Xpnuoatootkovopika Napaywya kat Texvikég AvtiotaBpiong Kwvéuvou

NEPIFPAMMA MAOHMATOZz

1. TENIKA

2XONH

AIOIKHZHX & OIKONOMIAX

TMHMA

NOTIXTIKHZ & XPHMATOOIKONOMIKHX

EMIMEAO ZMOYAQN

lpontuytoko

KQAIKOZ MAGHMATOZ

AFU35 | EZAMHNO ZMOYAQN | 5° f 7°

ANAAYXH XPHMATOOIKONOMIK QN

TITAOZ MAGHMATOZ
IMAPATQI'QN KAI ANTIXTAOGMIXH
AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ
O€ MEPIMTWON TTOU OL TILOTWTLKEG UOVADES ATTOVEUOVTOL OE SLOKPLTA EBAOMAAIAIES
uépn tou padnuatoc m.y. AtaAéési, Epyaotnplakéc Aokroels k.Am. Av QPES NIZTQTIKEZ
OL TILOTWTLKEG UOVASEG ATTOVELOVTAL EVLXLX YL TO CUVOAO TOU MONAAEZ
; ; e g AIAAZKANIAZ
uavnuatog avaypayte tic eBdouadiaicc wpeg Stéaokadiac kat To
0UVOAO TWV MOTWTLKWVY UoVaSdwv
AlaAéEelg 2
Aoknoelg MNpaéng 1
MpooYéate oelpeg av ypelaotel. H opyavwon dtdaokadiag kat ot 3 6
SL6AKTIKEG HEGOSOL TTOU XPNOLUOTTOLOUVTAL TIEPLYPAPOVTAL AVOAUTIKA
oto 4.

TYNOX MAGHMATOZ
YrnoBadpou , Mevikwv MVwaoswy,
Emtotnuovikrig Meptoxng, Avamtuéng
Agélotitwv

Emiotnuovikig Meploxng-Avamtuéng Asflottwy

NPOANAITOYMENA MAOHMATA:

Kavéva

FAQ23A AIAAZKAAIAZ ko
EZETAZEQN:

EAANVIKA

TO MAGHMA MPOzMEPETAI ZE
OOITHTEZ ERASMUS

NAI (oTnv AyyAtkn)

HAEKTPONIKH ZEAIAA
MAGHMATOS (URL)

http://www.eclass.teipel.gr/eclass2/courses/MFINAU208/

2. MAOHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAécpata

Meptypagovrtal ta padnolakd AmoTEAETUATA TOU UoIUATOG Ol CUYKEKPUUEVEG YVWOELG, SEELOTNTEG KAL LKAVOTNTEG
KkataAAnAou enunédou mou Yo AITOKTHOOUVY OL (POLTNTEG UETA TNV ETILTUXT OAOKANpwWan Tou Uadrpuatog.

SuuBouleuteite to Mapaptnua A

e [leptypacr) tou EmunéSou twv Madnotakwv AmoTteAeoudtwy yia kade Eva kukAo oroubwy ouupwva pe MAaioto
Mpoadvtwv tou Evpwrniaikou Xwpou Avwtatng Exknaibevong
e [lepypacikol Asikteg Emunédwy 6, 7 & 8 tou EupwnaikoU lMAataiou Mpoaovtwv Awd Biou Madnong

xou [opaptyuo B

* [lepiAnmtikog O6nyos auyypapnc Madnolakwyv AoteAecudtwy

O ot6)0G Tou pabnuatog autol sival va Swoel ot OAOKANPWUEVN VWO Kol KATOVONnon

™G Bewplag yLa Tn Xprion cLYXPOVWVY XPNUATLOTNPLAKWY EPYOAELWY OTIWE Ta TTAPAywya Kol

Ta oUPBOAALA LEAAOVTIKAG EKTIANPWONG.

Emtiong, To padnpa autod otoxelEL va ELOAYEL TOUG POLTNTEC OTLE TEXVLKES AVTLOTABULONG

KLv8Uvou Omou Ta apaywya Tpoidvta XpnoLponolouvTal eUPEWG yla va avtlotaduicouy

TOUC UBLOTAPEVOUC KLYSUVOUG TNG ayopac.

Ot poutntég Ba pabouv Mwe Ta XpPNUATOTMIOTWTLKA OPUHOTA XPNOLULOTIOOUV T TTapaywya




1000 ot Sloeiplon Twv KvdUvwy, 600 oTNV ayopd, TNV avtlotdduion Kwdivou aAAd Kot
guplTEPO OTN SLAXELPLON TWV OLKOVOLKWVY TOUC.

Me tnv emwtuyr oAokApwaon Tou padnuoatog o doltntng / tpla Ba umopet va:

+  Koatavoel Tov pnXaviopd Twy mapaywywy Kol TwV AOUTWY GUYXPOVWY XPNHOTLOTNPLOKWY
POlOVIWY

+  No gpmopevetal mapdywya, cupBoAalo LEANOVTLKAC EKTIANPWONG

+  Na xpnoluomnolel Ta mapdywya yLa TV avtlotaduion kKwwduvou o éva XaptoduAdKLo

Fevikég IkavoTnTEeS
AauBavovtag unmoyn TG YEVIKEG LKAVOTNTEG TTOU TIPETIEL VAL EXEL QUTOKTHOEL O MTUXLOUXOG (OMWE QUTEC avVaypd@ovTaL OTO
Mapaptnua AutAwuartog kat mapatidevral akoAdoUdw) oe mota / TOLEG AT QUTEG ATTOCKOTEL TO Uadnua;.

Avadlntnon, avaAuon kat oOviean Sebopuévwy kat SxebdLaouog kat Staxeipton Epywv

TANPOYOPLWY, UE TN XPHON KAl TWV aNapaiTnTWV 2eBao06G OTN SLOPOPETIKOTNTA KAl OTNV TTOAUTTOALTIOULKOTN T
TEXVOAOYLWV 2eBaoudg ato puatko neptBaiiov

lpooaployr o€ VEEG KATAOTAOELS Entibelén kowwvikrig, emayyeAuatikic kat ndikr¢ umeuBuvotntag
Afyn anopdoswv KatL evatodnoiag oe 9euata @UAou

Autovoun epyaoia A0KNON KPLTLKIG KO CUTOKPLTIKIG

Ouadikn epyaaio Mpoaywyn TG EAeUIEPNG, SNULOUPYLKNG KO EMAYWYLKNG OKEYNG

Epyaoia os 6tedveg meptBaAlov
Epyaocia oe Siemiotnuoviko neptBaAlov
Mapaywyr VEWV EPEUVNTIKWVY LEEWV

e Avalntnon, avaAuon kot cuvBecon deSouévwy Kal TANPOoPOoPLWY, LE TN XPHOoN Kal Twv
QTIaAPALTNTWY TEXVOAOYLWV

* [lpoaywyn tng eAeUBepNG, SNULOUPYIKNG KOL ETAYWYLKAG OKEYNG

* [lpocappoyn os VEEC KATAOTAOEL AuTOvoun Epyacia

e Ouadwkn Epyaocia

e ANUn Anoddaceswv

3. NEPIEXOMENO MA®GHMATOZ2

l. Eloaywyn oTi¢ BAOLKEG EVVOLEG TWV TAPOAYWYWYV TTPOIOVTWY
Il. E(SN XpNUOTOOLKOVOLLKWY TTApaywywV
Il Elcaywyn tou pnxaviopou twv Mpobeoutakwyv Jupfoiaiwy kal twv ZupBoiaiwy
MEANOVTIKAG EKTTARPWONG
IV.  TwoAdynon MpoBeopiakwy Tuppolaiwy kot Twv Tuppolaiwv MeANOVTIKAG
EkmAnpwong
V.  AvtotaBuion Kwwduvou pe tnv xprnon ZupBoiaiwv MehAovtikng EkmAnpwong
VI. Mapadeilypota Kol ebapUOYEC
VII. Eloaywyn Tou pnxaviopou Twv Alkawudtwy MNpoaipeong
VIIl.  AvtiotaBuion Kwwdlvou pe tnv xprion Atkalwpdatwy Mpoaipeong
IX.  TwoAdynon Akawwpatwy Mpoaipeon (Binomial tree)
X.  Twoldynon Awatwpatwy Mpoaipeon (Black and Scholes)

XI. MNapadelypata kot epappoyeg ota Akkalwpata Mpoaipeon
XIl. CDS-Bonds-SWAPS
XIIl. Emavaindn

4. AIAAKTIKEZ kat MAOHZIAKEZ MEOOAOI - AZIONOTlHzZH

TPOMOZ MNAPAAOZHE | Stnv tdén
lpoowro pe npoéowrno, E§ amootdoews
eknaibeuan KA.

XPHZH TEXNOAOTIQN | Xprion ouyxpovwyv peBodwv didackaliog pe

MAHPO®OPIAS KAI EMIKOINQNION | nAektpovikd péoa
Xprjon T.[.E. otn Aldaokalia, otnv




Epyaotnplakn Eknaideuan, otnv Enikotvwvia
LUE TOUG (POLTNTES

YroothplEn Mabnaotakng Stadikaciog Héow TG
NAEKTPOVLIKAC MAatdopuac e-class

OPIrANQZH AIAAZKAAIAZ

Meplypagovtar  avalutikd o0 TPOmoG Kol
uéBobot Stbaokaliag.
AlaAééelg, Sepwvapla, Epyaotnptakn Aoknan,
Acknaon  [ebiou, MeAétn & avaduon
BiBAoypapiag, @povriotiiplo, MpakTikn
(Torto¥€tnon), KAwikri Aoknon, KoAAiteyviko
Epyaotiipto, Awadpaotikn Sidaokalia,
EKTTOUOEUTIKEG ETILOKEWELS, EKITOVNON UEAETNG
(project), Suyypagrn epyaciag / epyaciwy,
KaAAwteyvikn énuioupyia, KA.

Avaypd@ovtal oL WPEeG UEAETNG TOU QoLTNTH
yla kade padnaotakn SpaoctnpLotnta kadwe Kot
oL WpeG un kaBodnyoUUEeVNG UEAETNG WOTE O
OUVOAIKOG  (pOpTOG epyaciag ot emimebo
eéaunvou va avtiotolyel ota standards tou
ECTS

®oprog Epyaciag

A . .
paotnplotnta Eéaunvou

AlaAEEeLc- 39

Aoknoelc MNpagng mou
gotLdlouv otnv epapuoyn
pebodoloylwv Kat
avaAuon HeAETwY
TeplMTWOoNG o€ PIKPOTEPES
opadeg potntwy

Exmovnon Epyaoiog 50

Autotelric ueAétn 61

2UvoAo Madnuatog
(25 wpeg poptou

, . , 150
gpyaoiac avd moTwTiKn

povada)

AZIONOIMHZIH ®OITHTQON
NMeptypapn tne Stadikaoiag aéloAoynong

Mwaooa AéloAdynong, Médobot aloAdynang,
Aapoppwtikny n Suunepaocuatikn, Aokuaoia
MoAdamAni¢  Emidoyng, Epwtrioglg Suvtoung
Anavinong, Epwrtrioelc Avamrtuéng Aokuiwvy,
Ermtiduon MpoBAnuatwv, [panty Epyaoia,
Exdeon / Avagopda, [Mpogopikn Eé€taon,
Anudota Mapouaoiaon, Epyaotnptakn Epyaocia,
KAwvikry  Eéétaon  Ao¥evoug,  KaAAwteyvikn
Epunveia, AAAn / AAeg

Avapépovtal pntd mpoobLoplouéva KpLTipLa
aéloAdynong kar eav  kat mou  Elval
pooBaoiua oo ToUG POLTNTES.

I. Tpartn teAikn e€€taon (70-100%) mou neptAapuBavet:
Epwtroelg Bewpntikol mepLEXOEVOU

AplBunTIKEG ACKNOELG

ALQypOPUATIKEC ACKIOELG

Epwtnosig AqPnc anodaong

Il. Mpoatpetikr Epyacia (0-30%), oe Bepatoloyia
ouvadr] UE TO YVWOTLKO QVTIKELLEVO TOU HaBAuaTog

5. ZYNIZTQMENH-BIBAIOTPADIA

-Mpotewduevn BiBAoypagpia :
-Zuvapn EMLOTNUOVIKA TTEPLOSIKA:

Juyypapporta

*  BAZXIKEX APXEZ TQN AFOPQN XYMBOAAIQN KAI AIKAIOMATQN, JOHN C. HULL
¢ XPHMATOOIKONOMIKA MAPATQrA, NOYDINAZ OQMAZ, ODAQPOZ XPHITOZ

® John C. Hull: Options, Futures, & Other Derivatives, Prentice Hall

®  Paul Wilmott: Derivatives: The Theory and Practice of Financial Engineering

¢ Andrew M. Chisholm: Derivatives Demystified: A Step-by-Step Guide to Forwards, Futures, Swaps

and Options, The Wiley Finance Series

Paul Wilmott (Author), Sam Howison (Author), Jeff Dewynne: The Mathematics of Financial
Derivatives: A Student Introduction, Cambridge University Press

Journals

Journal of Derivatives

Journal of Derivatives & Hedge Funds



http://www.amazon.co.uk/s/ref=dp_byline_sr_book_1?ie=UTF8&field-author=Andrew+M.+Chisholm&search-alias=books-uk&text=Andrew+M.+Chisholm&sort=relevancerank
http://www.amazon.co.uk/Jeff-Dewynne/e/B004LTLPQE/ref=dp_byline_cont_book_3
http://www.amazon.co.uk/Sam-Howison/e/B004LTK6LO/ref=dp_byline_cont_book_2
http://www.amazon.co.uk/Paul-Wilmott/e/B000AQ78LI/ref=dp_byline_cont_book_1
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