Mavemniotiuo Nehomovvrioou TuApa AOYLOTIKAG KoL XpN LOTOOLKOVOULKAG

MovtéAa kat AvaAuon AsSopévwy ota XpnLOTOOLKOVORLLKA

INEPITPAMMA MAOHMATOX
1. TENIKA

YXOAH | AIOIKHXHX
TMHMA | AOTIXTIKHX & XPHMATOOIKONOMIKHX
EIIIEAO XIIOYAQN | llportuyiako
KQAIKOX MAOHMATOX | UAF69 | EEAMHNO XIIOYAQN | 70

TITAOX MAGHMATOX | MovTéAa ko AveAuan AEDOUEVWV OTO XPNUGTOOIKOVOUIK&

AYTOTEAEIX AIAAKTIKEYX APAXTHPIOTHTEX
0€ TEPIMITWOAT) TOV 0L TILOTWTIKES UOVADES ATTOVEUOVTAL OE EBAOMAAIAIES
Stakpurd uépn tov uadruarog m.y. Aadéésig, Epyaotnpiarés QPES MNIXTQTIKEX
Acknoeis kAT AV 0L TIOTWTIKES LOVATES ATOVEUOVTAL EVIALX VI MONAAEX
TO 0UVOA0 TOU uadnuatog avaypdte tig efdouadiaies Wpeg AIAAZKAAIAL
SL6aoKaAag KaL To 0UVOAO TWV TOTWTIKWV UOVASWV
Ao éEeig 2
Acxnoeig Ipaéng 1
Zivoio 3 6
IlpooBéate oeipés av ypetaotel. H opyavwan Siéackaliag kat ot
Stéaktikéc uéGodol Tov YpHOLUOTIOLOVVTAL TTEPLYPEPOVTAL
avaAvtikd oto 4.

TYNOX MAOHMATOZX | Emtiloyr|s - ElSikéntag, Avantuing Aslotitwy
YmoBd6pov, l'evikwv ['vdoewy,
Emotnuovikijg lleptoyris, Avamtvéng
AgéotnTwy
IMPOAMAITOYMENA | Kavéva
MAGHMATA:

TAQEZA AIAAZKAAIAE kat | EAAvikn
EZETAZEQN:

TO MAOHMA IPOZ®EPETAI | NAI (otnv AyyAu)
XE ®OITHTEZ ERASMUS
HAEKTPONIKH ZEAIAA
MAG®HMATOZX (URL)

2. MAOHXIAKA AIIOTEAEXMATA

Mabnowakd Atotedéopata
Ieprypdpovral ta padnolakd amoteAéopuata Tov Uabiuatos oL CUYKEKPIUEVES YVAWOELS, SEELOTNTES KAl LKAVOTNTES
KataAAAov eMITESOV TTOV O ATTOKTI}GOUV 0L POLTNTES UETE TNV ETLTUX OAOKApwAN TOU UaOHUATOG.
ZvuPovievteite To apdaptnua A

o [lepypaptj tov Emimédov twv Madnotakwy Amotereoudtwy yia kdbe éva kUkAo omovdwv ocupwva pe Miaioto

Ipooovtwv tov Evpwmaikot Xwpov Avatatng Extaidevong

o [lepypaqixoi Asiktes Emumédwy 6, 7 & 8 tov Evpwniaixot [TAawoiov llpoodvtwv Awd Biov Mdbnong
xou Iapdptyuo B

o [llepiAnmids 08nyds ovyypapric Madnowakdv AmoteAsopudtwv

0 ot1o6x0og¢ TOU pABMUATOG QUTOU Eelval va SWOEL OTOV  QOLTNTY ML
TIPAKTLKI]/EQAPUOCHUEVT] TPOCEYYLON TNG OVAAUONG  XPTNHATOOLKOVOULK®WV
SeSopévwv Kal TV Xprong LovtéAwv otny Tpdén. To puabnua Ba Siddoketal pe
™ XpMomn katdAAnAov software (stata, spss, gretl)
BaolkdG 0koTOG QUTOU TOVL LA UATOG:

e Na €l0GYEL TOV QOLTNTY GTNV XPT1)0T) KATAAANAOU OLKOVOUETPLKOV software

e Na gotidoel otn AVGAUOT XPTIOTOOLKOVOULKWY SES0UEVWY

e Na &@apudceEl 0 @OLTNTNG OIKOVOUETPIKA KAl OTATIOTIKA HOVTEAX OF
TPOPBANUATA TOV TIPAYUATIKOV) KOGLOU

Tevikég IkavoTnteg

AauBavovtag vToYn TIC YEVIKES IKAVOTNTES IOV TIPETIEL VA EXEL ATIOKTIOEL O TTTUXLOUXOS (0TIWS QUTES avaypd@ovTaL 6To
Hapdptnua AimAdparos kat TapatiBevtar akodovOwe) o€ mola / TOLES AT AUTEG ATTOOKOTEL TO UdOnuQ;.

Avaditnon, avdAvon kat cUvOson Sedouévwv kat Zxedlaouds kat Stayeipion Epywv

TANPOPOPLAY, UE TN XPION KAL TWV aATapaitnTwv ZePaocuds oTn SLaPopETIKGTNTA KAt TNV TOAVTIOMTIOUKOTN T
TEYVOLOYLOV Zefaouds oto puokd wepifdilov
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Ilpooappoy o€ VEEG KATAOTACELS
Anjyn amopdoewv

Avtévoun epyaocia

Ouadikn epyacia

Epyaoia o€ 51e6vég epifdirov
Epyacia o€ Siemiotnuoviksd mepifdilov
Tapdywyn véwv epevvnTikWV LOEWY

ETtide1én kovwvikiig, emayyeAUatIkic kat nOkig
vmevOuvdtnTag kat evatocnoliag oe Oéuata @iov

Acknon KpLTIKI|G KL QUTOKPLTIKYG

Ipoaywyrn th¢ eEAeVOPNS, SNULOVPYIKTG KAl EMAYWYIKNS OKEPNS

Opadikn Epyacia
AUm Atopacewv

e Avalnmnon, avaAvon kat cUvOeoT SeS0UEVWV KL TTATPOQOPLMOY, HE TN
XPNOM KL TWV ATIAP AT TWV TEXVOAOYLWDV
[Tpoaywyn TG eAeVOePNG, SNULOVPYIKNG KAL ETAYWYLKNG OKEPYTS
[Ipocappoyn o€ veéeg kataotaoelg Avtovoun Epyaoia

3. NNEPIEXOMENO MAOHMATOX

A A S

SeSopéva

AvdAvon Xpovooelpwv

o N o

Movtédla ARCH/GARCH

12. MMapovoiaon Epyaciwv

13. Tevikn EmavoAnym

ATIAS Ypapuikd VTTOSELY I

Elcaywyn otnv Avaivon AeSopévwy

[TOAAQTIAG YpOap KO VTIOSELY AL

Extiunon ¢ tdong Kat tng EMOXIKOTNTA.
Movtéda AR, MA, ARMA, SARMA.

10. Xp1om HOVTEAWY Yo TOV UTTOAOYLONO TG volatility

LETOXWV, EVPEGT TTOGOOTOV AVTLOTAOULONG)

E@appoyn amiol ypappuikoU uTToSelyLaToG G XPTLATOOLKOVOULKA SeSopHEV

E@appoyn moAAamAoU ypapuulkoy UTOSelypatog o€ XPNUATOOLKOVOULKA

11. E@appoyés Movtédwv og TTpoAUaTa TwV XPNUATOOLKOVOULK®WYVY (eUpeoT Brta

4. AIAAKTIKEYX kat MAOHXIAKEYX ME®OAOI - AZIOAOTHEH

TPOIIOX TIAPAAOXHX
IpdowTo pe mpéowmo, EE amootdoews
ekmaibevaon kAT

v taén

XPHXH TEXNOAOTIQN
IIAHPO®OPIAX KAI

ENIKOINQNIQN

Xpnjon T.ILE. oty AlSackalia, oty
Epyaotnpiaxij Exknaibevon, otnv Emikovwvia
UE TOUG POLTNTES

Xpnon ovyxpovwv pefodwv SidaokaAiag pe

NAEKTPOVIKA péoa

Ymootpi&n Mabnolakng Stadikaciog peéow g
NAEKTPOVIKIG TAATPOPUAS e-class

OPTANQXH AIAAXKAAIAY

[eplypapoviar avaAvTik@ o TPOmos Kai
uéBodot St6aokaliag.
Aadééeg, Zepuvapia, Epyactnplaxy Acknon,
Aoknon  Ilediov, MeAétn &  avdAvon
BiBloypapiag,  Ppovriotiiplo, Ipaktiki
(TomoBétnon), Khwiki) Aoknon, KaAliteyvikod
Epyaotijpio, Awadpaotikij Stbaokalia,
Exmaidevtikés emioképelg, Exmovnon perétng
(project), Zvyypapn epyacias / epyacidyv,
KaAliteyvixi Snuiovpyla, KA.

uebodoAoylwv Kot
QAQVAALOT) LEAETWOV

ApaotnplétnTa Pop Eggjg)\}g’maq
AlaA€geLg- 26
Aoxnoeig [pdéng mov 13
eoTialovyv otV
EPappoy
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Avaypdpovtar ot wpeg pEAETNG TOV POLTNTH
yla kdbe uabnoiakny Spactnplotnta Kabwg
Kat oL WPeG un kaBodnyovuevns UEAETNG WO TE
0 OUVOAIKOS @OpTOS epyaciag oe emimedo
géaujvov va avtiotoyel ota standards tov
ECTS

TEPIMTWONG 0€
HIKPOTEPEG OHASES
(QOLTNTWV
Exmévnon Epyaoiog 50
Avtotelric ueAétn 61

XUvodo MaOnjuatog
(25 wpeg popTov
spyaoiag avda
MIOTWTIKT) HovVada)

150

AEZEIOAOTHXZH ®OITHTQN
Heprypagrj e Stadikaoias aéloddynong

Tdooa Aéodéynong, MéBodor aéioddynong,
Awauoppwtikij 1§ Zvunepaouatiky, Aokipacia
HoAamAris Emidoyrs, Epwtioes XZUvtoung
Andvtnong, Epwtijosis Avantvéng Aokiuiwv,
Emidvon IpoPAnudtwv, Tpamty Epyaoia,
‘Exbson / Avagopd, Ipopopiky Eéétao,
Anudoa Hapovaiaon, Epyaotnpiakn
Epyacia, Khvikip  E&éétaon  AoBevoig,
KaAliteyvixij Epunveia, AAAn / AAAeg

Avagpépovtar pntd mpoodioplouéva kpitripia
aéloAdynong kat eqv kat mov elvat mpooBdoiua
amd Tous PoLTnTE.

[. [pamty) tehkn e€€taomn (50%) mov
mepLAapufavetl:

- Epwtnoelg BewpnTikoL TEPLEXOUEVOV
- AplBuntikég Aoknoelg

- Alypappatikés Aoknoelg

- Epwtoeig \mg amdépaong

II. Epyaocia (50%), o BepatoAoyla cuva@n) pe
TO YVWOTIKO QVTIKEIPNEVO TOV HABNUATOG

5. XYNIZTQMENH-BIBAIOTPA®IA
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