa ®oprog E’pyacuac
OPFTANQZH AIAASKANIAS Eéaunvou

Mepypdpoviar  avaAuTikae O TPOMOG Kl

AloAEEeLg 39




uedodbol Stbaokadiog. AUTOTE)\I"]Q ME)\éTﬂ 111
AlaAé€elg, Zeuvapla, Epyaotnplakn Aoknon,
Acknon  [ebiou, MeAétn & avdaAvan)
BiBAloypapliag, Mpovtiatiplo, lNpaktikn
(Torto9étnon), KAwikry Aocknon, KadAwweyviko
Epyaotnplo, Awxbpaotikn Sibaokalia,
EkmabeuTIKEG EMOKEWEL;, Ekmovnon UeAETNG

(project), Suyypan epyaciag / epyaotwv,
KaAAwteyvikn Snutovpyia, K.Am.

Avaypd@ovtal ol wWPpeG UEAETNG TOU @oLTNTH
yla kade padnoiakn paotnpiotnra kadwe Kat
ol Wwpe¢ un kaGobdnyouuevns UEAETNG oUUpWVa

JUvoho Mabnuartog (25
wpeg poptou epyaciag 150
VA TILOTWTLKA povada)

UE TLG apxég Tou ECTS

AZIONOTHZIH QOITHTQON | H afloAoynon twv dortntwyv  yivetal péow
Nepwpacpr te dabiaciag agioAdynong ypamtng e€fétaong n omoia  meplhapBavel
EPWTNOEL OUVTOUNG amAvinong Kot emiluon
Mwooa A§toAdynang, MéSobot a&loAdynaong, PO an m dTwv
Alauopewtikn 1 Suunepaouatikn, Aokiuaoia )
MoAartAric  Emidoyrig, Epwtrioelg  Zuvtoung
Andvinong, Epwtrioeis Avdmtuéng Aokipiwv, | Q| poLTtnTEG HE HaBNoLaKEG Suokolieg e€stdlovtal
Ermtiluon  MpoBAnudtwy, [pant) Epyaoia, ,
Exdeon / Avagopd, lpopopikn E&étaon, T[pOd)OpLKa.
Anuoowa lMapouaoiaon, Epyactnpiakr Epyacia,
KAwikn Eé€taon Aodevoug, KaAAexvikn
Epunveia, AAAn / AAdeg

Avapépovtal pntd TPOooSLOPLOUEV KPLTHPLA
aéloAdynanc kat eav kot ou eivat mpoaBdaoiua
Qo TOUG POLTNTEG.

(5) ZYNIZTQMENH-BIBAIOTPA®DIA

|- Mpotewouevn BiBAoypapia:

1. ZUyxpovn Ocewpla Xaptoduhakiou, Mavaywtng zudwvag, lwavvng Wappadg, Kwvotavtivog
Zomouvidng, ekbooelg KAewdaplBuocg, 2010.

2. Xpnuotoolkovoplkd Mabnuatika, Zupmidng AAE€avopog, Owkovopko Mavemothuo ABnvwy,
2010.

3. Eloaywyn ota XPNHOTOOLKOVOULKA Mabnuatika, NwdAaog XoAdLag,
€KO0O0ELG NEwv Texvoloywwy, 2016.

- Juvaen EMLOTNUOVIKA TTEPLOSIKA:

1. Annals of Finance, http://www.springer.com/finance/journal/10436




