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Aopun MNapouvaotaong

e YKOTIOC Kol MaBnolakd ArtoteAéopato TwV
M2 otnv «Emyepnuatikn Otkovopulkn pe AvaAutikec MeBodouc»
MM ota «Edapupoopévo OLKOVOULKA & XpNUOTOOLKOVOLKA»

e Juvortikni Napouvoiaon Mpoypappatog Znouvdwv

e Mpoomtikeg EmayyeApatiknc Ztadltodpopiog

e Mapadeiypata Enilvong MpoBAnuatwy pe Zuyxpova AvaAuTika Epyaleia
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[Tapovoiaocn OuANTwy

e KaOnyntng HAlag T{aBalAng, Tunpa Owkovoulkng Emotiung, AtevBuvtng MMz

e Ent. KaOnyntig ®apnio Aviwviov, Tunpa Owkovoulkng Emotnung

Dr Fotis Papailias, Lecturer in Banking and Finance, Kings College London, Deputy
Director of Data Analytics for Finance and Macro (DAFM) Research Centre.

e Ent. KaOnyntng Evayyeloc AtotkntonouAog, Tunpa Owkovoulkng Emotnung

e En. KaOnyntng Znupocg Naykpatng, Tunua Olkovoulkng EmtotAung
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Business Economics & Strategy:

YXETIKA MaBnuata

Business Economics & Strategic Management Decisions
e AvdaAuon Ayopwyv, Zuyxwveloswv, Avaluvon Blopnyaviac.
e Xpnon Case Studies (amo Harvard Business School).
Industrial Economics & Strategy

e MovornwAwaky Auvopn, Aptotn TwpoAoynon (Ztoatikn &  Auvapikni)-
Eumnelpikec Edpappoyec

Game Theory & Strategic Decisions with Applications
e MpoPAeYelg, ZTpatnylkn Zuumnepitdopa

Corporate Governance
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Business Economics & Strategy:

EpyaAetla kat Asélotntec

e JUvtaén ekBeoswv (white papers on competition & regulation)

e EntiAuon npoPAnuatwy pe Baon Case Studies
e JUvOeON LE TTOOOTIKA pabnpata

e Discrete choice analysis

e Ektipnon {Ntnong pe meploplopéva dedopeva
* ANYn anopacewv pe TTOAAATTAOUC GTOXOUC
e MpoBAéPelc TwANCEWVY

e Multi-experimental Design

* Napaywyn dedopévwyv amod tn Bswpia oe ayopéc omou n ARPn dedopévwv
elvat eAAutic kat SUoKOAN
e NMpoPBAéPelc pe Baon avtd ta dedopeva ,x%
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Business Analytics:

Machine Learning and Data Analytics

Examples

e Sales Forecasting

10000 -

e Supervised machine learning (e.g., penalised regression,
random forests, neural networks)

Q000 -

e Consumer Behaviour

 Trends in prices

2000 -

e “Basket” analytics

e Unsupervised machine learning (e.g., clustering) 2000-

e Fraud Analysis
e Credit card transactions

e Unsupervised machine learning (e.g., nearest neighbours)
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Finance Analytics:

Machine Learning and Data Analytics Examples

e Portfolio Optimisation

 Unsupervised machine learning
(e.g., clustering)

e Risk Management

e Supervised machine learning
(e.g., penalised regression,
random forests, neural networks)

e Algorithmic Trading

 Unsupervised machine learning
(e.g., nearest neighbours)
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Economics Analytics:

Machine Learning and Data Analytics Examples

UK Coincident Indicator, Real-Time
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Behavioural Economics:

Applications in Economics, Business and Finance

* Behavioural Microeconomics

e The Behaviour of Taxi Drivers - reputation
mechanisms (Beat and Uber in Athens)

e The effectiveness of Covid-19 lockdown
measures (google mobility data)

e Auctions and company takeovers

o408

e Behavioural Macroeconomics and Finance

* Google trends using R and GDP Dynamics
* Rise of Experiences Economy (AirBnB)
e CEOs firm decisions

* Investors decisions on stock market participation |
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e Culture and Multinational Marketing Strategies zx%

e Inflation Expectations




Behavioural Economics:

EpyaAetla kat Asélotntec

MeBodoAoyia Mpaypatonoinong Olkovoulkwyv Metpapatwy
e Mapaywyn, AvaAvon kot Ektipnoelc Asdopevwv ;
e JUvtaén Epeuvntikov Aokipuiou

* Mapouoiaon Epyaociac

Spatial Analysis
e Text Mining - Sentiment Analysis
e Scrapping Social Media to Extract Consumer Preferences

e Numerical Simulations of Economic Models

* Mapping tools m'“%
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Corporate Finance:

2XETLKN Bepatoloyla

e XPNUOTOOLKOVOULKEC OUVONKEC KAl TIOALTIKEC LOXYAELONC OTNV TIPAEN
o Alapopdwon Kot uTtoAoylopog kedpaAatakou kootouc (WACC)

e Auénoelc petoxkol kedaAaiou (rights issues) kat TPoOypAULOTO EMAVOYOPAC LETOXWV
(stock buybacks)

e Yriepxpcewon kat mpoPAnupoata vmnoemnevduon (debt-overhang), XpnHUATOOLKOVOULKEG
avadlapBpwoelc (financial restructurings)

e AvaAuon KaBapwv TOMELOKWY POWV KOl OTOTIUACELS ETIXELPNMUATIKWY oXeSlwV
(business planning)
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Corporate Finance:

Eldka Bepata

o Xpnuatootlkovoplkec AvadlapBpwoelc: Debt forgiveness, debt reschedulings, and debt-for-equity swaps

e Tithomownoelg un E€umnpetovpevwyv Aaveiwv (Securitization / HAPS): Cairo I-lll, Pheonix, Vega I-lll,
Frontier, Galaxy...

e Credit Servicers (“Data Analytics” firms) kot To cUyXpovo olkoocUoTNUA OECULKWY TTAULKTWV

e Etalplkol petaocynuatiopol otnv mpaén: Amooxion kAadou kol petadopd O veEA €TalPeieg, doun
KLVATPWV Kal KEPaAalako KOoToG oto Aaiolo Sopnuevng xpnuoatodotnong (Structured Finance)

Alpha Bank AE

o Non-Core NPEs — Project Galaxy

@ 100% Hive-down
“New” Alpha Bank <
A

Senior SPV notes

4 ) )
New CEPAL (Servicer) P Mezzanine/Junior
4 o ----------------- v~ Servicing SPV notes
| 1 ]
1
------------ 4 Carve-out e Investor(s)
Servicing 1 CERSS platform : Controlling
SLA . stake
. = Alpha Bank to sell up to EUR 12bn portfolios of non-core mixed type NPEs to 3rd party investors primarily via securitization
o Non-Core NPEs — Project SPVs
Galaxy = Alpha Bank to apply for HAPS guarantee for senior notes to be retained
P! pply g EXi TMHMA
« Investors to acquire a controlling stake in New Cepal, an entity consisting of Alpha Bank's existing NPE management platform O"E?.I'I"}'__:r':l'ﬂ ?ﬁfﬁﬂ%ﬂ%‘“z
N and Cepal Hellas S.A.° o
o R + Alpha Bank to enter into long-term SLA with New Cepal for the servicing of its Core NPEs SCHOOL OF § st AMEEY
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= New Cepal to continue to service existing and newly acquired portfolios for investors SCIENCES

= Hive-down of Alpha Bank's core operations to new 100%-owned subsidiary
Hive-down
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https://www.dept.aueb.gr/econ
https://www.aeaweb.org/resources/students/what-is-economics
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