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MEPOZ NPQTO: NAHPO®OPIEZ ZXETIKA ME TO IAPYMA

OIKONOMIKO NANENIZTHMIO AGHNQN (ONA)

AevBuvon: Natnoiwv 76, T.K. 104 34, ABnva
TnAedpwviko Kévtpo: +30-210-8203911
lotooeAida: https://www.aueb.gr

e-mail: webmaster@aueb.gr

Facebook: https://www.facebook.com/auebgreece

Twitter: https://twitter.com/aueb

Instagram: https://www.instagram.com/aueb.gr/

NPYTANIKEZ APXE2

OL Mputavikég ApxEg Tou Navemiotnuiou amoteAovvtal amod tov MNputavn Kot Toug AVTUTPUTAVELC
w¢ akoAoUBwWG:

Nputavng
KaBnyntng Anuntplog Mmoupaviwvng

AVTUTPUTAVELG
AvtunpUtavng AKadnpaikwyv Yro0£oewv Kat Mpocwrikov
KaBnyntn¢ Baoilelog Baodekng

AvtunpUtavng Epguvag kot Ata Biou Maénong
KaBnyntng rewpylog Aekaxkog

Avtunputavng OkovopkoU MpoypapHatiopol Kat YIToSopwv
KaBnyntrig Kwvotavtivog Apakog

AvtunpUtavng AteOvoug Zuvepyaciag & Avantuéng
KaBnyntrig Bacilelog Mamadakng

2XOAH OIKONOMIKQN ENIZTHMQN
Koountopag: Kabnyntrg ©. Moutog

TMHMA AIEONQN & EYPQMAIKQN OIKONOMIKQN ZMOYAQN / OIKONOMIKHZ ENIZTHMHZ
Mpoedpog: Kabnyntng I'. Owovouidng / Kabnyntng E. Baolhdtog

AIATMHMATIKO NMPOrPAMMA METANTYXIAKQN ZMOYAQN (A.N.M.L.):
«XPHMATOOIKONOMIKH KAI TPANEZIKH»
AtevBuvtic : KaBnyntig N. TomdAoyAou


https://www.aueb.gr/
mailto:webmaster@aueb.gr
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MNAHPO®OPIEZ EMIKOINQNIAZ

AlevBuvaon: Kévtpo Metamtuytakwy Emoudwv kat Epguvag Owovoutkol Mavemiotnuiov ABnvwy,
EveAnidwyv 47A & Aeukadog 33, 113 62 ABriva

TnAédpwvo Mpappateiog: +30 210-8203689
HA. Taxudpoueio Mpappateiac: secretariat.financeandbanking@aueb.gr

lotooeAiba: www.dept.aueb.gr/el/financeandbanking

Facebook: https://www.facebook.com/financeandbanking.aueb/

Linkedin: https://www.linkedin.com/school/aueb-msc-in-finance-banking

Huepounvieg akadnuaikov étoug 2022-23 (tpuiua nAnpouc doitnoncg)

Xewpepwé E€aunvo: 10/10/2022 - 20/01/2023

Awokomég eoptwv Xplotouyévwwy: 23/12/2022 - 06/01/2023

Nepiodog e€etdoswv padnudatwv Xelpepvou E€aprvou: 30/01/2023 - 10/02/2023
Eapwo E€aunvo: 13/02/2023 - 26/05/2023

Awokormég eoptwv Maoya: 10-21/04/2023

Nepiodog e€etdoswv padnudatwv Eapvov E§apnvou: 6-30/06/2023

Huepounvieg akadnuaikov étoug 2022-23 (tpnpa pepkng poitnong)

Xewepwo E§aunvo: 10/10/20202 - 22/12/2022, 16/01/2023 - 31/03/2023
Awakomég soptwv Xprlotouyévvwy: 23/12/2022 —06/01/2023

Nepiodog e€eTaoswv padnuatwv Xelpepvou E€apvou: 09/01/2023 - 13/01/2023,
03/04/2023 - 07/04/2023

Eapwo E€apunvo: 10/04/2023 - 07/07/2023

Awokomég soptwv Maoya: 10-21/04/2023

Nepiodog e€etdoswv padnuatwv Eapvov E§apnvou: : 10/07/2023 - 14/07/2023

Enionueg Apyieg (Baosl akadnuaikol nuepoloyiov)
MNapaockeun 28 OktwPplou 2022, Eoptacpog Enetelou 28n¢g Oktwppiou
Méumtn 17 NospuPpliou 2022, Enételog NoAutexveiou

Méumtn 6 lavouapiou 2023, Osodavia

Aeutépa 27 OePpouapiou 2023, KabBapd Asutépa

YaBBato 25 Maptiou 2023, Eoptacpog Eneteiouv 25n¢ Maptiou
Aeutépa 1 Maiou 2023, NpwtopayLd

Aeutépa 5 louviou 2023, Ayiou Nvelpatog
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OPFANQTIKH AOMH ONA

H opyavwon kat n Aettoupyia Tou 16pUpatog SLEMeTaL amo TNV Keipevn vopoBeaia onwg LoyveL.
To Owovoulkd Mavemotiuo ABnvwyv umayetal otnv enomnteia tou Ymoupysiou Maldeiag Kat
Opnokeupdtwy. Ta 6pyava Stoiknong twv A.E.l. cOudwva pe Tig keipeveg Slatagelg eivat

a) to ZupPBouAlo Aloiknong,
B) n 2UykAntog,

y) o Mputavng,

8) oL AvtutpuTavelg,

€) o0 ExkteAeotikdg AleuBuvTic.

‘Ewg ™ ouykpotnon tou ZupBouliou Aloiknong ava A.E.l. katl tnv avaAnn twv Kabnkoviwy tou,
OL 0pUOSLOTNTECG TOU aokoUvTaL oo To Mputaviko upBouAlo tou ALE.L

AKAAHMAIKH AIAPOPQSH ONA

To Owovoulko Mavemotiuo ABnvwv Slapbpwvetal amd akadnpaikég povadeg Vo (2)
ETUMESWV: a) TIC 2XOAEG Kal B) ta TuAuata

H kaBe xoAn SlapBpwvetatl kat’ eAdxLoto amno 6Uo (2) TURUaTa, KAAUTITEL Yla EVOTNTO CUYYEVWV
ETILOTNHOVLKWV TIEPLOXWV Kal e€aodalilel Tn SLETLOTNOVLK TIPOCEYYLON 0Th SL8acKaAla KoL ThV
£peuva HETAL TwV TUNUATWY TNG. H ZXoAn £XEL WG apHoSLOTNTA TNV EMOTITELQ KL TO GUVTOVIOUO
™G Asttoupyiog Twv TUNUATWY KL TOU EKTTALSEUTIKOU KOL EPEUVNTLKOU €PYOU TTIOU TIOPAYETOL QO
outa, cUpdwva e Tov Ecwteptkd Kavoviopd Asttoupyiag.

Ta 6pyava TnG 2xoAng, cupdwva pe tov N.4957/2022 (A 141 ) 6mwg LoxVel eivat: a) o Koopntopag
kot B) n Koounteia

To Tunua amoteAel t Bepehiwdn akadnuaikn povada tou 16pUHATOC Kol £XEL WG OTOXO TNV
Tipoaywyn evO¢ CUYKEKPLUEVOU TTESIOU TNG EMLOTAUNG, TN TEXVOAOYLOC, TWV YPAUUATWY KAl TwV
TEXVWV LECW TNG EKTIASEVONG KAL TNG Epeuvag. To Tunua anoteAeital amod To cUVOAO TwV UEAWV
AwdaktikoU EpsuvntikoU Mpoowrikou (AEM), Twv peAwv tou Edikol Eknaldeutikol Npoowrtikol
(EEM), Twv peAwv tou Epyaotnplakol Awdaktikol Mpoowrikol (EAIM) kat twv peAwv tou Edkol
Texvikou Epyaotnplakou Mpoowrikou (ETEM), Tou Uumnpetouv o€ QUTO.

Opyava tou Tunpatog cuudwva pe tov N.4957/2022 (A 141) 6mwg LoyVeL eivat: a) n Zuvéleuon,
B) to AloknTikd ZUpPBOUALOD, y) 0 Mpoedpog kal &) o AvTimpoedpoc.

To OwkovouLko Mavemiotn o ABnvwv amoteAeital anod TPELG ZXOAEG Kl OKTW THApOTO:
1. IXOAH OIKONOMIKQN EMNIZTHMQN:
e Tunua AeBvwyv Kat Eupwnaikwyv OLKOVOULKWY IToudwv

e Tunua Owovoulknc Emotrnung.
2. IXOAH AIOIKHZHZ ENIXEIPHZEQN:
e Tunua Atowkntiknc Emotiung kat TexvoAoyiac

e Tunua Opyavwonc kot Atoiknong Emyslpnoswy
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e Tunua AOYLOTIKNC Kot XpNUATOOWKOVOLLLKAC

e Tunuo MApkKeTvyk Kat Emkowvwviag.

3. IXOAH ENIETHMON & TEXNOAOTIAZ THE NAHPO®DOPIAS:
e Tunua MNAnpodopkng
e TunuUO ITOTLOTIKAC

OPrANA AIOIKHZHZ MPOrPAMMATQN METANTYXIAKQN ZNOYAQN

Apuodia 6pyava yLa tnv opyavwon Kot Aettoupyia Twv Mpoypopdtwy METAMTUXLOKWY ZTTOUSWV
(M.M.Z.) elval ta akéAouBa:

o) n ZUykAntog Tou Avwrtatou Ekmaldeutikou 16pupatoc (A.E.L.),

B) n Zuvéheuon Tou TuAUaAToG,

v) n Zuvtoviotikn Erutponn (2.E.), ka

6) o AteuBuvtig tou N.M.3.

EWSIkwG yla Ta SLHTUNMOTIKA, To SUSpUPATIKA Kot ta kKowd M.M.Z., TI¢ appodlotnTteg tng
Yuvéheuong Tou TuApatog aokel n Emtporn MNpoypdupatog Smoudwy.

TO NPOZQMNIKO TOY NANENIZTHMIOY
To npoowrtkd Tou MNavemniotnpiou anoteAsital ano g akOAOUBOEG KaTtnyopieg:

> QOAIAAKTIKO NMPOZQMNIKO :
e MEéEAn A.E.N.: AtSaktikd kal Epguvntiko Mpoowriko

e  Ouotipol Kabnyntég

e Emiokénteg KaBnyntég

o EL8KO Exkmadeutikd Npoowriko (E.E.M.)

e Epyaotnplako Atdaktikd Npoowrtiko (E.ALM)

o EL8KO Texviko Epyaotnplakd Mpoowrniko (E.T.E.M.)
& Emotnpovikol Zuvepyarteg

e [lavemniotnuiakol Yrotpodot

e Emiotnuoviko Mpoowriko

e JupPBaclouyol ALSACKOVTEG

e  ALSACKOVIEG E QMOOTIO0N

» AIOIKHTIKO NPOZQMIKO

Ol YNHPEZIEZ

To Owkovouko MNavemiotruio ABnvwy mapéXeL TO00 SLOKNTLKES OO0 Kal AAAEC UTINPETLEC (olTlong,
otéyaong, BLBALOBNKNG, ABAnoNC K.a) Pe 0TOXO TNV €EUMNPETNON TWV GOLTNTWV TOU AAAA Tou
umoloutou avBpwriivou Suvaptkol. MNeploodtepeg MANPOPOPIEG OXETIKA LE TNV OPYAVWON Kol
AeLToupyla TWV MOPEXOLEVWV UTINPECLWY TOU LEPULOTOG UMTOPELTE Va avalnNTHOETE OTNV KEVTPLKN
LotooeAida tou Wpupatog (http://www.aueb.gr).

Feviki nepypadn tou 16pupatog
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To Owovouwko MNavemotipio ABnvwv (OMNA), wg Avwtato Ekmaldeutikd 16pupa, sivatl Nopko
Mpoowrno Anpociou Awkaiou kat emomrtevetal amd To Ymoupyeio Naudeiag Epeuveas Kal
OpNOKEUUATWV.

To ONA eival, KATA oepd apyaLotnTag, To Tpito Avwtato EKmalSeuTiko 16pupa TNG XWPAG Kot To
TIPWTO OTOV XWPO TwV OLKOVOULKWY ETloTnwV Kat Tng Atoiknong twv Emyelprioewv. Ztnv nopeia
TMPOOTEBNKAV TA eMLOTNUOVIKA Ttedia TNG MANPOPOPLKAG KAL TNG ZTATLOTIKAG. ATO To £T10¢ (6pUON G
ToU T0 1920 £wc¢ Kol oreEPA £XELTTAOUOLA LOTOPLO CNUOVTIKWY ETILOTNLOVIKWY ETUTEVYUATWY, TTOU
xapaktnpilouv To cUyXpovo Tapov Kal podlaypadouv eEALPETIKEC TTPOOTITIKEG VLA TO LEAAOV.
To 16pupa, wg KEVTPO aploteiag otnv akadnuaikn épeuva kat otn Sibaokalla, afloloysital wg
£€va anod ta Kopudalo TMAVEMIOTHKULA TNG XWPEAG HOC Kol éva amd Ta KaAutepa Slebvwg ota
YVWOTLKA aVTIKEUEVA TTou Bepamevel. H ¢prjun tou avtavakAd omod tn pla mAsupd, To uPnAo
€MINeSO TOU EMLOTNUOVIKOU TOU TIPOCWTILKOU, TNV TTOLOTNTA TOU €PEUVNTLKOU Kol SLE60KTLKOU ToU
£pYOU Kal Ta cUyXpova TpOYPAUUATA oTtoudwy, Kol amo tnv GAAn tnv udnAn EMLOTNUOVLIKA
KOTAPTLON TwV armodoiTwVv TOU ToU TOUG ETITPEMEL va. SpACTNPLOTIOLOUVTOL EMOYYEAUATIKA E
gmtuyila toco otnv EAMGSa 600 Kal 0To e€WTEPLKO.

AvaAutikég TAnpodopieg yLa Ta TPOYPAUIOTO GTIOUS WV TIAPEXOVTOL 6TOUG 08nyoUG GTIOUS WV
KOLL TLG LOTOOEALSEC TWV TUNHATWV

Baowkoi Kavoviopoi tou 16pUpatog (CUpMepAOUBAVOHEVWV TWV SLASIKOOLWY AKASNLOIKAG
avayvwpeLong)

2Toug BactkoUG KavoVvIoUoUG Tou I6pupatog mephapBdavovtal EVOEIKTIKA :
v' 0 EowTtepkdg Kavoviopog Asttoupyiag tou Mavemotnpiou
O Opyaviopog ALOIKNTIKWY YTINPECLWV
O Kavoviopog Asttoupylag Mpoypappdtwy Metamtuxlakwy Kot AlSaKkTtoplkwy Zmoudwv

DN

O EowTepIkOg Kavoviopog yla TNV TPOYUATOTOINoN LETASLEAKTOPLKAC EPEUVAG

Zuvtoviotig ECTS tou I8pUpatog

O Juvrtoviotrg ECTS tou ISpUpatog eivol o skaotote Mpoedpocg tng Movadag AlaodpdaAiong
Mowdtntag (MOAIN), o 6molog Staodalilel tn cUPHOpdwWoN Tou I8pUHATOC LIE TIG APXES KOL TOUG
KOVOVEC TOU EUPWMAIKOU GUOTHHOTOC CUCCWPEUONG Kol HETAPOPAC TLOTWTIKWY HOVASwy,
eTUPAEMEL TNV TAPNON KoL EPaployr TouC Kot elval urteUBUVOG yLa TRV TTANPN AVOYVWELON KoL
HETADOPA TWV TILOTWTLKWVY LOVASWV.



MEPOZ AEYTEPO: MAHPO®OPIEZ ZXETIKA ME TO AIATMHMATIKO
MPOrPAMMA METANTYXIAKQN ZNOYAQN (A.N.M.%.)
«XPHMATOOIKONOMIKH KAI TPANEZIKH»

FENIKH NEPIFPA®OH

To AloTunpoTiko Mpoypappa Metamtuxlokwy Imoudwv (A.N.M.2.) pe Titho «XpnUATOOLKOVOLLKH
kal Tpamelkn» (M.Sc. in Finance and Banking) mpoodépetat and to 1998 and tnv OIKOVOLKN
ZxoAl tou OwovoulkoU Maverotnuiov ABnvwy, pe duvatdtnta eite MARPoUG elte UEPLKAG

doitnong.
Apuobdia dpyava yla tnv opyavwon Kat Asettoupyia tou A.M.M.Z. eivat:

o) n ZUykAntog tou Avwrtatou Ekmaldeutikou 16pupatocg (A.E.L.),
B) n Emutpory Npoypappatog moudwv (E.N.L.)

B) n Zuvtoviotikn Emtponn (2.E.), kat

v) 0 AteuBuvtrc tou A.N.M.3.

INQZTIKO ANTIKEIMENO ANMM2z

To Alatunpatiko Mpoypappa Metamtuxiakwy Imoudwy (A.M.M.X.) XpnHOTOOLKOVOULKA Kol
Tpanelkh / M.Sc. in Finance and Banking £xsL wg avtikeipevo tv egfdduvon tng EmOTNUOVIKAC
YVWONG KOl TNG TEXVIKAG KATAPTIONG TwV OMOUSAOTWY TOU OTLG YVWOTIKEC TIEPLOXEG TNG
XpNHUOTOOLKOVOULKNG Kat TpamelikrG. To mpoypappa eEESIKEVETAL KAL OTLG SU0 QUTEG TIEPLOXEC
TWV OLKOVOLKWY KoL ECTLAZETAL O QUTEC WG 0KOAOUBWC:

a) Zto nmedio TnG XpNLOTOOLKOVOLLKNG, QVIIKELLEVO TOU TIPOYPAUUATOC amnoTeAel n e€elbikeuon
KOl KOTAPTLON TWV omoudactwv o Bépata amotipnong xpeoypadwv, XPnHOTOOLKOVOULKWY
Kwdlvwy, daplotng Slaxeipiong yaptodulakiwv, Olaxeiplion peydAwv Sedopévwv  ota
XPNHUOTOOLKOVOULKA, TIPOPBAEPEWY, LEPLOUATLKAG TIOALTIKNG KAl APLOTNG XPNHATOSOTIKAG SOUNG
TWV EMIXEPNOEWY, aoUUUETPNG TAnpodopioag, pPUBUIONG Kol OTOTEAECUOTIKOTNTAG TWV

XPNHOTOYOPWV.

B) Zto medio TnG TPAMEYKAG, TO MPOYPAUUA OTOXEUEL OTNV AVAAUON KAl TIOGOTIKOTOLNON TWV
KWWOUVWY TWV TIOTWTIKWY WOPUUATWY, TNV TILOTWTLKA TOUC TIOALTIKN Kal tnv Sloxeiplon twv
XapTtodUAAKIWY TOUG, TO PUBULOTIKO TOoug TAdiolo oe Eupwraikd kat Alebvég eminedo, TN
VOULOUOTIKA TIOATIKA KAl TNV Asttoupyla Twv Keviplkkwyv tpamelwv, Kabwg Kol Tnv
LOKPOTIPOANTITIKH TIOALTLKA yLa KIVEUVOUG aKpalwVy cuvBnKwv.

v) Kat ota duo mapamavw media, to mpoypappo poodEPEL OAEC TIC ATOPOITNTEC YVWOELS KoL
TEXVLKEC, WOTE oL AmOOLTOL TOU TIPOYPAULATOC VO, VoL TTAPWE KATOPTIOUEVOL.



AMNONEMOMENOZ AKAAHMAIKOZ TITAOZ

To Awotunpotiko Mpoypappa MeTamtuylakwy Zmoudwv omovépel AlmMiwpa MEeTamTuylakwy
Irnioudwv (A.MN.M.Z.) ue titho «Xpnpoatootkovoutkn ko Tparmeiky» (MSc in Finance and Banking).

NPOYNOOGEZEIZ EIZATQrHz

210 A.N.M.Z. yivovtat dektol kdtoxol TitAou tou pwtou KUKAou omoudwv AEl, tTng nuedamnnig n

opOTAywWV, ovVayvwpLopEVwY ard to AOATAN, Spupdtwy tng aAAodarng.

To A.N.M.Z. «XpNUOTOOLKOVORLKN Ko Tparelikr» Ba déxetal €wg e€nvta (60) ELCOKTEOUG yLa TO

TMPOYPOUUA TIARPOUG doltnong Kot £wg £€nvta (60) £L0AKTEOUC ylot TO TIPOYPOUMO HEPLKNAG

dolitnong ava akadnpaiko £toc.

Ta amattolpeva dikatoloynTtika mepthapfavovtal otnv mpoknpuén kabe £toug kol eival ta

akohouvOa:

Altnon (nAektpovika ) o évtunn popdn) pe pia mpododatn dwroypadia

Avtiypado mruxiou pe avalutikn PBabuoloyia (eAAnvikoU 16pluaTOG TpLToPAdLOC
gknaidevong N opotayoug LBpUHATOC TNG AAA0SAT G avayvwpLouEvo arnod to AOATARM). Ou
teletddorrol pénel va umtoBalouv dnAwon tou N. 1599/86 otL n armodoxr) Toug yivetal pe
TNV aipeon TNG AmOKTNONG TTUXIoU PEXPL KOL TNV EEETAOTIKY TTEPLOSO TOU ZemtePpiou ou
aKoAouBeL.

ATIOSELKTIKA ApLoTNG/TIOAU KaANG yvwong tng AyyAkng yAwooog (M1/C1 ) r2/C2). Ocol dev
KOTEXOUV TOV amautoUpevo TitAo Kotd tnv Tepiodo UTOPBOANG altoswv TIPEMEL va
uroBaiouv 6RAwon tou N. 1599/86 OtL n amodox Toug yiveTaL PE TNV aipson tng
OTOKTNGONG TOU OMALTOUEVOU ATIOSELKTIKOU yVWong TNS ayyALKAC.

AUO CUOCTATIKEG ETUOTOAEG amo KaBnyntEg (yia toug urmoPndioug yla To TUAMA TIARPOUG
doitnong) n/kat epyoddteg (yia toug umoPndiouc yia to TUAUO LEPLKNS poitnong)
ATIOSELKTIKA EMOYYEAUOTIKNG epmelpiag (yia toug umoPndioug yla To TUAMA UEPLKAC
doitnong)

Ta kpLtipLa emthoyng Twv utoPndilwv opilovtat otnv mpoknpuén kat meptAopBavouv:

BaBpog mruyiou (wv)

MavemniotApLo kat TuRpa MpoéAsuong

‘Etn oAokAnpwong omoudwy

Eninedo yvwong tng AyyAlkig yAwooag

Awdpkela Kot ei60¢ epyaotakng epmelpiag (yia pepkng doitnong mpodypappo)
JUOTATIKEG EMLOTOAEG Ao péAn A.E.MM. | epyodoteg

ATOULKN CUVEVTEUEN (KivNTpa, opyavwTIKOTNTA, YVWOTLKN €0Tioon K.0.)
Katoxog¢ MetamtuyLakou TitAou ormoudwv



NMPOZAOKQMENA MAGHZIAKA ANOTEAEZIMATA / ZTOXOI ANMZ

JtoxoL tou A.M.M.Z. ivat:

1) n emotnuovikn ekmaideuon, e€elSlkeuon Kal EMOYYEAUOTIKY] KOATAPTLON UETATTUXLAKWY
OTIOUSOOTWY, OTEAEXWV ETMIXELPNOEWY KOl OPYOQVIOHWV YlO TNV KAAUYN Twv avoyKwv Tou
LOLWTIKOU KL TOU SNUOCLOU TOUEQ,

2) n mapoxn €€ELSIKEVUEVWV YWWOEWV KAl aVATTTUEN TEXVIKWY S£ELOTNTWVY OE EMLOTALOVEG TIOU
S6paoTNPELOTIOLOUVTOL OTOV XWPO TWV ETIXELPHOEWY, TWV XPNIOTOOLKOVORIKWY KoL TPATEILKWY
LOpUHATWV.

Ito A.NMM.I. mapéxetal  yvwotlk eufdbuvon  (concentration) OTIC  TEPLOXEC NG
XPNUOTOOKOVOULKNG Kal Tparellkng oL onoieg Sev amoteAoUV elSIkeUOELS Kal §gv avaypddovral
otnv avaAuTikn BaBuoAoyia kat oto Mapdptnuo AUTAWUATOG TWV omodoiTwv.

NPOZBAZH ZE NEPAITEPQ INOYAEZ / ENAITEAMATIKH ANOKATAZTAZH ANOMOITQN

Ou anodottol tou AMME pumopolV va. GUVEXIoOUV TIC OTTOUSEC TouG og AlbaKktoplko Eminedo
elte va SpaotnplomoinBolv 0To XWPO TWV XPNHUATOOLKOVOULKWY KOl TPATIEUKWY WOPUUATWY
Kol AAAWV ETILXELPHOEWY TOU XWPOU YLa TNV KAAUYN TWV 0VayKWV TOU BLWTLKOU Kal Snpoclou
TOUEOQL.

AIATPAMMA MAGHMATQN ME NIZTQTIKEZ MONAAEZ ANMZ NAHPOYZ OOITHZHZ

H xpovikn Slapkela poitnong yla to mpdypappa mAnpouc doitnong sival tpia (3) e§dunva ota
omoia mepAOUPBAVETAL KOL O XPOVOC YLOL TNV EKTTOVNON KoL UTIOBOAN TpOG KPLon TN SIMAWUATLKAG
epyaociag. Ma tnv améktnon tou AumAwpatog Metamtuylakwy Imoudwv oL ¢oLTnTES
UTIOXPEOUVTOL VA TIAPAKOAOUBooUV KoL va €EETOOTOUV ETITUXWE O 4 UTIOXPEWTLKA pabnpata
LE 7,5 TIOTWTLKEG POVASEC £KOOTO, 3 UTIOXPEWTLKA HaBUaTO PE 6 TILOTWTLKEG LOVASEC £€KOOTO,
2 podnpata Aoy e 6 TIOTWTLKEG LOVASEC EKOLOTO KOLL VOL EKTIOVIGOUV SUTAWMOTIKN Epyacia
toodUvapn pe 30 MIOTWTIKEG LovaSeC. To GUVOAO MILCTWTIKWY HOVASWY TOU TPOYPAMUOTOG ElvaL
90 (ECTS). Ta padnpata Sibackovtal otnv eAAnvikn f/kat ayyAlkn yAwooao.

KQAIKOZ MAGHMATO2 MAOGHMA n.m.
MPOMNAPAZKEYAZTIKA
m44202s MaBnpatikd 0
m12101s JTATLOTIKNA 0
A' EEAMHNO
m44103f OLKovouLKA XpnUatoyopwy 7,5
m12105s MNoootikég M£Bodot 7,5
m44106s Avaluon Ayopwv & Alaxeiplon Xaptodulakiou 7,5




m44104f Xpnuotoowkovopikn & Tpamellkr) AoyLoTiKA 7,5
B' EEAMHNO
m44107s Xpnuotootkovouka Napaywya Npoidvta 6
m44110s XpNUOTOOLKOVOLKN Aloiknon 6
m44108s Tpamelikn Aloiknon & Ataxeiplon Kwvduvwv 6
Mabnua Emttdoyng 1* 6
Mabnua Emttdoyng 2* 6
" EEAMHNO
m44111f AINMAQMATIKH EPTAZIA 30

AIATPAMMA MAGHMATQN ME NIZTQTIKEZ MONAAEZ ANMMZ MEPIKHEZ ®OITHzZHZ

H xpovikn Slapkela poitnong yla To mpoypappa LEPLKAG dpoltnong eival téooepa (4) e€apnva ota
orola mep\apBAVETAL Kal 0 XpOVOC YLO TNV EKTIOVNGON Kal UTtoBoAn Tpog Kpion TS SUTAWMATIKAG
gpyaoiag. Mo tnv anoktnon tou AutAwpatog MeTAmTUXLAKWV ZToudwV oL poLTNTEG UTIOXPEOUVTAL
Va TIOPOKOAOUBGoUV KOl VO EEETACTOUV ETILTUXWE OE 4 UTIOXPEWTLKA LOBALLOTA PE 7,5 TILOTWTLKES
HOVASEC £KAOTO, 3 UTIOXPEWTIKA HABAMOTA HE 6 TUOTWTLKEC HOVASEG €kooTo, 2 pobnupata
ETUAOYNG LE 6 TILOTWTIKEG LOVASEC EKOLOTO KAl £ITE ) vo EKTTOVIGOUV SUTAWMATLKA epyacio pe 30
TIOTWTLKEG povadeg, elte B) va mapakoAouBricouv kol va efetactolv o 3 padnupata avti
SUMAWHATIKAC He 10 TUOTWTIKEG HOVASEG £KOOTOo. TO OGUVOAO TIOTWTIIKWY HOVASwWV Tou
nipoypappartocg ivat 90 (ECTS). Ta padripata Siddokovtatl otnv eAAnvikA /Kot ayyALkr yAwooa.

To mpoypappa HePLKAG poitnong ameuBuvetal os gpyalduevoug umodndiouvg. Mmopei va yivel
Sektn altnon yla mpdypappa HePIKAG dpoitnong pn epyaldopevou unoPndlou, mou aduvartel va
avTanokplBel oTLg uToXPeWOEeLg TNG TARPoUC doltnong yla Stadopoug Adyoug, 0w eVOELIKTIKA
vyelag r olkoyevelakoUg.

H avakatavoun twv poabnudtwy oto npoypappa Mepikng Moltnong yivetal pe anoddocsls twv
opuobiwv opydvwy kat tepthappavetal otov Kavoviopo Metantuxtakwy oroudwyv tou AMME.

M:gI-AIII\III(:'Iz'OX MAGHMA n.m.
MPOMAPAZKEYAZTIKA
m44202s MaBnuatika 0
m44201p JTATIOTIKN 0
A' EEAMHNO
m44103p OLKOVOULKN XpnUoToyopwy 7,5
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m44104p Xpnuotoolkovopkn & Tpamelikr) AoyLoTikn 7,5
B' EEAMHNO
m44105p MNoootikég M£Bobot 7,5
m44106p AvaAuon Ayopwv & Alaxeiplon XaptoduAakiou 7,5
m44107p Xpnuotootkovopka Napaywya Npoidvta 6
m44110p XPNHOTOOLKOVOULKN Aloiknon 6
" EEAMHNO
MaBnua Emtthoyng 1* 6
MaBnpa Emtthoyng 2* 6
m44108p Tpanelikn Aloiknon & Awaxeipion Kwvduvwy 6
Ma8. avtl Suthwpatikng NMAnpodoplakd IuoThpaTa
m44217p KOl ZTPpATNYLKEG Alaxeiplon otn XpnUOTOOLKOVOLLLKN 10
A' EEAMHNO

Ma8. avti SutAwpatikig EWdika OEuata otV

m44223p Tpamnelikn 10
MaB. avtl SutAwpatiknig EWdika O¢pata otn

m44224p XPNUOTOOLKOVOLLKN 10

md44211p AINAQMATIKH EPTAZIA 30

MNa toug doutntég pepikng doitnong Sdivetal n duvardtnta avil ekmovnong SUTAWUATLKAC
gpyaoiag n mapakoAouBnon Kal e€€tacn ota MapakATw 3 padnpata pe 10 TOTWTIKEC LOVASES
€KOLOTO:

1. ElSIka O¢pota otn XpnUOTOOLKOVOLLKN

2. Eldwkd O¢pata otnv Tpamelikn

3. NAnpodoplokd TuoTpata Kol ITPpATNYLKEG Alaxeiplong otn XpnUATOOLKOVOULKNA

EvSelktik Aloto Tpoodepopevwy pabnudatwy emdoyng (mARpoug Kot HeEPLKAC doitnong
TPOYPOUUQL):

* ATTOTLUNOELG KOl TUYXWVEVOELG ETtixelprioewy kat Tpamelwy

* Alayeiplon MotwtikoU Kwvduvou

* Alayeiplon XpnUATOOLKOVOULKWY KivdUvwv

* ELOIKA O£pota otn XpnUOTOOLKOVOLLLKN

® EmevdUOELG ue YTTIOAOYLOTIKEG KAl ZTATLOTIKEG MeBOSoUG Kat N Mikpodoun Twv Ayopwv
¢ Oswpla MNatyviwv kat Itpoatnykég Aodaoels: pe Edappoyég oto OKOVOULKA

* MeydAec Baoelg Asdopévwy Kot Itatiotiky) Mabnon

¢ MAnpodoplakd UCTAUATA KAl ZTPATNYIKEG Alaxeiplong otn XpnUOTOOLKOVOULKN
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Ta mpoodepopeva padnuoata kot £to¢ anodacilovral katomv swonynong tng 2.E. mpog tnv
Eritpony Mpoypappato¢ Imoudwv tou AMME. Yriapyel Suvatotnta emtAoyng Habnuatwy ite
and aAAa MN.M.Z. tng ZxoAng eite tou O.MN.A. katomnw anodaong tng E.M.2. Tou MpoypAPATOG Kot
¢ 2. 2.E. tou avtiotowou Tunpatoc.

Tpormomnoincn Tou MPOoYPAUUATOC LABNUATWY KL AVAKOTAVOUN METAEY TWV eEAUNVWVY UOPEL va
vivel pe amoddcel Twv oppodiwv opydvwyv cUpdwva pe tov Kavoviopd METAmTuXLOKwY
Inoudwv.

H Suthwpatikr gpyacia (AE) sival umoxpewTtikn yla Toug doltntég mAnpoug doitnong Kot
TipaypOTonoLelTal oto 30 €EAunvo, evw yla Toug ¢oltnteg Ueplkng doitnong dev elval
UTTOXPEWTLKI KAl av TNV eTAEEoUV Tipayuatomnoleital oto 4o €aunvo.

Oépata mou adopouv atn cuyypadn tng A.E., (0nwg m.X. nUepounvie¢ ohokAnpwaong, yAwooa,
YPOUUATOOELPA, 00nyieg yla tnv mepiAndn, to meplexopevo, tn SdpBpwaon KoL Tov TPOmMo
napouciacng ¢ epyaociag, Intiuota BipAloypadiag, kA.m.), avadépoviar otov 08nyd
Eknovnoncg AutAwpatikig Epyaciag, o onolog ekdidetal pe anodaon tng E.M.2.

H Npaktikf Aoknon dev anotelel mpolmoBeon yla TNV 0AOKANPWGN oMoudwyv OTo MPOYPAULA
Ko Sev elval umoxpewTtikr. Ot GoLTNTEC TOU TIPOYPAMUATOC ITOPOUV VO KAVOUV TIPAKTLKI AoKNon
ot dopea SIKN¢ Toug emhoyng epooov dev mapakwAuetal n poitnon Toug.

Ta téAn ¢oitnong yla tnv mapakolouBbnon tou AMMZ opilovtal oe 5.400€ yla T0 MARPOUG
doitnong npodypappo kat 7.000€ yla to HeEPLKAG doltnong mpoypappa kot KataBalovral oe
6060¢1g, katd tn Stdpkela tng ¢hoitnong ToUC OTo MPOYPAUAL.

To A.N.M.Z. mpoPBAénel tn Suvatotnta xopnynong umotpodwwv N BpoaPeiwv aplotelag oe
HETAMTUXLAKOUG POLTNTEG, KOTOTLV £yKplong tng 2.E. tou mpoypdppatog pe Baon akadnuaikd
KpLTApLOL.

OL dottntég mou TANPOUV OLKOVOULKA/KOWWVIKA Kpltipla, cUpdwva pe to N. 4957/2022
Sikaovvtat araAlayr] ano ta téAn ¢oitnonc.

TENIKEZ EZETAZEIZ

H nmapakoAolBnon Twv pabnudtwv sival umtoxpewTikh. Ol GOLTNTEG UTIOKELVTAL OTO TEAOG KADE
SL8aKTIKNG TtepLlOSou ot efeTtdoelg o KABe pabnpa mou £xouv StdaxBei. Ot e€eTaoTikEG Tiepiodol
(kavovikEG Kal emavaAnTTikég) opilovral kabe akad. £€tog cupdwva pe to Akad. HuepoAoylo Kat
OVOAKOLVWVOVTOL TOUAGXLOTOV £val SEKANLEPO TIPLV ATtO TNV EVapEn Tou e€aprvou.
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KANONIZMOI EZETAZEQN KAI AZIONOrH:zH: /BAOMOAOIH:H:

>

H nmapakoAolBnon Twv HabnuATwy elval UTTOXPEWTLKA. 2€ EPLITTWON TIOU OL ATIOUCLeC 08
£va padnua Eemepvouv 1o 1/3 twv wpwv dpoltnong, o poltntrg Bewpeital AmMoTUXWV OTo
MABNUa aUTO Kol To emavVaAaUBAVEL yia akoun Ko popd TNV opEcwE EMOUEVN TTEPLOSO
miou Ba S16aBEl.

H teAwkn afloAdynon kdBe pabnuatog yivetal pe ypanteg e€etdoelg. Me amodacon tng
E.M.Z. ToU MPOYyPAUUATOG KL KATOTILV £L0HYNONG TG 2.E. pmopel va cuvumoAoyilovtat Kalt
gpyaoieg poltnTwy.

H Sltapdpdpwon tou teAlkoU Pabuol tou kdBe pobrupoato¢ kabopiletoal amd Toug
£KAOTOTE OLOAOKOVTEG. € QUTOV UMOPOUV VO CUPUETEXOUV Ol OTOUIKEG KOl OUOSLKEC
epyooieg Twv dpotntwy. H cuppeToxn OTLG €EETAOEL OTN OGUYKEKPLUEVN NnUEpounvia
TIOU £€Xel avakolwbBel cUpdwva pe to NPoypapua ival UTIOXPEWTIKI).

H BaBuoloywkn kAipaka opiletal amd undév (0) péxpt 6éka (10) pe StaPabuioslg Tng
oKépaing 1 pwong povadag. MpoPipacipot fabuot ival to 5 kal oL peyaAutepol tou.
TNV mepintwon ¢ enaveéétaong padnuatog n Baduoloyikn kAipa opiletatl amno (0)
uéxpL emta (7) pe StaBaduioslg Tng aképalng r Long povadag.

YTNV Tepimtwaon mou KAmolog ¢poltnTAG dev MPoc£ABel aSIKALOAOYNTA TN CUYKEKPLUEVN
nuepopunvia e€€taong evog padnuatog, XAavel tnv e¢etaotiki mepiodo Kal Bswpeital
QITOTUXWV OTO HABnua.

Anotuyia os meplocdtepa anod 600 (2) pabiupata (CwpeuTIKA) oTLg £€eTAOELC OAWV TWV
gapnvwy, cuvenaystal dtaypadn amno to Npoypappa MeTAMTUXLOKWY STTOUSWV.
Qoutnt¢ i PoLTATPLO TTIOU ATOTUYXAVEL O HEXPL SUO (2) paBnuata o e€eTAOTIKN
niepiodo Sikatovtal eyypadrg oto endpevo EEapnvo aAAd urtoxpeoUTal vo emaveEeTaoTel
otTa pabnuata autd. TNV MEPLTTWON TOU OTNV EMAVOANTITIKN £EETAOTIKN TEPiodo dev
emutuXeL og OAa Ta pabnuata, eniong Staypadetat and to Npdypappo METAMTUXLAKWY
Inoudwv.

H afloAoynon tng Authwpatikig Epyaciog otnpiletal o€ auotnpd EMLOTNLOVLKA KPLTAPLOL
mou Bacilovtal otnv mpwtotuTia, tnv eufabuvon kot avaAuon, tnv cuvBson Kal tv
mowdtnTa. Xe meplmTwon anotuxiag otnv SutAwpaTtiky epyacia, o doltntrg pnopet va
enavegetaocBel yla pla akopn ¢opd, oxtL vwplitepa amd tpelg (3) UAVES, oUTE apyotepa
amo £€L (6) unveg, amo tnv mponyoupevn €étaon. e nepintwon dg0tepng anotuyiag o
doutntic Staypadetal amno to Mpoypappa.

Mo tnv amovoun tou AuTAwpatog METAMTUXLOKWY IMOUSwVY, OIMALTELTOL TTPOAYWYLKOG
BaBuocg o OAQ T PETAMTUXLOKA poBApata Kol oth SUTAWUOTIKY epyacio. Av n ev Aoyw
npoUnoBeon dev emiteuxBel péoo otnv mpoPAenOuevn MPOBECUiO, O HETOMTUXLAKOG
doutntg dkaloutal Povov armAol TILOTOTIOLNTIKOU EMITUXOUC TOpakoAolBnong Twv
poOnuatwy, omou éAofe mpoaywylkd Babud kal n ¢oltnon Tou petamtuyakou doltnth
oto MNpdypappo ARyeL.

O petamtuylakog doltntG OAOKANPWVEL TG OTIOUSEG TOU Kal AopPavel To AlmAwpa
Metamntuxtakwyv Imouvdwv (A.M.1.), étav ekmAnPpwaoeL OAeC TLG, UTIO Tou MNPoypPAUMOTOC,
TipoBAemOpEVEG  UTOXPEWOEL, OnAadry emwtuyn effétacn oto  padriuata  Tou
TIPOYPAUUATOC, £YKPLON KOl ETUTUXNG €€ETAON TNG SUTAWMATIKNG gpyaociag (0mou auth
nipoBAEneTOL), KOTAOEGN TOU QAMOPALTNTOU TLOTOMOLNTIKOU ayyALKAC, OTWG opileTal otTLg
npoUToOEaeLg ElCOYWYNC OTO TIPOypappa Kal e€0dAnon Twv SLIEAKTpWVY.
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» O telkoc Babuog tou AmAwpatog Metamtuxlokwy Imoudwv (A.M.Z.) TPOKUTITEL amo Tov
BoBuo TWV PETATITUXLAKWY HoBNUATWV Kal Tov Babuo tng AE, wg pécog 6pog Tou .

» O BaBuédc tou Authwpatog Metamtuytoakwy Xmoudwv (A.M.X) motomolel tnv emtuxn
TMEPATWON TWV OMOUSWV TOU METAMTUXLOKOU doltnth. Zto  amovepdpeva A.M.ZL.
avaypadetat xapaktnplopog KaAwg, Atav KaAwg, ApLota ToU aVTLOTOLXEL O€:
= «Aplota» and 8,51 £éwg 10
= «Alav KoAwe» amod 6,51 £wce 8,50
= «KoAwg» amo 5 €wg 6,50

EKMAIAEYTIKO EPTAZTHPIO 2XOAHZ OIKONOMIKQN ENIZTHMQN- ECONLAB

OL poutntég Tou ANME XpnUATOOLKOVORLKH Kol Tparmelikr) €xouv otn S1abson toug éva MARPWG
OPYOVWUEVO EPYAOTHPLO TO omoio SLabtel £va olyxpovo diktuo 19 H/Y kat eivat e€omAlopévo pe
e€eldlkeupéva AoyLopLKA Kal Baoelg 6eSopévwy, Ta omoia BonBolv tdéco otn Sibaockalia ota
YVWOTLKA Tedia TG XpNHUOTOOLKOVOULKNG KoL TPATe{IKAG 000 KOL OTN OTATIOTLKNA eNMeéepyaoio Kot
ovaAuon 6e60UEVWY e TTIANPN OELPA OTATLOTIKWY, LABNUOTIKWY KOL OLKOVOUETPLKWY TIOKETWV KoL
epapuoywv.

Jto epyaoctiplo, kabwg kal ota epyactnpla £PAPUOYWY TOU KEVIPWKOU Ktlplou TOU
TIAVETILOTN IOV, TIPOYHLOTOTOLOUVTOL Lo OELPA OTtO SLOAEEELC KOl EKTTALSEUTIKA OEULVAPLAL.

EmtutAéov oTtoug GoLTNTEC TOU MPOYPAUMOTOC TIOPEXETAL:

> EKMOLSEUTIKA ZEpLVApLAL:
o Xeuwdplo Bloomberg

o Ewoaywyn otnv SQL kot Baoslg AeSopévwy ylo XpnUATOOIKOVOULKEG EdapLoyES
o Xeuwadplo otnv PYTHON
» apeon mpooPoacn kal £€doknon o pla oepd and Pacelg Sedopévwy, OMWC:
Bloomberg, Reuters Eikon / DataStream
> Queon mpdoPacn o€ OLKOVOUETPLKA TPOYPAMUATA Yia TNV avdAuon Sedopuévwy, OTWG:
EView, STATA, R, MATLAB, SQL, SPSS, GAMS
» MpooBacn péow tou &iktvou tou O.M.A. O NASKTPOVIKA TEPLOSIKA KOl OF
NAEKTPOVIKEG BAoelg Sedopévwy.

To epyaotiplo oteyaletal oto Ktiplo Metamtuxlokwy Xmoudwv kat Epeuvag tou Olkovoutkol
Mavemniotnuiov ABnvwy, otov 6° 6podo, aiBouca 610 (EveAntidwv 47* & Asukddoc 33).

MIZTONOIHZH ANO TO CFA INSTITUTE UNIVERSITY RECOGNITION PROGRAM

To ANMZ otn Xpnuotoowovopkn kot Tpamelikn €xel evtoxBel oto CFA University Affiliated
Program. Méow NG avayvwplong autng, o &tebvig opyaviopog CFA® (Chartered Financial
Analysts) motomolel OTL TO PETAMTUXLAKO TIPOOdEPEL €val TTPOYpOUUa omoudwv Tou eival
EVOPHUOVIOUEVO LE TIC QTTALTAOELG TOU LVOTITOUTOU YLa TNV anOKTNon Tou SleBvwg Kataflwuévou
gnayyeApatikol tithou mou amovépel to CFA® Institute. To ANMZ SikaoUTol WG EK TOUTOU VoL

14



xopnyel €wg Téooeplg unotpodieg ava akadnuaikd £€to¢ ota mAaicla Tou mpoypaupatog CFA
Student Scholarships, oe ¢poltntég mou enbBupouv va poPoulv otnv e££Ta0n yla TNV AnoOKTnon
NG emayyeAQATIKAG TiloTonoinong CFA. OL urtotpodieg £xouv T Hopdn HEPLKAC amaAlayng amd
TA €EETAOTPA TNG TILOTOTOLNONG.

O emayyeAPaTIkOg TitAog Tou amoveépel To CFA® Institute €xel avayvwplotel ano tnv Entponn
KedbaAalayopdg kal To Xpnuatiotiplo ABnvwv Kat Sivel 0Toug KATOXOUG TOU €€ailpeon Ao TG
OXETLKEC €EETAOELG TTOU ylvovTol OTN XWPA LAG. ITOV OLWTIKO TOUEQ, N KOTOXN TOU TITAOU €XEL
dlaitepn Baputnta Kat anoteAel onuavtikd epodlo yia 6Aoug 6ooug epyalovtal ) embupolv va
€PYOOTOUV OTOV EMEVOUTIKO, TPATIEILKO KOL YEVIKOTEPO OTOV EUPUTEPO XPNLOTOTILOTWTLKO TOMEQL.
OL poutntég Tou AMME XpnUaToolkovokr Kot Tparmellkn, eKTOG amo tnv evoeAex akadnuaikn
KOTApTLON oTa BEpata Tou avaAuovtal oTo Poypappa oTtoudwy poeToLpdlovtal emiong Kot yLa
TNV amoktnon upiag smayyeApatikng miotonoinong vPnAol KUPOUC, QATIOKTWVTAC £TOL €va
ONMOVTLKO TIAEOVEKTN O OTNV ayopA EpYACLOC.
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NEPITPAM®H TQN ENIMEPOYZ ENOTHTQN MAGHMATQN

TMHMA NAHPOYZ ®OITHZHZ

MPONAPAZKEYAZTIKA MAGHMATA

povadwv

TitAog Tou padnuarog MAOGHMATIKA
Kwdwkd¢ apldudg tov padnpartog m44202s

TUMoG Tou padRpatog MPOoMapPACKEUAOTIKO
Eninedo tou pabiparog Metamntuxlako

‘Etog otoudwv 1°

E€aunvo/tpipnvo 1°

ApLOLOG ATTOVEUOUEVWV TILOTWTLKWV 0

‘Ovopa ToUL S16daokovtog/Twv

SL6aoKkovIwv

ratolog Kwvotavtivog, KaBnyntng, Tunua Ow. Emotiung

EMSLwKOHEVA padnotoka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU padnipartog)

YKOTOC TOoU padnuatog ival n emavaAnn Baclkwy EVWOLWV oo ta
MaBnuatikd mou eival avaykaieg ota XpnUoTOOLKOVOLLKA.

Mpoanattolpeva

Kovéva

Nepiexopevo tou padruatog (Syllabus)

Ta B€pata mou kaAumrtovtal eival ta €€N¢:
Juvapthoelg Kal e€lowaelg, n afia xpnuatoc, mivakeg, dtapopLkdg AoyLouoc,
oAoKkAnpwpuarta.

Zuvictwpevn BpAoypadia npog
peAéTn

Basic:

Chiang A.: Fundamental Methods of Mathematical Economies, 3rd Edition,
McGraw-Hill

Watsham, J. T. and Parramore, K.: Quantitative Methods in Finance
Additional:

Silberberg E.: The Structure of Economies: A Mathematical Analysis, Mc
Graw Hill

Hands D. W.: Introductory Mathematical Economics

ALSOKTLKEG Ko paBnotakég péodot

O SLaAé€elg ouvodelovtal amo PeyaAo aplOud aoknOEWY KAl TIPOKTLKWY
edappoywv

Mé£Bobot a§loAdynoneg/Baduoldynong

EniAuon Aoknoswv (8ev untdpyet tehkn e€€taon n Babuoldynon)

NMwooca ditbaokaliag

EAANVIKQ
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TitAog Tou padipatog STATIZTIKH

Kwdwd¢ aptdpdg tov padnpatog m44201s

TUMoG ToU padipatog MPOoMapPACKEUAOTIKO
Eninedo tou padiporog Metamtuxlako

‘Etog omtoudwv lo

E€apnvo/tpipnvo lo

ApLOLOC ATTOVEUOUEVWV TILOTWTLKWV 0

povadwv (e Bdaon tov popto epyaciog
TIOU amatteital va KataBAaAeL o
doLtnNTAG 1) OTIOVSACTHG VLA VAL ETILTUXEL
TOUG QVTLKELEVIKOUG OTOXOUG N Ta
pabnolakd anoteAéopata)

‘Ovopa ToUL S16daokovtog/Twv
S16aoKkovIwv

Ntépoc Avtwviog, Kabnyntng, Tunpo AleBvwv & Eupwmnaikwv OLKOVOULKWY
Inoudwv

EmiSLwKOpeEVa pabnotoka
anoteAéopata (AVTLKELLEVIKOL oTO)OL

JKomog tou pabnuatog sival n emavaAnyn Packwv evvolwv amd Thv

JTaTIOTIK Tou  elval  avaykaie¢ otnv  Owovopetpia kol  Ta
Tou padiparog) XPNUATOOLKOVOULKA.
Mpoamnattovpeva Kavéva

Nepilexopevo tov padnuartog (Syllabus)

Ta B£pata mou KAAUTITOVTOL KoL aVAAUOVTOL OE OXETIKA apXLKO eminedo-
niepthapavouyv ta €€n¢: MBAVOTNTEG KAl KOTAVOUEC, CUVEXELG KL SLOKPLTEG
tuxaiec HeTaPANTEG, POMEC GAND XOPOKTNPLOTIKA KOTOVOUWY, PBAOCLKECG
BewPNTIKEC KATOVOUEG TuXaiwv peToPANTWY, elcoywyn ot peBOdoug
OTATLOTIKAG EMAYWYNC (KEVTPLKO 0plakd Bewpnua Kol VOUOC TwV HEYOAWY
oplBpwv), pebodoug extipnong (uéBodog pomwv, pEBodoc peyiotng
mbavodavelog, LEBoSog eAaxioTwy TETpaywWVWY) Kal EMBUUNTEC LOLOTNTEG
EKTLUNTPLWV (opepoAnia, CUVETELQ, AMOTEAECUATIKOTNTA).

Zuviotwpevn BLBAoypadia npog
peAéTn

Towwvoc: 2ToTlotiki pe Edappoyég ota Owkovopka, ONA.
XoAKLac: stotiotikn, Rosili.

Xat{nvikoAdou: Itatiotikn yla Okovopuoloyoug, 2002.
Studenmund: Using Econometrics, Addison, Wesley, Longman
Wooldridge: Introductory Econometrics, Thomson.

Heij, et al.: Econometric Methods with Applications
Inuewwoelg: www.aueb.gr/users/demos/mbasta.pdf

ALSOKTLKEG KoL padnotakég pébodot

Atalé€elg mou cuvodelovtal amo emMAUCN AOKNOEWV KOl ELOAywyH oThV
oTATLOTIKN avaluon Sebopévwy pe R n/Kat e-views.

Mé£Bo8oL a§loAdynong/Babpoldynong

EniAuon Aoknoswv (8ev untdpyet tehkn e€€taon n Babuoldynon)

NMwooca dtbaokaliog

EAANViKa/AyyAika
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http://www.aueb.gr/users/demos/mbasta.pdf

YNOXPEQTIKA MAOHMATA

TitAog Tou padnpuoartog

OIKONOMIKH XPHMATATOPQN

Kwbwog aptOpog m44103f

TOU padnpatog

TUMOG TOoU pHaBApaTOg Yroxpewtikd
Entine50 Tou pa®rfporog MeTtarmtuxtako
‘Etog omoudwv 1°
E§&unvo/tpipnvo 1°

ApLOLOG AMOVEUOUEVWV TILOTWTLKWV 7,5

povadwv

Ovopa ToUL
Sldaokoviwv

S16dokovtog/Twv

Owkovouidng lewpylog,
OLKOVOULKWYV ZTToudwyv

KaBnyntng, Tunua Alebvwv & Eupwrnaikwy

EmiSLwKOpeEVa pabnotoka
anoteAéopata (AVTLKELHEVIKOL oTOXOL
TOoU padnparog)

O Baolkdg oTOX0G TOU LaBAUATOC lval oL GOLTNTEG va KOTAVONOOUV Th
oX£0n ToU TPAME{IkOU CUOTHHATOC LE TIG XPNUOTAYOPES. EMKeEVTpWVETOL
070 NMWG SlapopdWVETAL N PEVUCTOTNTA Ot pia olkovoula, Kol otov
KOTOAUTIKO POAO TIOU €XEL O£ AUTH TN Sladlkaoia To EUMOPLKO TPATIE(KO
ovotnua. MNapouoctalovtol oL  TPOCSIOPLOTIKOL  TAPAYOVTEG  TNG
Poodopag XPNUATOC, TA EPYAAELN VOULOUATIKNG TIOALTIKAC KoL 0 pOAOG
¢ Kevrpikng Tpamelag. AvaAletal n mAeupd tng {Atnong XpHHoTog Kal
mapouaotalovial oL PNXOVIOUOL METAS00NG VOULOUATIKAG TIOALTIKNAG.
ISlaitepn avadopa yivetat otnv EKT kal oto Eupwolotnua.

Npoanattovpeva

Kavéva

Neplexopevo tou padnuparog (Syllabus)

1. Tatl peAetdpe TIC QYOpPEC XPNHATOC KAl T Asltoupyla TOu
Tpamnellkol cuoTAHATog To XPNUOTOTLOTWIIKO cuoTtnua. To

Xpnua.
2. Anuloupyila peuotoTNTOG HECW TWV KATaBEéoswv Kal poadopd
xpnuotog. MNpoodloplotikol  mapdyoviee TG TPoodopdg

Xpnuotog. Epyaleia vopLopaTikAg MOALTIKAG. Molog o pOAog NG
Kevtpikng Tpamelag; NOULOUATIKA TIOALTLKI), OTOXO0L, OTPATNYLKA.
3. ZAtnon xpnuotog. To umoddetypa IS-LM. Noplopatikn Ko
SNUocLoVoULKA TIOALTIKN oto UTOSelypa IS-LM. TuvoAikn Atnon
KoL OUVOALKN Tipoodopa.
Mnxoviopol HETAS00NG VOULOUATLKAG TIOALTLKAC.
Xprpo kot TAnOwpLopog.
OpBoMoyLkEC TPOOSOKIEC: CUVETELEC YLAL TNV AOKNON TIOALTLKAC.
OL O&iebveic xpnuatayopés. To OleBvEC XPNUOTOTLOTWTIKO
oclOoTNUA.

Nouvks

ZTuvictwpevn BpAoypadia npog
MEAETN

Mishkin S. F. [2013]: The Economics of Money, Banking and Financial
Markets, 10th edition, Pearson Education, Inc., Boston.
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Begg D., S. Fischer and R. Dornbusch [2005]: Economics, McGraw-Hill,
London, 8" edition.

Blanchard 0., A. Amighini and F. Giavazzi [2010]: Macroeconomics-A
European Perspective, Prentice Hall International, Inc., New Jersey.

ASOKTIKEG Ko LaOnotakeg pEodot

Aldaokahia pe puoikr mapouoia kal xpron slides.

Mé£Bo8oL a§loAdynong/Badpoldynong

TeAkn e€€taon (100%).

NMwooca dtbaokaliog

EAANVIKG/AyyALlka

TitAog Tou padnuarog

XPHMATOOIKONOMIKH KAI TPAMEZIKH AOTIZTIKH

Kwdwdg aptdpdc tov padnparog m44104f
TUMOG TOU HaBApATOg YOXPEWTIKO
Entine50o Tou pa®rAportog MeTarmtuxtlako
‘EtoG omtoudwv 1o
E€aunvo/tpipnvo lo

ApLOLAG LMOVEUOUEVWV TILOTWTLKWV 7,5

povadwv

Ovopa ToUL S16dokovtog/Twv

SidaoKkoviwv

J1ouyA€ Tewpyia, Kabnyntpla, TURUA AOYLOTIKAG KOl XpNUATOOLKOVOULKNG

EmiSLwKOpeEVa pabnotoka
anoteAéopata (AVTLKELUEVIKOL 0TOXOL
ToU padnpatog)

O 0T1O)0G TOU paBnuatoc €ival vo TIAPOUGCLACEL 0TOUC GOLTNTEG BACLIKEG
YVWOELC OTOV TOopEQ TNG XpnUaToolkovouLkng MAnpodopnong. OL doltnTtég
mou Ba mapakoAouBrioouv autd Tto paBnuo Bo eivat os Béon va
aflohoynoouv evaAloKTIKEG AUOELG Kal va Booioouv TI¢ anodAoel Toug
£XOVTAG LA KOAN KOTOVONGCN OXETIKA UE TIC EVVOLEG KOL TLG TEXVIKEC TWV
AteBvwv Noylotikwv Mpotinwv & AleBvwv MpoTuMwV XpNOTOOLKOVOULKNG
MAnpodopnaong (IFRS). Ta Baotkd Aoylotikd Intripato mou avaivovtol Ba
g€nynBbouv Aappavovtag umoyn Ttic paydaieg aAAAYEC OTO OLKOVOULKO
TepBAANOV KO TLG TTAYKOOWLEG QYOPEC.

Npoanattovpeva

OXIl

Neplexopevo tou padnpatog (Syllabus)

Mapouociacn Baowkwv Ospdtwv Xpnuatoolkovoulky MAnpoddpnong pe
Baon ta Alebvni Aoylotikd Mpdtuma:
«  Alebvn Noylotikd Mpotuna & AteBvn MpoTtuma XpnoTOOKOVOULKAG

MAnpodopnong

< Kavoviotikd MAaiolo Aebvy TMNpoétuma  XpnUOTOOLKOVOULKAG
MAnpodopnong

+ Katdotaon Xpnpoatoowkovoplkng 0ong & Kotdotaon TopeELOKWY
Powv

< AmaLtnoslc

< AnoB¢pata

+» Evowpota & Auda Mayta

< Emevdloslg

% Ecoda

< MuwoBwoslg

19




®,

% Statement of Cash Flows

Tuvictwpevn BpAoypadia npog
MEAETN

Core Text : Intermediate Accounting : IFRS Edition (3rd edition)

Kieso, Weygandt, Warfield

Meléteg Meputtwoewy (Case Studies)

Mpb6aBeto YAkO Atadavelwv 1 GAAWV oNUEWOoEWYV oL omoleg dlatiBevtat
OTOUG POoLTNTEG KOTA TN SLAPKELD TOU e€QUVOU

ASOKTIKEG KoL LatOnolakeg pEodol

AlaAé€elg, AoKNOELG

Mé£6o8oL a§loAdynong/Badpoldynong

Mpamtég e€etdoelg oto TéEAog Tou e€aprvou -100 %

NMwooca dtbaokaliog

EAANVIKQ

TitAog Tou padnpoatog

ANAAYZH ATOPQN & AIAXEIPIZH XAPTOOYAAKIOY

KwdKA¢ aptBpo¢ tou padrportog m44106s
TOMOG TOU HaOAHATOC YTOXPEWTIKO
Eninedo tou pabnuarog Metamntuxlako
‘Etog omoudwv 1o
E€aunvo/tpipnvo lo

ApLOAG AMOVEUOUEVWV TILOTWTLKWV 7,5

povadwv

Ovopa ToUL S16daokovtog/Twv

Sidaokoviwv

TlopaAng HAlag, KaBnyntnig, Tunua Ok. Emotipung

EmSlwkopeva pabnotaka
anoteAéopata (AVTIKELLEVIKOL OTOXOL
ToU padnparog)

O OKOTMOG TOU HABAUATOG €lval Vol €L0AYAYEL TOUG OTOUSAOTEG OTa
ouyxpova epyalelo Kol TIG TEXVIKEC TNG oavAAuong Kal afloAoynong
enevdloswy, Tou Tmepappavouv ARYn amnoddoswv KATW amo
BeBaiotnta kat aBepaidtnta, THoAdynon kwdlvou, aplotn Sloxeiplon
XOPTOPUAOKLWY LETOXWV KOL TLLOAOYNON LETOXWV N AAAWY TIEPLOUCLAKWY
otolxelwv. Emiong, to padnua mepAapPAavel TUWOAOYNon OMOAOYWV,
g€nyel TNV KAUMUAN Twv emtokiwy Kot KaAUTtel Bépata Staxeiplong
XOPTOPUAOKIWY OUOAOYwv. To uaBnua mopouctdlel ePpaAPLOYEG TwV
mapanavw HeBOSwV He TNV XPNon AOYLOUIKWY Yyl TNV KOAUTEPN
KQTAVONOT) TOUG OTNV TPAEN. 2TO TEAOG TOU Labnpatog, ol otoudaotég Ba
£XOUV KATOVONOEL T TTAPATIAVW £pyaleia aTnv avaAucn emevoUCEWV Kat
Ba £xouv e€okelwBel pe TNV edappoyr) Toug otV IMPAkn.

MNpoanattovpeva

Neplexopevo tou padnuparog (Syllabus)

AP emevduTIKEG amodaoelg KATw amo Pefaldtnta kot afefalotnta,
Aplota  xaptoduAdkia HEoOU-SlaKUMavong, THoAdynon  Kwvduvou
HETOXWV e Bdaon to CAPM, moAumapayovTikd UmoSelyata TLLoAdynong
KwwdUvou petoxwv, e Baon to APT, ayopég opoAdywv, e€fynon tng
KOLUTTUANG TWV EMLTOKIWV, TEXVIKEC SLaxeiplong xaptobulakiwv opoAoywy,
AleBveic kepalalayopég kot Stoxeipton xaptodulakiouv.
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Zuvictwpevn BpAoypadia npog
MEAETN

Bodie Z., A. Kane and A. Marcus (2009), Essentials of Investments
Copeland T. and J. Weston and K. Shastri (2005), Financial Theory and
Corporate Policy

Danthine J. and Donaldson (2002), Intermediate Financial Theory
Fabozzi, F., Kolm. P., Pachamanova, D and Focardi, S. (2007), Robust
Portfolio Optimization and Management, Wiley.

Fabozzi F. (2016), Bond Markets, Analysis and Strategies, Pearson
Luenberger D. (1999), Investment Science

MSOKTIKEG Kol LaOnolakég pEbodol

Abackohio/Sladé€elg, epyoaotipla HE  £PAPUOYEC  AOYLOULKWY,

dpovtioTrpLa Kol CEpLVApLA

Mé£Bo8oL a§loAdynong/Badpoldynong

Mparmtn e€€taon Kal epyooieg

NMwooca dtbaokaliog

EAANVIKA /AYYAKA

TitAog Tou padnuatog

NOzOTIKEZ MEOOAOI

KwdKA¢ aptBpo¢ Tou padrportog m13105s
TUMOG TOoU HaBApaTOg YOXPEWTIKO
Entine50o Tou pabrfporog MeTarmtuxLako
‘Etog omoudwv 1o
E€aunvo/tpipnvo lo

ApLOAG ALMOVEUOUEVWV TILOTWTLKWV 7,5

povadwv

Ovopa ToUL S16daokovtog/Twv

SidaoKkoviwv

Bpovtog lwavvng, Av. Kadnyntig, TURUA STATIOTIKAG

EmiSLwKOpeVa pabnotoka
anoteAéopata (AVTIKELUEVIKOL oTOXOL
ToU padnpatoc)

2TOX0C TOU podnpatog elval va mapéxel oToug GoLTNTEG TNV EKUABNON TNG

XPNOoNG KOTAANAWY OTATIOTIKWY KOL OLKOVOUETPLKWV HEBOSwWY, HOVTEAWY

KOL TEXVIKWV TIOU QmoutolVIaL ylad TNV avOoAucon OLKOVOULKWY Kol

XPNUOTOOWKOVOULKWY Sedopévwy. MEeTd tnv emtuyn oAokAnpwaon Tou

pabnuatog, ol poltntég Oa sival os B€on:

e Na yvwpilouv kat va edpapudlouv pla eupeia KAAOH OLKOVOUETPLKWV
UTTOSELYUATWY O€ XPH OO EUTIELPLKA TTPOBAR AT

e Na paBouv TG 0OpXEC TNG OTATIOTIKAG KOL OLKOVOMETPLKAG
CUMMEPAOATOAOYLAG, £TOL WOTE Va lval o B€on va KATAVOroouV TNV
avaAuon Tou eival anapaitntn yLa Vo GUYKEKPLUEVO OET SESOUEVWY,
KOl TIWG UTopel va epappootel cwotd

e Na KTIHOUV TIC TMOPOHUETPOUG TWV OTATIOTIKWY KOL OLKOVOUETPLKWY
UTIOSELYHATWY

e Na Ste€ayouv eAéyxoug UTODECEWV KL VOL KOTAOKEUALOUV SlaoThpata
EUMLOTOOUVNG YLOL TLG TTOPOUETPOUG TOU TANBUGHOU
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e No ektpoUv umobeiypota maAlvdépounong kat umodelypata
XPOVOOELPWY, va Katackeudlouv TPOPAEPEL Kal va gppnvelouv
KataAAnAa to amoteAéopata tng avaiuong mou dle€ayouv

e Na ektlpoUv unodeiypata Sopikwy aAlaywy Kat tavel unodeiypata
Kol va to edapuolouy O EUTELPLKA OLKOVOULKA TipoBARaTa

e No pmopouv va £dappocouv, PE TN Xpnon Tou TaKETou R, ta
OLKOVOETPLKA UTIOSELY AT OE EUTIELPLKA OLKOVOLLLKA TIPOBAN AT Kall
edapuoyeg

Npoanattovpueva

Touldylotov éva TpOmMTUXLAKO HAOnua otnv Owovopetpia  kot/n
Elcaywyn otn ZTatloTikn.

NepLexopevo tou padnuparog (Syllabus)

To pabnua slodyel kot mapouotdlel tn BepeAlwdn Bewpla OTATIOTIKWY
KOLL OLKOVOUETPLKWY UTIOSELYATWY, LEBOSWV KOl TEXVIKWY, OL OTIOLEG glval
anapaltnte otnv €peuva KAl OTNV OVAAUGCN OLKOVOULKWY KOl
XPNUOTOOKOVOULIKWY SeSopévwy. Apxlka Tapouctaletal n Bswpla tTwv
UTIOSElYHATWY  TTAALVOPOUNONG, amANg Kot TOAAIANG  YPOAUULKAG
naAwvépounong. E€etalovtal Bépata OMWG n erhoyn
uetafAntwv/povtéAwy, n  xpnon  YeuvdopetofAntwy, KoL N
TIOAUCUYYpPAPULIKOTNTO. Alvetal £udacn otnv edappoyn tng Bewpiag,
g€etalovrag T UTIOBECELS TWV KOTAAOIMWY HE TN XPAOoN SLayVWOoTIKWY
eAéyxwv, Kal MapoucLlAaleTal n epunveio Twv amoteheopdtwy. Elodyetal
Kal mapouctaletal avaluTikd n Bswplia Kal n MPAKTKA edappoyrn Twv
UTIOSELYHATWY  aVAAUONG XPOVOAOYLKWY Oelpwv. [VETOL QVOAUTIKN
eplypadr Kol mapouciaon TwV OTOXOOTIKWY HMOVIEAWV XPOVOAOYIKWY
oelpwv (ARMA models), kat avantuooetal n pebodoloyia Box-lenkins. To
HAONUa ELOGYEL TA YEVIKEUEV ypap Lk uTtodeiypata (logit/probit, log-
linear models) mou xpnowomowolvTal ylo TV avaAuon SLWVUULKWV
6edopévwy (Binomial data) kot dedopévwyv ouyvotntwy (Poisson data).
Mapouataovtal Kal avanmtuooovtal To UToSeiypota SOUKWY aAAaywv
(break-point models) kat ot Baoikol €Aeyxol UmapEng Sopkwv aAAaywv
OTa OLKOVOULKA dedopéva. TENog mapouoLalovtal Ta aveA umodelypata
Sloxpovikwv Kat Stactpwpatikwy dedopévwy (Panel data models) kaBwg
KOl OL TEXVIKEG EKTIUNONG TWV TIAPAPETPWY TWV UTIOSELYUATWY QUTWV.
MMvetat avaAutiky edappoyr TG Bewplag, TwWV UMOSEYUATWY Kol
HUEBOSWV OE EUMELPLKA OLKOVOULKA KoL XPNHOTOOLKOVOULKA TtpoPBAraTa
LLE TN XPrON TOU OTATLOTIKOU aKEToU R.

Juvictwpevn BBAoypadia npog
MEAETN

e Stock, J.H., and Watson, M.W. (2017). Introduction to Econometrics, 3rd
edition, Pearson

e Weisberg, S. (2005). Applied Linear Regression, 3rd edition, Wiley

e Fox, )., and Weisberg, S. (2011). An R Companion to Applied Regression,
2nd edition, SAGE Publications Inc.

e Hamilton, J.D. (1994). Time Series Analysis. Princeton, New Jersey:
Princeton University Press

e Enders, W. (2010). Applied Econometric Time Series. New York: Wiley

e Cowpertwait, P.S.P., and Metcalfe V. A.(2009). Introductory Time Series
with R. New York: Springer Texts in Statistics

e Cryer, J.D., and Chan K.S. (2010). Time Series Analysis with Applications
in R. Springer Texts in Statistics

e Gujarati, D.N. (2008). Basic Econometrics. New York: McGraw-Hill
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e Pindyck, R.S. and Rubenfeld, D.S. (1991). Econometric Models and
Economic Forecasts. New York: McGraw-Hill

e Shumway, R.H. and Stoffer, D.S. (2011). Time Series Analysis and Its
Applications with R Examples. New York: Springer Texts in Statistics

e Tzavalis, E. (2008). Econometrics, AUEB

ALSOKTIKEG Kot LaOnolakeg pEbodot

Mua SLaAeén tpLwv wpwv efdopadlaiwg, aoknoelg Kal epyooieg HeAETNG
KOLL TTPOYPOLLUOTIONOU OTo OTIiTL (OplopéveG pog mapadoan).

Mé£Bo8oL a§loAdynong/Badpoldynong

O TteAkOg Babuog eival o HEoog 0poc Tou Babpou TNG TEAIKAG YPATTTAG
efétaong (Bapog 80%) kalL tou Pabuol Twv MAPASOTEWV OOKNOEWV
UEAETNG KAl T(POYpPAUUATIOHOU (Bapog 20%), uTo Tnv mpolmobeon OTL 0
Babuog tng TteAwkng ypamtng efétaong elval TouAdylwotov 5/10.
AladOopETIKA, 0 TEAKOG BaBUOG LlooUTOL E TOV BABLLO TNG TEALKNG YPATTAG
gfétaonc.

NMwooca ditbaokaliag

EAANVIKA /AyyALKG

TitAog Tou padnuatog

TPANEZIKH AIOIKHZH KAI AIAXEIPIZH KINAYNQN

Kwdwd¢ aptdpdg tov padnpatog m44108s
TOmog Tou padRpaTog YTOXPEWTLKO
Entine50o Tou pabrAporog MeTarmtuxLako
‘EtoG otoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ANMOVEUOUEVWV TLOTWTLKWV 6

povadwv

Ovopa ToUL S16Gokovtog/Twv

Sidaokoviwv

XapaAaumdakng Eudayyehog, E€wteplkdg Zuvepydtng

EmiSLwKOpeVa pabnotoka
anoteAéopata (AVTIKELUEVIKOL oTOXOL
ToU padnpatog)

OL dpottntéc Ba katavonoouv os Babog:
e Tnv évvola Kal ta £(6n TwV XPNUATOTILOTWTIKWVY WpupdTwy (XI)

e Toug KwvSuvoug Twv Xl
o Kivéuvog emitokiwv

MoTwTIKOC Kivduvog

Kivéuvog Peuototntag

JuvaAlaypatikog Kivduvog

Kivéuvog Ayopacg

Kpatikog kivbuvog

Kivduvog ektog LooAoyLlopou

Texvoloyla kat dAhot Asttoupyikoi Kivéuvol
o Kivduvoc Fintech

e Ta MNpodtuna tng Baoeiag I, Il & Il kal n Emdpketa Kedbahaiwv

O O O O O O O

e [lpoodloplopdg Kal petpnon tng €kBeong os kivbuvo yua Xl,
edappolovrog pebodoug omwg Value-at-Risk (VaR) kat Expected
Shortfall.
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MNpoanattovpueva

NepLexopevo tou padnuparog (Syllabus)

H xpnuotomniotwtikn Kplon mou Eomaoce to 2007 katédelle TN onuaocia
NG avayvwpLong Kat dtaxeiplong Twv moAAamAwv KvdUvwy Toug omoioug
OVTLUETWTTI{OUV TO XPNHOTOTILOTWTIKA Wpupata (XI). To pabnua mapéxet
olokAnpwpévn Tmpooéyylon otn Slaxeipton Twv  KWwSUVWV  TIoU
avTlleTwnidouv ta XI: avayvwplon, Kot UETPNon Kal Toug. KaAumrtovral
TOOO TO ECWTEPLKA CUOTALATO OG0 Kol OL eEWTEPLKOL KAVOVEC TIPOANTITIKAG
enontelag anolntwvtag Avoelg ya tig eMAeidelg mouv odnynoav oe
anotuyleg T6o0 otnv autoppLBULon Twv Xl 600 KOl OTNV EMOMTELN TOUG.

Zuviotwpevn BLpAoypadia npog
MeAéTN

A. Saunders and M. M. Cornett, Financial Institutions Management: A Risk
Management Approach, McGraw Hill, 8th edition, 2014.

Frederic S. Mishkin The Economics of Money, Banking and Financial
Markets, 2016, Pearson Education Inc

Steve Allen, Financial Risk Management: A Practitioner's Guide to
Managing Market and Credit Risk (Wiley Finance), 2nd edition, 2013.

G. Sapountzoglou and C. N. Pentotis, Banking Economics, (vols A and B), G.
Benou Editions, 2009 (In Greek)

MSOKTIKEG Kol paOnotakég pEbodol

AOAEEELG, QOKNOELS £pyaoieg, OLaAEEEl TPOOKeEKANUEVWY amd Tov
TPOMEeLKO TOUEQL.

Mé£Bo8oL a§loAdynong/Babuoldynong

E€etdoelc, epyaoieg

NMwooca ditbaokaliog

EAANVIKQ

TitAog Tou padnuatog

XPHMATOOIKONOMIKA NAPATQrA NMPOIONTA

Kw81KOG apltOpog tov pabnuartog m44107s
TOmog Tou padnRpatog YTOXPEWTIKO
Entinebo tou padnporog MeTamtuyLako
‘Etog otoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ATMOVEUOUEVWV TLOTWTLKWV 6

povadwv

Ovopa ToUL S16daokovtog/Twv

S18aoKovVTWY

TomdAhoyhou NikoAaog, KaBnyntic, Tunua Aebvwv & Eupwmaikwv

OLKOVOULKWYV XTtoudwv

EmuSLwKOpeva pobnotaka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU pabnparog)

H amoktnon twv e€ng de€lotitwv:
e TlwoAOynon MOpOywywv, Kal TOPAYyWYWV OfF EMITOKLAKA Tpolovta
(swaps)
* BaoKEG apXEC KAl TPOKTLKN TG Staxeiplong kKivduvwy xaptodulakiou
ME TN Xprion Topaywywv
e Xpnon eldkwv software yla tnv THoAdynon SIKOLWUATWY Tpoailpeong

24




MNpoanattovpueva

NepLexopevo tou padnuparog (Syllabus)

To MABNUA KOAUTITEL TA KUPLOTEPA TIAPAYWYA XPNULOTOOLKOVOULKA
npoidvta: [MpoBesoplakd cupPolala kot cupPolala  UEANOVTLKAG
ekTANpwong oe dladopeg umokeipeveg afieg. Alkalwpata mpoaipeong oe
UETOXEC, Selkteg, ouvaAlaypa Kol cupBoAala HEANOVTIKNG EKITANPWONG.
JupBaocelg avtaAllayng MITOKIOU Kol CUVOAAAYLOTOG. 2TO EMIKEVIPO TNG
avaAuong Bplokovtal untodeiypata TipoAdynong Kabwe Kal avTlotabuLong
KWwoUVWwY pe Topaywya 1 ano O£0elC MOPOAYWYWV EK  HUEPOUG
XPNUOTOOKOVOUIKWY opyoviopwy. EBikd Ofépota mou KaAuTtovrtol
neplappavouy, petaty aAwv To unmodelypa Black - Scholes, dtwvupika
6évbpa, avtiotabuilon OéAta kabwg kot Slddpops eDAPUOYEG OTWG
TIPOYHLOTIKA SIKALWULOTA OTN XPNLOTOOLKOVOULLK).

Zuviotwpevn BLPAoypadia npog
MEAETN

John C. Hull “Options, Futures, & Other Derivatives” Prentice Hall.

Jarrow & Turnbull “Derivative Securities,” South Western.

Robert Whaley, “Derivatives: Markets, Valuation, and Risk Management”,
Wiley.

Robert L. McDonald “Derivative Markets,” Addison-Wesley Series in
Finance.

Don M. Chance & Robert Brooks, “An Introduction To Derivatives And Risk
Management” Thomson Southwest Learning.

Salih N. Neftci “An Introduction to the Mathematics of Financial
Derivatives,” Academic Press.

Paul Wilmott “Derivatives: The Theory and Practice of Financial
Engineering,” Wiley.

ASOKTIKEG Ko LatOnotlakeg pEbodol

AaA€é€elg, epyaocieg, dpovriotrpla.

Mé£Bo8oL a§loAdynong/Badpordynong

E€etdoslc, epyaoieg

NMwooca ditbaokaliog

EAANViKA/AyyAika

TitAog Tou padnuatog

XPHMATOOIKONOMIKH AIOIKHZH

Kw61KOG aplOpog tov pabnuoatog m44110f
TOmog tou padrpatog YTOXPEWTIKO
Entinebo tou padnporog MeTamtuyLako
‘Etog otoudwv 1°
E€aunvo/tpipnvo 2°

ApLOUOG ATMOVEUOEVWV TLOTWTLKWV 6

povadwv

‘Ovopa ToU S16aokovtog/Twv
S16a0KOVTWY

MNaykpdtng Znupidwv, Av. KaBnyntng, TuRna Ow. Emotiung
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EmiSLwkOpeva pabnotaka
anoteAéoparta (AVTLKELLEVIKOL oTOXOL
TOoU padnpatog)

To pabnua Xpnuatootkovouikn Atoiknon lval éva amo ta enNtd Pactkd
pabrnupota tou mpoypappatog. Qoutntég Kkat  GOLTATPLEG TOU  TO
napakoAouBOnaoav emituXwc ival oe Bon va:

1. AvallUouv TpoodloploTikoUg TapAayovteg SLapopdpwaong Tou KOOToUG
kedbalaiou emiyelproswv.

2. AflohoyoUv  emuxelpnuatika@  ox€dla  Site€ayovrag OOKNOELG
nipoUmoAoylopol kedpalaiou Kol avAAuong TOUELAKWY POWV.

3. Avtihappavovtal Kploweg OOPEC KWVATPWV  OTNn  XPNHOTOSOTIKNA
Sladikaotia kat mwg oAANAEMLSpoUV HE TO KOOTOC XPNUOTOdOTNOoNG.

4. AapBavouv KaAd TANnpodopnuéveg amodAoel  avodoplkA  UE
EVOAAOKTLKOUG TPOTIOUG XPNHATOSOTNONG QIMOCKOTIWVTOC OTNV ETITEVEN
BEéATIOTWY OpwV XpnpotodoTnong.

5. KatavooUv emikalpa Bfpata OnMwg {NTtAHata umoemévéuong Aoyw
uTtepBOALKOU XPEOUG (debt-overhang), XPNHOTOOLKOVOULKEC
avadiapbpwoelg (financial restructurings), auénoslc peTOXIKOU
kepahaliou pe ekdooelg Skawpdtwv mpotipnong (rights issues),
TIPOYPAULOTA EMAVAYOPAG LETOXWV, KOL OPXLKEG SNUOCLEC TTPOOPOPEC.

6. Epunvevouv mipoodateg €eAIEELG OTIC ayOpES XPAUOTOG Kol Kedalalwv
Und Tto Tplopa PaACLKWY APXWV KAl OVOAUTIKWY €EPYOAEiwv Tou
pood£povTal 0To TTAAIGLO TOU HaBAUATOG.

Npoanattovpeva

To upabnua Avaduon Ayopwv kai Aiaxeipton Xaptopuldakiou eival
TIPOQTTALTOUEVO.

Neplexopevo tou padnparog (Syllabus)

Evotnta 1. Anuoupyia XpIHOTOG OE Lo cUYXPOVN OLKOVOUia

e [oootikn xaAapwon (QE), mocotikr) cuodEn (QT), kat kedalaloko
KOOTOG.

e [lpafelg  pakpompdBsopng  avaxpnuatodotnong  (LTROs),
OTOXEUUEVEG TPALEIC paKkpompdOBsoung avoxpnuoatodotnong
(TLTROs), KoL OPLOTIKEG VOULOUATIKEG TIPpAtelg (OMT).

Evotnta 2. Etoupiki xpnpatodotnon ko kepaloakr Sopn
e  EUMELPLKA TPOTUTIA XPNUATOSOTNONG KAl TUOAVES EENYNOELG.

e To Bewpnua Modigliani-Miller. Amotipnon xpéou¢ kat LSlwv
kebaAalwv pe tn pEBodo Twv nmpoalpécewv. To oTABOULOUEVO LECO
Kootog kedpalaiov (WACC).

e Etalptkn MOALTIKA HOXAEUONG UTO CUVONKEG OLKOVOULKWY TPLBWV:
DopoL, KOOTN XPNUOTOOLKOVOULKNG OUCXEPELOG KOl OTOTIKN
ovtiotadpuon (STO) otnv mpakn.

e [lpoBAfpata umoenévduong Adyw umepBoAlikol xpéoug (debt
overhang) kat o poAOG TNG XPNHATOOLKOVOULKAG avadStapBpwong
oTNV EVBUYPAUULON EMEVOUTIKWVY KLVTPWY UETOXWV KOL TILOTWTWV.

o Autnoelc petoxwkol Kedpalaiou o€ METPNTA Kal SlKALWOTA
npoTipnong (rights issues), apxikég Snuooteg mpoodopég (IPOs), kal
EMavVayopEC Letoxwy (share repurchases).
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e [lpoPAnuata aviutpoowrneuong (agency problems) kat Sucpevoulg
emloyng (adverse selection) otn xpnuatodotikr Stadikaoia.

Evotnta 3. Emyelpnuatika oxédiwa: Kivéuvog, amddoon, kait avaiuon
€AEVOEPWV TOUELAKWV POWV

o Kedbalalakdg mpoUMOAOYLOHOG KoL QmOTiHNon  KehaAalakou
KOOTOUG ETEVOUCEWV.

e WACC Kkal ecwTteplkdg ouvtedeotng anddoong (IRR) otnv mpagn.

e [nyéc &edopévwy: Topeakol kivbuvol, oplakol ¢opoloyikol
OUVTEAEOTEG, Kol puBUOL alEnong AeLToupyLKwY E0OSWV.

o EAeUBepeg Ttapelakeg powv: KeddAalo kivnong, KN QVOKTOLUES
Samaveg, dopohoyikn aomida amnod anooBECELS Kol TOKOUC.

Zuviotwpevn BLPAoypadia npog
MeAETN

To MOKETO ONUELWOEWV TOU HOBAMATOC TTEPLEXEL EVA EKTEVEG OUVOAO
nepimou 170 Swadavewwv mou eival SopNUEVEG O TPELG KUPLEG
gvoTNTEG, aKoAouBwvtag TNV  TOPAMAVW  AloTA  EVOTHTWV.
MNep\apBavel eniong dpBpa amd ToV XPNUATOOKOVOULKO TUTIO (ToV
ormolo ot poLTATPLEG Kal hoLTNTEG KOAOUVTAL VO TIApaKoAoUBoUV).

Juviotwpuevn BuBAloypoadia

1. Jean Tirole. “The Theory of Corporate Finance”, Princeton University
Press.

2. Norelli A. and B. Merrill, “Quantitative Tightening: Many Moving Parts,”
J.P. Morgan Asset Management (Nov 2, 2017).
Available at: https://blog.jpmorganinstitutional.com/2017/11/quantitative-tightening-
many-moving-parts/

3.  Mcleay M, Radia A., and R. Thomas, “Money creation in the modern
economy,” Bank of England Quarterly Bulletin (2014 Q1).
Available at: https://www.bankofengland.co.uk/quarterly-bulletin/2014/q1/money-
creation-in-the-modern-economy

Adaktikeg ko pabnolakeg pEBosdot Ou GlaAé€elg umootnpilovtal amd oavaAUOEL TEPUTTWOEWV KOl

TIEPLOTAOLOKEG TIAPOUCLACELG BivTeo Kal MPOOKEKANUEVEG SLOAEEEL Ao
€161KOUC TNG ayopadc. OL doLTtNTEG aVAUEVETAL VA ELVAL TIPOETOLLAOUEVOL
Kol va ouvelod£pouV oTI¢ cUINTAOELG OTNV TAEN.

Mé£Bo8oL a§loAdynong/Babpordynong

Iparttr) teAkn EEETtaon

NMwooca ditbaokaliog

EAANVIKA / AyyAka
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https://blog.jpmorganinstitutional.com/2017/11/quantitative-tightening-many-moving-parts/
https://blog.jpmorganinstitutional.com/2017/11/quantitative-tightening-many-moving-parts/
https://www.bankofengland.co.uk/quarterly-bulletin/2014/q1/money-creation-in-the-modern-economy
https://www.bankofengland.co.uk/quarterly-bulletin/2014/q1/money-creation-in-the-modern-economy

MAGHMATA ENIAOMHZ (ENAEIKTIKH AIZTA MAGHMATQN)

TitAog Tou padnuarog

ANMOTIMHZEIZ KAI ZYTXQNEYZEIZ ENIXEIPHZEQN KAI TPAMEZQN

Kw8ko¢ aptOpdc Tou padnpotog m44225f
TUMOG TOU HaBRMATOC Erihoyng
Entine50o Tou pa®fportog Metarmtuxtlako
‘Etog otoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ATIOVEUOUEVWV TLOTWTLKWV 6

povadwv

‘Ovopa ToUL S16dokovtog/Twv

Sidaokoviwv

Kwvotavtivog Atanng, KaBnyntng, Mavtelo maveniotnuLo

EmuSLwKOpeVa pabnotoka
anoteAéoparta (AVTLKELHEVIKOL oTOXOL
ToU padnpatog)

AvTIKeLPEVIKOL OTOXOL TOU poBOAUaTtog amoTeAoUV OL OTOTLUAOCEL KOL Ol
£€ayOpEG KOl OUYXWVEUOELC €MIXEPNOEWY Kal tpamelwv. Avalvovtal
Bépata OmMwe:  €TAlpK Xphpatodotnon, kedbdaAola Kol eVOAAAKTIKEG
enevbUOEL;, OUOCTAUATO  XPNUOTOOLKOVOULKAG  avadopdg,  oOutlol
eMXeElpnocwy, amoddoel OSlapBpwong kepohaiou Kal AeLTOUPYLWY,
OUUPWVIEG LETOXWV, LEBOSOL KOl OTPATNYIKEC EE0YOPWY & CUYXWVEUTGEWV,
ETALPLIKEG AvVaSLOPOPWOELG, ATOTLUNOELG LETOXWVY, EKTIUNGON TNG aglag pLag
EMXELPNONC KOL TWV OpWV AVTAAAAYHG KATA TN CUYXWVEUGH ETTLXELPOEWV.
Emblwkopeva pabnotakd amoteAéopata amoteAouv n MARPN Kotovonon
TWV gvvolwy, gpyaAseiwv Kol Twv pEBOSWV amotipnong Kabwg Kol Twv
TEXVIKWV ouyxwveloswv / efayopwv, emiong Ba eivar oe Bfon va
£dappOoOUV TIG MOPATIAVW YVWOELG, Epyaleia kot peBddoug otnv mpagn.

Npoanattovpeva

Xwplg va amoteAel mpoarmnattovpevo, Ba Atav emPondntkd éva
EL0QYWYLKO HABNUa AOYLOTIKAG 1 XpNUOTOOLKOVOULKNG AvaAuaonc.

Neplexopevo tou padnparog (Syllabus)

OEeUATIKEG EVOTNTEG TOU HOOAUATOC ammoTteAouv:

e Arnotiunon,  XPNUATOOLKOVOULKA)  avAAuUOH
xpnuotodotnon.

e Mé£BoboL kepahalokng doung, amotipnong Wiwv kepalaiwv Kot
UETABOAWY TWV TIUWV OF XPNUATLOTNPLAKEG OYOPEC UETA QO
uetafolég ota keddalata

e NOYLOTIKEC EKTLUAOELG,
OLKOVOULKEG KOTAOTAOELG

o  Emelpnuotikd ox€dia kal proforma olKOVOULKEG KOTAOTAOELC.

e Ta eibn, ot pEBoSOL KOl OL TEXVIKEC TWV OCUYXWVEUCEWV Kol
g€ayopwv

e Juvevwoelg Emyelprioswy kat Ala-Etatpikéc Emevéuoelg

e  AOYLOTIKN gvomoinong

e [aykoopieg Spaotnplotnteg, moAuebvikég emiyetpnostg (MNE) Ko
tparnelec (MNB)

o ARYPn anodpdcswy yLa eEMeVOUOELG OE LETOXEG

KOl  ETOLPLKA

PpoBAEYPELG KOl TIPOCAPUOYEG OTIC
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e  JUYXWVEUOELS Kal EEaYOPEC Kal TALpLKA avadlapBpwaon
e Kedalala emiyelpnuatikol kKivduvou

Zuviotwpevn BLPAoypadia npog
MeAéTn

e Awdamnc K, X0tng E, FaAavog X Aoylotikr Etatpeiwv, @opoloyia kat
Etalpikol petaoynuatiopol, 2021, ekdooelg Mmnévou

e Brigham, E., & Ehrhardt, M. (2013). Financial management: theory
& practice. Cengage Learning.

e CFA Program Level ll, Corporate Finance, Mergers and Acquisitions,
2021, https://www.cfainstitute.org/en/membership/professional-
development/refresher-readings/mergers-acquisitions

e Damodaran Aswath, Investment Valuation, Third Edition, Wiley
Finance

e Fernandez Pablo, The Equity Premium in 150 Textbooks, IESE
Business School, November 16, 2010

e Gaughan, P. A. (2010). Mergers, acquisitions, and corporate
restructurings. John Wiley & Sons.

e International Accounting Standards Board. (2015). A Guide through
IFRS® (Green Book). Kluwer.

e EDUCATIONAL MATERIAL ON FAIR VALUE MEASUREMENT, IFRS

Foundation, 2013, https://www.ifrs.org/-
/media/feature/supporting-implementation/ifrs-13/education-ifrs-
13-eng.pdf

MSOKTIKEG Kol paOnotakég pebodol

AOAEEELG, peNETeg mepimTtwonc, edappoyn LeBodwv pe T xprion excel

Mé£BodoL afloAdynong/Babpordynong

ATOLILKEG £pyaoieg KaTA TN SLAPKELA TWV SLHALEEWY KOl ava BepaTikn
gvotnta:

40% tou teALlkoL Babuou.

TeAwkn e€€TooN KATA TO TEAOG TOU pabrpatoc:

60% Tou TteAKoU Babuol.

Mwooa dtéaokaAiog

EAANVIKA Kat AyyAka

TitAog Tou padnuatog

AIAXEIPIZH NIZTQTIKOY KINAYNOY

Kwé1KOG aplOpog tov pabnuatog m44213f
TUmoG Tou padRpatog Eruihoyng
Entinebo tou padnporog MeTamtuyLako
‘ETog omoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ATMOVEUOEVWV TLOTWTLKWV

povadwv 6

‘Ovopa ToU S16aokovtog/Twv
S18a0KOVTWY

TomdAoyAdou NwoAaog, Kabnyntig, TuApa Aebvwv & Eupwnaikwv
OLKOVOULKWYV ZTOUS WV

29



https://www.cfainstitute.org/en/membership/professional-development/refresher-readings/mergers-acquisitions
https://www.cfainstitute.org/en/membership/professional-development/refresher-readings/mergers-acquisitions
https://www.ifrs.org/-/media/feature/supporting-implementation/ifrs-13/education-ifrs-13-eng.pdf
https://www.ifrs.org/-/media/feature/supporting-implementation/ifrs-13/education-ifrs-13-eng.pdf
https://www.ifrs.org/-/media/feature/supporting-implementation/ifrs-13/education-ifrs-13-eng.pdf

EmiSLwkOpeva pabnotaka
anoteAéoparta (AVTLKELLEVIKOL oTOXOL
TOU padnpatoc)

H amoktnon twv €€ng de€lotntwv:
¢ MpoGSLOPLOPOG KAl LETPNON TOU TILOTWTIKOU KIvEUVoU
e TwoAdynon TUOTWTLKWY TAPOYWYWY, KAl TIOPOYWYWV OE ETUITOKLAKA
npoiovta
* BaowkéG apx£G Kal TTPOKTLKN TNG Slaxeiplong moTwTkoL Kvduvou Kabwg
KOl TNG KOVOVLOTLKAG OUUHOPPWONG o€ XpNUOTOmLIoTWTLIKA I§pUpata.
e BOOIKEG APXEG KAL TIPAKTLK TNG SLaXelpLong emitoklakol KivdUvou UE Tn
Xpnon mapaywywv

Mpoanattolpeva

Nepilexopevo tou padruatog (Syllabus)

Apxka mapouaotalovrtot OAa to Bactkd LOVTEAQ TwV EMITOKIWY. Baolopévn
O€ 0UTA Ta PMOVTEAQ, TapouoLaletal otn ocuvexela n Bewpla TLHoAdynong
TWV BacKWV MOPAYWYWV TIPOTOVIWY TIAVW OTa EMLTOKLA. Ta apdywya
QUTA XpNOolHomoloUvVTaL yla va avtlotaBuiocouv tov kivbuvo amo tn
HETABOAN Twv £mitoKiwy. To SeUTEPO HEPOG TOU HABAUATOG aoXOAsiTal
HE TOV TILOTWTIKO KivOuvo, Kal Toug TPOmMoug OSlaxeiplong Tou.
Mapouatalovtal OAa Ta Bactkd mapAaywya PolovTa MAVW OTO XPEOG HE
TUOTWTLIKO Kivduvo, 0 TPOTMOC XPRong Toug (TOoo yla avTloTAduLon
KwdUVwV Tou oyetilovtal Ue XPEOKOTia, 000 Kol yla MeVOUTIKOUG
OKOTIOUC), KaBWGE Kot Ta BacKA LOVTEAA TLHOAOYNONC TOUG.

Tuvictwpevn BLBAoypadia npog
MEAETN

Hull J (2008), Options, futures and other derivatives, Prentice Hall
Jarrow R.A and Turnbull (1996), Derivative Securities, South-Western
De Servigny A. and Renault O. (2004), Measuring and Managing Credit
Risk, Standard & Poor's Press

Loeffler G. and Posch P.N. (2007), Credit Risk Modelling Using Excel and
VBA , The Wiley Finance Series

Felsenheimer J, Gisdakis P and Zaiser M. (2005), Active Credit Portfolio
Management: A Practical Guide to Credit Risk Management Strategies,
Wiley.

ASOKTIKEG Kol paOnolakég pEbodol

AlaAEégeLg, epyaocieg, dpovriotrpla.

Mé£Bo8oL a§loAdynong/Babpordynong

E€etdoelg, epyaoieg

Mwooa dtéaokaAiog

EAANVIKG/AyyAikd

TitAog Tou padnparog

AIAXEIPIZH XPHMATOOIKONOMIKQN KINAYNQN

Kwé1KOG apltOpog tov pabnuatog m44214f
TOmog tou padfpatog Eruidoyng
Eninedo Tou padriporog Metarmtuxtlako
'ETog omoudwv 1°
E§aunvo/tpipnvo 2°
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http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Arnaud%20De%20Servigny
http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Olivier%20Renault
http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Gunter%20Loeffler
http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Peter%20N.%20Posch

ApLOUOG ATOVEUOEVWV TILOTWTLKWV
povadwv

‘Ovopa ToUL S16dokovtog/Twv

Sidaokoviwv

EmuSLwKOpeva pabnotoka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU padniparog)

MLla emLokOmnon TNG SUVAUIKAG TIou SLEMEL Toug SLddopoug TUTOUG
XPNUOTOOLKOVOUKWY KIVEUVWV (LETOXLKOC, ETUITOKLAKOC, CUVAAAQYHATIKOG
KOl TILOTWTLKOG) Kol pla Tepetaipw efolkeiwon pe Ta umodelypota
avayvwpLong, LETPNoNg Kat dltaxeiplong kwvduvou.

Mpoanattolpeva

M'vwon BaoclKwy EVVOLWV XPNHOTOOLKOVOLLLKNAG KoL OTATLOTKAG. EmBupntn
n e€olkelwon Pe mopaywya mpoiovta.

Nepilexopevo tou padruatog (Syllabus)

e BaOLKEG £vvoleg TITAWVY Kol Tapaywywv (emavaindn)

e  JTOTLOTLKA KOL LETPLKEG KLVSUVOU

e Value at Risk: loToplki} mpocopoiwaon, TOPAUETPLKY) EKTILNCN KOl
npocopoiwon tuxaiwv cupBaviwy (Monte Carlo)

Zuviotwpevn BLPAoypadia npog
peAéTn

Jorion, Value at Risk
Luenberger, Investment Science
Crouhy, Risk Management

ALSOKTLKEG Ko paOnotakég pébodot

AoAEEeLg katl Aupéva mapadelypata. Oa StavepnBbouv Kal UTIOAOYLOTIKA
UM yLa cUYKeEKPLUEVA BEpaTa

Mé£BodoL afloAdynong/Babuoldynong

Avo gpyaoiec (0- 20% tou BaBuou ekaatn). Mia tehikn e€€taon (60 — 100%
Tou Babuou)

NMwooca didaokaliag

EAANVIKA /AyYAKQ

TitAog Tou padnuatog

EIAIKA OEMATA 2TH XPHMATOOIKONOMIKH

Kwé1KOG aplOpog tov pabnuatog m44224f
TUmog tou padnupartog Eruidoyng
Entine50 Tou padriporog MeTamtuxtlako
‘Etog otoudwv 1o
E§aunvo/tpipnvo 20

ApLlOUOG ATMOVEUOUEVWV MLOTWTLKWV 6

povadwv

Ovopa TOoU S16aokovtog/Twv

SidaoKkoviwv

TlaBaing HAlag — TomdAoyAou NikoAaocg, KaBnyntég, Tunpa Ow. Emotnung
Kol TuApa AleBvwv & Eupwmnaikwv OKoOVOULIKWY Zoudwv

EmiSLwkopeva pabnotoka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU pabnparog)

H amnoktnon twv €n¢ de€lotritwv:

e Mpaktikn yvwon Sloxeiplong xaptopulakiwy

o Alayeiplon SieBvwv xaptodulakiwy, Kal avtLoTadULon KvSUVWV LE TN
XpNon mapaywywv
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e Métpa afloAdynong kal olykplong tng amodoong xoptoduAokiwvy,
TEXVIKEG HETPNONG VaR

Npoanattovpueva

NepLexopevo tou padnuparog (Syllabus)

KaAumtovtal ot €€ EVOTNTEG:
1. Awebvny xaptoduldkia kot Sioxeipton KwdUVwV He T Xpnon
TaApAywWywv
2. Afloloynon amodoong xoaptodpulakiwv Kol TEXVIKEC EVEPYNC
Slayxeiplong xaptodpulakiou
3. EmevOUuTIKEG OTPATNYLKES
4. Meétpnon VaR kat CvaR pe tn xprion umoAoyLotwv

Zuviotwpevn BLBAoypadia npog
MeAETN

Allen Steven ( 2013 ), Financial Risk Management, A Practitioner’s Guide to
Managing Market and Credit Risk, John Wiley & Sons.

Bodie Z., Kane A., and Marcus A.,, “Essentials of Investments”, McGraw Hill
Copeland T., Weston J. and Shastri K, “Financial Theory and Corporate
Policy”, Addison- Wesley.

MSOKTIKEG Kot LatOnoLlakeg pEbodol

AoAEEeLg, epyaoieg, ppovTioThpLa.

Mé£Bo8oL a§loAdynong/Baduoldynong

E€etdoelc, epyaoieg

NMwooca ditbaokaliog

EAANViKa/AyyAika

TitAog Tou padnuartog

EMNENAYZEIZ ME YMOAOTIZTIKEZ KAI ZTATIZTIKEZ MEOGOAOYZ KAl H
MIKPOAOMH TQN ArorPQN

Kw81KOG apltOpog tov pabnuatog m44226f
TUmo¢ Tou padRpatog Eruidoyng
Entinebo tou padnporog MeTamtuyLako
‘ETog omoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ATMOVEUOUEVWV MLOTWTLKWV 6

povadwv

Ovopa ToUL S16daokovtog/Twv

SidaoKkoviwv

Zkoupag Inupog, Kabnyntig, Tunua Atebvwy & Eupwnaikwv OKOVOULKWY
Inoudwv

EmuSLwKopeva pobnotaka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU pabnparog)

3T0 padnuo autd Oa XPNOLUOTIOLCOOUHE OTATLOTIKGA KOL UTTOAOYLOTLKG
gpyoleia ya va peletiooupe Stadopeg MTUXEG SPACTAPLWY EMEVOUTIKWY
otpatnykwv ("trading") Aappdvovtag untdyn tic teAeutaieg e€ehifelg otig
OYOpEC.

Oa peleticoupe {nTALATA OMWC:

- TL OTOTLOTIKEG TIPATNPHOELG £XOUV VIVEL yLa TIG AyOpPEG OL OTOLEG €ival
XPNOLUEC YL TOUG EMEVOUTEG;
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- Nw¢ kataockevdalovral,
oTpatnykeg trading;

- NMwg elval opyavwWUEVEC OL AyOPEG KOL WG AUTO EMNPEALEL TO KOOTOG
ouvaAAaywv;

vAomolouvtal Kal afloAoyoUVTIOL TIOCOTIKEC

Oa kaAlpoupe TIC PeyoAUTEPEG KOTnyopleg emevdUTIKWV TPOlOVIWY,
CUUMEPAAUPBAVOUEVOU KOL TWV KPUTITOVOULOUATWY. H UAN meplapPavel
BewpPNTIKO KAl EUTIELPLIKO OKENOG.

Npoanattovpueva

Neplexopevo tou padruartog (Syllabus)

Mépog 1. Moootikd povtéla trading: oxeSlaouog kat uAomoinon

- JUvon OXETIKWV OTATLIOTIKWVY TOPATNPAOEWV

- Kataokeun: mpoPAEPelg anmoddoswy, plokou Kol KOOTOUG CUVAAAAYWV
- BeAtiwotomnoinon kat afloAdynon xaptodpuAakiwy

M£pog 2. H LikpoSopn Twv cUYXpOovwV 0lyopwV KoL GNUAVTIKES TIPOCOPATES
g€elielg oTIC ayopEg

- Baolkeég évvoleg (ry pevototnta Kal Stadavela) Kot Baokd InTAUOTA OTOV
oxedlaopog Twv ayopwy (auctions versus dealerships)

- Mwc AsttoupyolV oL GUYXPOVEC ayopEG Kal tapadelypata Kawvotopiag (my
KaVOVLOTIKO TAaliolo yia dark trading)

- AAyoplBuko trading kat trading unAng taxvtnTag

- Kpunttovopioparta, bitcoin, blockchain

Tuvictwpevn BLBAoypadia npog
MEAETN

Bodie, Kane and Marcus, «EmevdUoelg»
InUelwoEelg tou Stdaokovta

ALSOKTIKEG Kol paOnolakég pEbodol

AlaAé€eLg kat epyaaia

Mé£BodoL a§loAdynong/Babpoldynong

Mparttr) opadikr) Epyacio o€ Kal ATOULKN eEETAON

Mwooa dtéaokaAiog

EAANVIKA Kat AyyAka

TitAog tou padnuatog

OEQPIA MAITNIQN & ZTPATHIIKEX ANOMAZEIZ: ME EQAPMOTEZ ITA
OIKONOMIKA

Kw81KOG aplOpog Tov pabnpotog m44212f
TUmog Tou padRpatog Eruidoyng
Eninedo tou pabiparog MeTamtuyLako
‘Etog otoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ATOVEUOUEVWV TLOTWTLKWV

povadwv (ue paon tov popto 6
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gpyaciag rmov amnatteital va KatapaAet
o dotnTig ) oTToUSACTNG yLa va
ETUTUXEL TOUG OLVTLKELLEVIKOUG OTOXOUG
1 T LoONoLoKA aroTeAEGHOTOL)

‘Ovopa ToU S18dokovtog/Twv
S16a0KOVTWY

ratolog Kwvotavtivog, KaBnyntng, Tunua Ow. Emotiung

EruSLwKopeva pobnotaka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU padnparog)

Baokdg okomog tol pabripatog ival va mpoodépel oToug poLtnTéEG Tou Ta
KATAAANAa egpyaAeiat WOTeE va UMOPOUV va avaTApLOTOUV TIPAYUOTIKES
OTPATNYLKEC KATOOTAOELG OF TIAlyVLA, VA TIC LEAETOUV KL VA TIG EMAUOUV.

Npoanattovpueva

Aev TPOUTOBETEL yvwon OWKOVOULIKWY (i GAANG €moTrung), mapd Tto
yeyovocg OTL eival amapaitnto ywo tnv oe PBabog¢ katavoncn moAwv
OLKOVOULKWY (Kal Oxt povo) mpoPAnudtwv. H xpAon Habnuatikwy
gpyodeiwv, ota mAaiola TOU paBAUOTOG, Elvol  €MioNG  OPKETA
TLEPLOPLOUEVN.

NepLexopevo tou padnparog (Syllabus)

To ndbnua anotelel pia eloaywyn otn Bewpla matyviwv katL otn xprion nmou
oautn éxeL otn Andn otpatnykwv anoddacewv. TETolou £iboug amodpaoelg
AapBavovtal os meplBailovta OMou oL ANTITeG amodpAcEWV UmopouV va
EMNPEAOCOUV AUEDCA TA TEAIKA OMOTEAECUATO, OTIWG AGYoU XAapLv cupBaivel
o£ OALYOTIWALOKEG ayopEG. Mapd to yeyovoc oTL Sev mpoinoBEétel kat’ ouoia
YVWON OLKOVOULKWY, TO Hadnuoa sival amapaitnto yla thv o Babog peAétn
KOl KATAVONGON TIOAAWVY OLKOVOULKWV (Kot OxtL uovo) mpoBAnuATwy.

Zuvictwpevn BpAoypadia npog
MEAETN

Prajit K. Dutta, Strategies and Games, Theory and Practice, MIT Press.
Osborne, M: An Introduction to Game Theory, £k6. KAeldaplOpoc.
Gibbons, R: A Primer in Game Theory, 1992

ASOKTIKEG Kol paOnotakég pEbodol

OL Slahé€elg ouvodevovtal amo HeyAAo aplBUd AoKNOEWY KOl TIPAKTIKWVY
epapuoywv.

Mé£BodoL a§loAdynong/Babpordynong

75 % E€etdoelc, 20 % epyaoieg, 5 % oUPUETOXA OTO HABNUa

Mwooa dtéaokaAiog

EAANVIKG

TitAog Tou padnuatog

MEFAAEZ BAZEIZ AEAOMENQN KAI 2TATIZTIKH MAGHZH

Kw8LKOG apltOpog Tov pabnpotog m44227s
TUmoG Tou HadRpaTog Erhoyng
Eninedo Tou padriporog MeTtarmtuxlako
‘ETog omtoudwv 1°
E€aunvo/tpipnvo 2°

ApLOLOG AMOVEUOUEVWV TILOTWTLKWV 6

povadwv
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Ovopa ToUL S16dokovtog/Twv
S18aockoviwv

MNamnanAiag Gwtng, KaBnyntng, King’s Business School

EmuSLwKOpeVa pabnotoka
anoteAéoparta (AVTLKELLEVIKOL oTOXOL
TOU padnparog)

MEeTa TNV eMITUX OAOKANPWON TOU HaBnpatog, ol poltnTéC Ba mpenel va
£XOUV QTIOKTHOEL KAAN yvwon:
e Yrmoloylotikn emaywyn (computational inference),
o [poPA&Yelg xpovooelpwy (time series forecasting),
e  ALAKPLON XOPOKTNPLOTIKWY TWV S£60UEVWY OTTWG EMOXIKOTNTA KOl
UNn-otacluotnTa, KAT (seasonalities, nonstationarities, etc.),
e TWCG AelToupyoUlV oL HEBoSoL unXavikng ekpadnong (supervised
and unsupervised machine leaning).
ErtumtAéov, ol doLTNTEG AVOUEVETOL VOL £XOUV ATTOKTIOEL TLG OXETIKEC
be€lotnteg va:
®  XPNOLUOMOLOUV ETMLOTNOVIKO AOYLOULKO KoL VO KATOLOKEUA{OUV
UTTOAOYLOTIKOUG KWOLKEG aveEdpTnTa,
e OUMAEyouv, petayelpilovtal Kol opyavwvouv peyaia Sedopéva
KOL VoL EEAYOUV TA XOPOKTNPLOTIKA TOUG,
e OmMTKOMOLOUV Ta Se6oEva,
o edapuolovv peBOEOUC UNXAVLKNG EKUABNONG oTNV TIPAEN KoL va
UmopoUV va e€nynoouv/UeTadpAoouy To OIMOTEAECUATO O
OLKOVOLKEG KOIL XPNUOTOOLKOVOULKESG EPOPHUOYEC.

Npoanattovpeva

Aev  UTIAPYXOUV EMioNUO  TIPOQTOLTOUMEVO, OAAQ  BOOKA  yvwon
HOONUATIKWV/OTATIOTLKAG KOL OLKOVOUETPLEG elval amapaitntn.

Neplexopevo tou padnuparog (Syllabus)

To OUYKEKPLUEVO HABNUA €XEL OXESLAOTEL VO ELOAYEL TOUG POLTNTEC OTLC
gvvoleg¢ tng Olaxeipong HeyGAwv OeSopévwv Kal avaAUCNC HECW
HEBOSWV UNXAVLKAC EKUABNoNC. To LABnua EEKLVAEL LE TNV UTTOAOYLOTLKA
avaiuon kat emaywyn Twv pebodwv Monte Carlo, Bootstrap, k-fold cross-
validation kot €mMavoANTTIKEG Kol KUALOpEVEG pueBOdoug ektipnong. To
nabnua mapéxel v Baon ywo mpoPAEPEl; xpovooslpwy (time-series
forecasting) xpNoOLWOTOLWVTOG YPOLKLKA UTIOSElyaTa aAAG Kot peBoSoug
gfopdAuvong (Kalman Smoother). Ztnv cuvéxela, LEAETOUE TEXVIKEG YL
v Slaxeiplon peydAwv dedopévwy Kal eEAYOULLE TA XOPOKTNPLOTIKA TWV
Sebopévwv (emoykoTNTO, UN-0TacLHOTNTA, KATT). 2ulnToUue Mwg péBodot
UN-eAeyxOUeVNG HNxavikng ekpadnong (k-means clustering, principal
component analysis kat dynamic factor analysis) pmopolv va
£happooTOUV OTA OLKOVOULKA KOl XPNATOOLKOVOULKA (Ta Ttapadelypotd
pog meplthappavouv  TPOPAEPEL, KOTAOKEUR OEIKTWV TPEXOUCWV
XPNHOToOoWKOVOULKWY ouvOnkwv [Financial Conditions Indexes] kat Seikteg
ofeBatotntag [Uncertainty Indicators]). Itnv ouvéxelo, avoAUOUUE
uebodoug apatng maAvdpopnong (sparse regressions) omwg lasso, ridge
Kol elastic net. Emekteivoupe tnv Bspatoloyia oe avicopepr dedopéva
(unbalanced datasets) kot peAetoUpe TNV xprion bridge equations, MIDAS
and U-MIDAS povtéAwv cav miBaveg AUoels. TEAOG, Ladnua mepltAapfavel
Hla oslpd amd ewdikd Bépata onwe adaptive learning kat edapuoyEg
HUNXAVLKNG eKpABnong oe dlaxeiplon xaptobulakiov (machine learning in
portfolio selection).

ExTog amo 1o Oewpntikd uTOBabpo, To PABNUO EXEL MLOL KTIPAKTLKN»
doocodia ( “hands-on”) omou oL doutntég edapudlouv OAeg TIC
BewpnTIKEG YVWOELC oTnv TPpAEn Kal €€nyouv ta amoteAéopata. H
avaAuon yivetal péow TG xprong tou R Project for Statistical Analysis w¢
TO KUPLO ETILOTNHOVLKO AOYLOULKO.
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Zuviotwpevn BLBAtoypadio mpog H kUpla BiBAloypadia amoteAeital and to UALKO Tou SLaVEUETAL OTOUG
HeAétn doltntéc.

H cupmAnpwpatikn BLBAloypadia mepthappavet:
e James, G., Witten, D., Hastie, T., Tibshirani, T. (2013). An
Introduction to Statistical Learning with Applications in R. Springer,
New York.
e Hyndman, R.J., Athanasopoulos, G. (2019). Forecasting: Principles
and Practice, 3rd Edition, OTexts: Melbourne, Australia.
e Sheppard, K. (2020). Financial Econometrics Notes. University of
Oxford.
Kat mARB6o¢ LeAETWVY SNUOOCLEUUEVWY O EMLOTNUOVIKA TIEPLOSLKA TTou Ba
g€etalovral ava SLalegn.

AbakTikég Kat pabnotakeg péodot e EPRSoupadiaiec Stalé€elc (Bewpia kot epapuoyEg Tavtdxpovay),

e EPBSopadiaia oepvapla (Bewpla kot edpappoyEG TAUTOXPOVA).
H mpoaoéyylon tou pobnuatog eival n amoktnon yvwong HEow TPAKTIKAG
(learning-by-doing approach).

MéBodot aftohdynong/Babpoddynons | O TeAkodg BaBuog Ba eivat éva oTaBpLopévog HEGOG GPoC TToU opileTal wg
£€N¢ (ta otaBua dlakpivovtal otig mapevOEoELS):

[10%] ERSopadiaio cuppeToxn KAl epyaoieg,

[30%] Project 1 (6okipto/avadopd kot KWSLKAC),

[30%)] Project 2 (okipo/avadopd kat Kwdkag),

[30%] TeAwkn e€€taon.

MNMwooa sidaokahiog AyyAlkn AOyw TOU aUENUEVOU aplBUOU TEXVIKWYV OpwV (TEPLOTACLOKN
xpron e EMnviknic).

TitAog touv padnpartog NAHPO®OPIAKA YZTHMATA KAI ETTPATHIIKEZ AIAXEIPIZHZ
2TH XPHMATOOIKONOMIKH

Kwbwog  aplBudg  tou | ma4217f

paénpartog

TOMoOG Tou paBRpATOC Eruihoyng
Eninedo Tou padrfporog Metarmtuxtlako
‘ETog omoudwv 1°
E§aunvo/tpipnvo 2°

ApLOUOG AMOVEUOUEVWV 6

TIUOTWTLKWV HOVASWV

‘Ovopa tou Siddokovrog/twv | Landis Conrad, E€wtepikdg Zuvepydtng

SL8a0KOVTWY

EruSuwkopeva podnolokda Me tnv oAokAnpwon Tou padnuartog, ot poltnteg Ba elval og BEon va KATAVONOOUV TLG
anoteAéopata EMEVOUTIKEG OPAOTNPLOTNTEG €VOC XPNIOATOOLKOVOULKOU SpUHATOC. Oa OmOKTHooUV
(AV;EKELMEV;.KOi oté)oL ToU Bepehwdelg  yvwoelg kot  6eflOTNTEC  OXETIKA ME TNV avaluon Sedopévwv
paBrnpatog
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XPNHUOTOOLKOVOULKWV TIPOTOVIWVY KAl TNV XPHon XPNUATOOLKOVOULKWY BAacswv deSouévwy,
ME TNV SOUNA KaL TOUG UNXAVLOUOUG TWV Xphuatayopwy, tn pebodoloyia amotiunong twy
XPNUOTOOLKOVOULKWY TIPOIOVTWY KOl TNV Xpnon toug otn dlaxeipion Kwdlvwv Kal
xaptopulakiov. Oa AMOKTINCOUV £MIONC CNUAVTIKA UmMelpia Kal SeELOTNTEC oTNV Xpron
Twv epapuoywv Bloomberg kat Thomson Reuters EIKON.

Npoanattovpueva

Tol UTIOXPEWTLKA LOOAUATA TOU TIPOYPAUUATOC EMAPKOUV.

MNepLEXOUEVO TOU HAOAMATOG
(Syllabus)

E€okelwon pe tig mAatdoppeg Thomson Reuters EIKON kat BLOOMBERG. Baotkéc péBodot
XPNong XPNHOTOOLKOVOULKWY BAacewv Sedopévwy Kol XEWPLOPOG / avaluon Sedopévwv
XPNUOTOOLKOVOULKWY TIpoidvtwy. Edoappoopévn Bewpila xaptobulakiov: poviéda
amoTiunong KepoAalaKwy OTOLXEIWY KOl OTPATNYLKEG cuvaAAaywy. XpRon mopaywywyv
Ko BEATiotn Slaxeiplon xaptodpuAakiou.

Zuviotwpevn BLBAoypadia
TPOG HeAETN

e Anatoly B. Schmidt, 2011. “Financial Markets and Trading: An Introduction to
Market Microstructure and Trading Strategies”, Wiley.

e John C. Hull, Options, Futures and Other Derivatives, Latest Edition, Wiley.

John H., 2000, Facts in
SSRN:https://ssrn.com/abstract=218869orhttp://dx.doi.org/10.2139/ssrn.218869.

e Sharpe, William F. 1990, “Capital Asset Prices with and without Negative Holdings”.

e Cochrane, “New Finance”.

https://www.nobelprize.org/uploads/2018/06/sharpe-lecture.pdf.

e Schwert, G. William, 2003. “Anomalies and market efficiency”, Handbook of the

Economics of Finance, http://schwert.ssb.rochester.edu/hbfech15.pdf

AlSaKTIKEG KaL HaBnolakés | ALOAEEELC
1éBodoL
Mé6o&oL H a§loAoynon Baciletal o€ pa oelpd epnelplkwy epyactwy (70%) kal o€ TeALKn ypartn

a§loAdynone/BaduoAdéynong

e&€taon (30%).

Mwooa dtéaokaAiog

EAANVIKG

TitAog Tou padnuatog

EDAPMOrIEZ OIKONOMETPIAZ X TA OIKONOMIKA
KAl XPHMATOOIKONOMIKA

Kwdwd¢ aptdpog tov padnpatog m13107s
TOmog tou padrpatog Eruihoyng
Eninedo Tou padriporog Metarmtuxtlako
‘ETog omoudwv 20
E§aunvo/tpipnvo 20

ApLOUOG ATOVEUOUEVWV TLOTWTLKWV 6

povadwv (ue Baon tov popto gpyaciog
TIOU araLTelTaL va KOTABAAEL O
doLtnNTAG 1) OTIOVSACTHG YLa VA ETILTUXEL
TOUG QVTIKELUEVIKOUG OTOXOUG N Ta

pabnolokd amoteAéopata)
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https://www.nobelprize.org/uploads/2018/06/sharpe-lecture.pdf

Ovopa ToUL S16dokovtog/Twv

Sidaokoviwv

Aevbpapng lwavvng, Emik. Kabnyntng, Tunpo Ow. Emotiung

EmuSLwkOpeva pabnotoka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
TOU padnpartog)

1. H amoteAeopatiki Katoavonon Slddopwy XapaKTnPLOTIKWY XPOVOAOYLKWV
OElPWV OMWC, OTOOWOTNTO, OUVOAOKANPWON, OITLOTNTA, XPOVIKN
g€aptnon, Kabwge Kal n TPOKTLKN e€0LKELWON LIE AUTEC TLG EVVOLEC.

2. H katavonon oe BABOC ONUOVIIKWY EVVOLWV OTA OLKOVOULKA Kol Ta
XPNHOTOOLKOVOLKA OTIWG TO PLOKO KOLL N OVOLEVOREVN amodoon

3. H mpaktikn €€olkelwon HE TEXVIKEG Kal BswpnTikd HOVIEAQ avAaAuong
OLKOVOLKWY KOl XPNILOTOOLKOVOULKWY OELPWVY, LE XPrON UTIOAOYLOTIKWY
TIPOYPAUUATWY

4. H avamntuén Oeflotitwv TPOPAEYPNG OLKOVOULKWY OCELPWV E XPNoN
HeyaAwv Baoswv SedopEvwv.

5. H avadelfn twv TAEOVEKTNUATWY TIOU TIPOOGHEPOUV OL CUYXPOVEC
OLKOVOWETPLKEC TEXVIKEG 0T ANPn BEATIOTWY AMOPACEWY OTA OLKOVOULKA
KOLL TOL XPNHOTOOLKOVOLLKAL

Npoanattoveva

KaAo eninedo Mpomtuylakng OKoVoUETplag Kal ITATIOTIKAG

NepLexopevo tou padnparog (Syllabus)

To HABNUQ ETULKEVIPWVETAL OTNV TIANPN OVAAUGN XPOVOAOYLKWV OELPWV:
neplypadr, Hovtelomoinon, ektipnon Kat TmpoPAédelg, kobwg Kol
npoocopolwon. AvaAutikda, ta Bfpata mou meplhapfdavouv ta  £€AC:
Ynodelypato OTACIUWY XPOVOAOYLKWV OELPpWY, €KTIHNON TOPAUETPWY,
SlayvwoTtikol €leyxol kat mpoPAEPelg, avaluon Mn ITAoUwY XpOoVoAoyLKWV
Yelpwv (mpoBAnua povadiaiag pilag, £vvola oUVOAOKANPWONG, HOVIEAQ
S16pbwong oddApatog, He e£POpPUOYEGC OE  XPNUOTOOLKOVOULIKEG Kall
LLOKPOOLKOVOULKEG  O€lpgG), Hovtéda Metafalouevng AeOUEUPEVNG
AlokOpavong (XopaKTtnELOTIKA XPNUOTOOLKOVOULKWY OELPWYV, UTIOSElypaTo
ARCH, GARCH, EGARCH, 1816tnteg umodelypdatwy, edapUoyec o€
XPNUOTOOLKOVOULKEG OELPEG).

Zuvictwpevn BpAoypadia npog
MEAETN

Tsay, Ruey S. Analysis of financial time series, John Wiley & Sons.

Tsay, Ruey S. Multivariate Time Series Analysis: With R and Financial
Applications, John Wiley & Sons.

James Hamilton, Time Series Analysis, Princeton University Press.

MSOKTIKEG Kot pLatOnotakeg peodot

ALOAEEELG, LEAETEC TIEPUTTWOEWY, OVAAUGN Kol oulATtnon apBpwv, CUVTOUES
UEAETEG EOTIAOUEVEC OE TIPAYUATIKA TIPOBAALATO, EPYAOIEC.

Mé£Bo8oL a§loAdynong/Badpordynong

Ipamtr teAikn e€€taon, Epyaoiec

NMwooca ditbaokaliog

EAANViKA/AyyAika
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TMHMA MEPIKHZ ®OITHZHZ

MPONAPAZKEYAZTIKA MAGHMATA

TitAog Tou padnuarog MAOGHMATIKA
Kwdwd¢ aptdpdg tov padnpatog m44202s

TUMoG Tou padRpatog MPOoMapPACKEUAOTIKO
Entine50o Tou parfporog Metarmtuxtlako

‘Etog omtoudwv lo

E€aunvo/tpipnvo 1o

ApLOLOG ATTOVEUOUEVWV TILOTWTLKWV

povadwv 0

‘Ovopa oL S16daokovtog/Twv

S18aoKovVTWYV

rarolog Kwvotavrtivog, Kabnyntig, Tunua OK. Emotiung

ErubiwKkopeva pobnotaka
anoteAéopata (AVTLKELLEVIKOL oTO)OL
ToU padnpatog)

JKOTOC Tou pabnpatog eival n emavalnyn BaoKwy Evvolwv amo ta
MaBnuatikd mou gival avaykaieg oto XpnUaTooIKOVOULKAL.

MNpoanattoveva

Kavéva

NepiLexopevo tou padruatog (Syllabus)

Ta B€pata mou kaAumtovtal sival ta e€ng:
Juvapthoelg Kal e€lowaelg, n afia xpnuatoc, mivakeg, dtadpopLkog AoyLouoc,
OoAoKAnpwuHaTA.

Zuvictwpevn BpAoypadia npog
MEAETN

Basic:

Chiang A.: Fundamental Methods of Mathematical Economies, 3rd Edition,
McGraw-Hill

Watsham, J. T. and Parramore, K.: Quantitative Methods in Finance
Additional:

Silberberg E.: The Structure of Economies: A Mathematical Analysis, Mc
Graw Hill

Hands D. W.: Introductory Mathematical Economics

ALSOKTLKEG Ko padnotakég pébodot

O SlaAé€elg ouvodelovtal amo PeEYAAO aplOUd aoknOEWVY KAl TIPOKTLKWY
edappoywv

MéBobot a§LoAdynong/Baduoldynong

EniAuon Aoknoswv (8ev untapyet tehikn e€€taon n BabuoAdynaon)

NMwooca ditbaokaliag

EAANVIKQ
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TitAog Tou padnuarog ITATIZTIKH

KwdKo¢ aptBpoc tov padnpatog m44201s

TOMOG TOU pHaBApaTOg MpomapaoKeLAOTIKO
Entine50 Tou padrfporog MeTarmtuxtako

‘Etog otoudwv 1o

E€aunvo/tpipnvo lo

ApLOUOG ATIOVEUOUEVWV TLOTWTLKWV 0

povadwv

Ovopa ToUL S16dokovtog/Twv
S18aoKovIwv

Ntépog Avtwviog, KaBnyntig, Tunua Alebvwv & Eupwnaikwv OKOVOULKWY
Znoudwv

EmuSLwKOpeVa pabnotoka
anoteAéopata (AVTLKELUEVIKOL oTOXOL
ToU padnparog)

2KOTOC TOU padnuatog eivat n emavaindn Baclkwv evvolwy omd thy
JTATLOTIKN Tou £ival avaykaieg otnv OlKOVOUETPLa KAl Ta
XPNUOTOOLKOVOULKA.

Npoanattovpeva

Kovéva

Neplexopevo tou padnparog (Syllabus)

Ta B£pata mou KAAUTITOVTOL KoL aVAAUOVTOL OE OXETIKA apXLKO eminedo-
nephapBavouv ta €n¢: MBAVOTNTEC KOL KATOVOWEC, CUVEXELG KOl SLOKPLTES
TUXaleG HETABANTEG, POTEG QAN XQPOKTNPELOTIKA KOTOVOUWY, BOOLKEC
BewpPNTIKEG KOTAVOUEG TuXaiwv peTABANTWY, €l00ywyr OTIC HeBOdoug
OTATLOTIKNG EMAYWYNC (KEVTPLKO 0pLlakd Bewpnua Kol VOUOCG TwV HEYOAWY
oplBuwv), pebodoug ektipnone (uéBodog pomwv, HEB0SOC peyiotng
mubavodavelog, HEBoSog eAaxioTwy TETpaywVWY) Kol EMIBUUNTEC LBLOTNTEG
EKTLUNTPLWV (opepoAnia, CUVETELQ, AMOTEAECUATIKOTNTA).

Tuvictwpevn BBAoypadia npog
MEAETN

Towwvoc: 2ToTlotiki pe Edappoyég ota Owkovopka, ONA.
XoAKLac: stotiotikn, Rosili.

Xat{nvikoAdou: ITatiotikr yia OwovopoAoyoug, 2002.
Studenmund: Using Econometrics, Addison, Wesley, Longman
Wooldridge: Introductory Econometrics, Thomson.

Heij, et al.: Econometric Methods with Applications
Inuewwoelg: www.aueb.gr/users/demos/mbasta.pdf

ALSOKTIKEG Kol paOnotakég pEbodol

Alalé€elg mou cuvodelovtal amo emMAUCN AOKNOEWV KAl ELoAywyH oThv
OTOTLOTIKN avdAuon dedopévwy pe R fi/kat e-views.

Mé£BodoL a§loAdynong/Babpoldynong

EniAuon Aoknoswv (dev untdpyel Tehkn e€€taon n BabuoAoynon)

NMwooca dtbaokaliog

EANViKG/AyyAikd
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http://www.aueb.gr/users/demos/mbasta.pdf

YNOXPEQTIKA MAOHMATA

TitAog Tou padnpoartog

OIKONOMIKH XPHMATAIOPQN

Kwdwdg aptdpdg tov padnpatog m44103p
TOMog Tou padRpaTog YTOXPEWTIKO
Entinedo Tou padfporog MeTtarmtuxtako
‘Etog omoudwv 1°
E§aunvo/tpipnvo 1°

ApLOpAG amoveUOLEVWV 7,5

TIOTWTLKWV HOVASWV

Ovopa TOoU SL8dokovtog/Twv
S18aoKkovIwv

Owovouidng Tlewpylog, KaBnyntnig, Tunua Alebvwv & Eupwnaikwv

OWKOVOLKWYV ZTToudwv

EmSlwkopeva pabnotaka
anoteAéopata (AVTLKELLEVLKOL
OTOXOL TOU Hadnpatog)

O BaolkOg 0TOX0C TOU HaBnuaTog ival ol $oLTNTEG va KATAVOrGOUV T OXEon
TOoU TPamellkoU CUCTALOTOG HUE TIG XPNHUATAYOPEC. ETILKEVIPWVETOL OTO WG
SLoHOPPWVETOL N PEVUCTOTNTA OE IO OLKOVOLLLO, KOL OTOV KATOAUTIKO pOAo
TIou €xeL o€ outn tn OSladkaola To €UMOPLKO TPATE(KO oUCTNUA.
MNapouactalovtal ol TPocSLloPLOTLIKOL TTAPAYOVTEG TNG TTPOaPOoPAC XPHHATOC,
Ta gpyalsiot VOULOUATLKAG TIOALTLKAG Kol 0 poAog tng Kevipikng Tpamelag.
Avalletol n mAsupd NG IATNONG XPAMOTOC Kal Tmopouctdlovtal ol
pnxaviopol Hetadoong VOULOUATIKAG TIOALTIKAG. I8taitepn avadopd yivetot
otnv EKT kat oto Eupwouotnua.

Mpoamnattovpeva Kavéva
Nepiexépevo  tou  pabnparog 1. Totl LEAETALE TIG OYOPES XPNLOTOG KAl TN ALToupyio Tou Tpamellkol
(Syllabus) OUOTAMOTOC; TO XPNHOTOTUOTWTIKO cUoThpA. TO XPrKA.

2. Anuloupyla peuoTOTNTAG HEOW TWV Katabéoswv Kol mpoodopd
xpnuotog. MNpoodloploTikol mopayovteg TNG MPoodopdc XpNUATOoG.
Epyaleia voplopaTikng TOALTIKAC. Molog¢ o poAog tng Keviplkng
Tparmnelag; NoULoOPATLKA TTOALTIKY, OTOXO0L, OTPATNYLKA.

3. ZAtnon xpnuato¢. To umodewypa IS-LM.  Noulopatik Kot

ONUOGCLOVOULKNA TIOALTIKA oto uttdSetypa IS-LM. ZuvoAikr {ntnon kat

OUVOALKNA TIpoodopd.

Mnxaviopol LETAS00NG VOULOUATLKAG TIOALTIKAG.

Xprpa kot TAnOwpLouog.

OpBoloyLkeg TPOoSOKIES: CUVETELEG YLA TNV AOKNON TIOALTLKAC.

OL S1eBveic xpnpatayopéC. To SLEBVECG XPNUOTOTILOTWTIKG cUOTNUA.

No v s

ZTuvictwpevn BpAoypadia npog
peAéTn

Mishkin S. F. [2013]: The Economics of Money, Banking and Financial Markets,
10th edition, Pearson Education, Inc., Boston.

Begg D., S. Fischer and R. Dornbusch [2005]: Economics, McGraw-Hill, London,
8™ edition.

Blanchard O., A. Amighini and F. Giavazzi [2010]: Macroeconomics-A
European Perspective, Prentice Hall International, Inc., New Jersey.
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ASOKTIKEG Kol LaOnotakeg pEodol

Awdaokalia pe puaoikn moapouoia kat xpron slides.

Mé£0BoboL
ag§loAdynone/BaduoAdéynong

Tehwkn e€€taon (100%).

NMwooca ditbaokaliog

EAANVIKG/AyyAlka

TitAog Tou padnuarog

XPHMATOOIKONOMIKH KAI TPAMEZIKH AOTIZTIKH

Kwdwd¢ aptdudg tov padnpatog m44104p
TOMOG TOU pHaBApaTOg Yroxpewtikd
Entine50 Tou padrfporog MeTamtuxLako
‘Etog otoudwv lo
E€aunvo/tpipnvo 1o

ApLOpAG amoveUOLEVWV 7,5

TIUOTWTLKWV HOVASWV

Ovopa  tou
Sidaokoviwv

S16dokovtog/Ttwv

AvayvwaotomoUlou Zepaiva, Av. KaBnyntpla, Navemniotriuo Mewpatwg

EmuSLwKOpeVa pabnotoka
anoteAéopata (AVTLKELUEVLKOL
oTOXOL TOU padnuartog)

310 TEAOG TOU HaBrpoTog, ol doltnTEG Ba €Xouv EUTIPOKTN KATOvVONoN yLla Ta
ONUOVTLKOTEPO OTOLXEL TWV XPNUOTOOLKOVOULKWY KATAOTACEWY, evw Ba
TIPEMEL VA UMOPOUV VA XPNOLUOTIOLIOOUV  OTMOTEAECUATIKA QUTH TV
mAnpodopnaon yla AnPn XpNUATOOLKOVOULKWY amodacswy. Oa TPETEL EMioNG
va elvat og B€on va payHaTonoLoouV Bactk avalucohn XpNILATOOLKOVOULKWY
KOTAOTACEWV OTLC SNUOCLEUPEVEC avadOPEG LG ETILXELPNONG, OTIWC EMioNG val
KaTavoo UV Toug BepeAlwdeLg mapayovTeg mou kaBopllouv Kal Tou pumopouyv va
eMSEWVWOOUV TNV TOLOTNTA TWV KePSWV, KOL TNG XPNHUOTOOLKOVOULKNG
TANpoddpNoNG YEVIKOTEPQ.

Mpoanattovpeva Agv unapyouv
Mepiexopevo  tou  padhipatog | To HABNUO €L0AYEL TOUG POLTNTEG OTLG PAOKES EVVOLEG KOL OTOLXELQ TNG
(Syllabus) XPNHUOTOOLKOVOULIKAC AOYLOTIKAG HE AEMTOMEPELa (OTOWEll EvepynTKOU,

UTIOXPEWOELG, bla kepahala), KaBwg emiong £xeL oTOXO va Toug Bonbrost va
AapBavouv amoddoel wG MEANOVTLIKOL XPOTEG XPNHOATOOLKOVOULKWY
KOTAOTACEWV. To pabnua, emmAéov, KAAUTITEL TIEPLOCOTEPO £EELSIKEUPEVAL
B£pata AoyLoTIKAC, OMw¢ Bpata mou adopolv oTNV TTOLOTNTA TWV KEPSWV,
KOl TIG BOOIKEG apXEC Mpaypotomoinong avaluong XPNHUOTOOLKOVOULKWY
KOTAOTAOEWY, €KTOC amd TNV KOAuYn Bepdtwv Omw¢ AoOYyLoTK yla
oamooPéoelg, amopelwoelg,  MPOPALPELC yla emIOPAAEIC  QTALTAOELG,
amoBéparta, XpPNHOTOOLKOVOLLKO OTOLYELO TOU EVEPYNTIKOU KOl UTTOXPEWOELC,
OTWG EMLONC KOL UTTOAOYLOMOG TOUELAKWY powV. H ev Adyw UAN avarmtioosTatl
pe Bdaon ta Alebvry Mpotuma XpnUATOOLKOVOULKAC Avadopadag (ANXA —
International Financial Reporting Standards — IFRS).

ZTuvictwpevn BpAoypadia npog
MEAETN

e Financial Accounting, Harrison, Horngren, Thomas, 10E/11
e Intermediate Accounting-IFRS Edition, Kieso, Weygandt, Warfield,
2E/3E, Wiley
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e Financial Statement Analysis, Subramanyam, 11E, McGraw-Hill
e Business Analysis and Valuation-IFRS Edition, Palepu, Healy, Peek, 5E,
Cengage

ASOKTIKEG KoL LaOnolakeg pEodot

o AlAE€eLg
e Xpnon PowerPoint, mAatdopua nAektpovikng pabnong Eclass
e Analteital CUHHETOXA OTLG SLOAEEELG KL QUTOTEANG LEAETN

MéEBoéboL
a§loAdynone/BaduoAdéynong

Yroxpewtikr] ypamtr efétaon oto TéAog tou efaprvou. Meplhappavel
OTTAVTNOELS OE OOKNOELG, TPOPANUOTA Kol HEAETEC MeplMTwoNng He XprHon
opLOUNTIKWY OeSOUEVWY, Kal KPLTIKO OXOALAOUO TWV QTOTEAECUATWY,
OTTAVTAOELG O EPWTNAOELG TIOANATIANG ETUAOYNG, ATMAVINOCEL OE EPWTNOELG
BewpnTLKOU MEPLEXOUEVOU.

NMwooca dtbaokaliog

EAAnVikd/AyyAka

TitAog Tou padnpoatog

ANAAYZH ArTOPQN & AIAXEIPIZH XAPTO®YAAKIOY

Kw81kd¢g aplOpd¢ tou podripotog m44106p
TOMOG TOU HaOAHATOC YTOXPEWTIKO
Eninedo Tou padfporog MeTamTuxLako
‘Etog omoudwv 1o
E€aunvo/tpipnvo 20

ApLOPAC AMOVEUOLEVWV 7,5

TIUOTWTLKWV HOVASWV

Ovopa  tou Si6dokovtog/twv
S18aoKovVIwv

TlaBaAng HAlag, KaBnyntng, Tunpa OK. Emotung

EmSlwkopeva pabnolaka
anoteAéopata (AVTLKELHLEVLKOL
oTOXOL TOU padnuatog)

O oKOMOG¢ Tou pobnuatog ivat va eLoaydysL Toug oTtoudaoTEG ota cUyXpova
€PYOAELA KOL TG TEXVIKEG TNG AvAAUONG Kol afloAoynong enevoUoEwV, IOV
nepthappavouv AnPn anoddcewv katw and Bepfatdtnta kot afefatdtnta,
TLHoAOynon kwdlvou, dplotn Slaxeiplon XopToPuAaKiwy HETOXWV KOl
TLLOAOYNON PETOXWV N AAAWV TtEpLOUCLaKWY oTolxeilwv. Eniong, to pabnua
niepAapBAVEL TLLOAOYNGN OPOAOYWY, €ENYEL TNV KOUITUAN TWV EMTOKIWY Kol
KoAUmtel Bépata  Slaxeiplong yaptooulakiwv opoAdywv. To padnua
TaAPoUCLAleL EPAPUOYEC TWV TTAPATIAVW HLEBOSWV PE TNV XPHoN AOYLOULKWVY
yla TNV KaAUTEPN Katavonaor Toug otny MPAgn. 1o TEAOG Tou padnuatog, ot
omoubaoTEG Bar £X0UV KATAVONOEL TO TAPATIAVW £pyaleia otnv avaiuon
enevduoswv Kot Ba £xouv e€olkelwBeL pe TNV epappoyr) Toug otnv MPALN.

Mpoanattovpeva
Nepiexopevo  tou  pabiuatog | Andn emevdutikég amoddoelg katw amod Befaidtnta kat ofefadtnta,
(Syllabus) Aplota XapTodUAAKLO HECOU-SLaKUMOVONG, TILOAOYNON KWWSUVOU UETOXWV

pe Baon to CAPM, moAumapayoviikd umodsiypota TioAoynong Kivduvou
HeTOXWV, P Baon to APT, ayop€c opoAoywy, €Aynon TG KAUmUAng Twy

43




emutokiwy, Texvikég Olaxeiplong xaptopulakiwv opoAdywv, AleBveig

kedbaAalayopeg kal dlaxeiplon xaptopuAakiou.

Tuvictwpevn BBAoypadia npog
MEAETN

Bodie Z., A. Kane and A. Marcus (2009), Essentials of Investments
Copeland T. and J. Weston and K. Shastri (2005), Financial Theory and
Corporate Policy

Danthine J. and Donaldson (2002), Intermediate Financial Theory

Fabozzi, F., Kolm. P., Pachamanova, D and Focardi, S. (2007), Robust
Portfolio Optimization and Management, Wiley.

Fabozzi F. (2016), Bond Markets, Analysis and Strategies, Pearson
Luenberger D. (1999), Investment Science

ASOKTIKEG Kot LatOnolakeg pEodol

Aldaokahia/Sladételc, epyaotrpla e edaproyEG Aoylopikwy, dpovTloThpla
KOl ogpwvapLa

MéEBoéboL
a§loAdynone/BaduoAdynong

Mparttr e€€taon Kal epyaoieg

NMwooca ditbaokaliog

EAANVIKA /AyyALKG

TitAog Tou padnuatog

NOzZOTIKEZ MEOOAOI

KwdK6¢ aptBpoc tov padnpatog m44105p
TUMOG TOoU HaBApaTOg YTOXPEWTLKO
Eninedo Tou padfporog MEeTamTuxLaKko
‘Etog onoudwv 1o
E€aunvo/tpipnvo 20

ApLOPAC AMOVEUOLEVWV 7,5

TIUOTWTLKWV HOVASWV

Ovopa  tou Si6dokovrtog/Ttwv
S16aoKovVTIwY

Ntépog Avtwviog, Kabnyntig, Tunua Alebvwv & Eupwmaikwyv OLKOVOULKWY
Inoudwv

EmiSLwKOpeVa pabnotaka
anoteAéopata (AVTLKELUEVLIKOL
oTOXOL TOU padnuatog)

YKomoG Tou padnuatog eival n eloaywyn otig Moootikég MeBodoug pe éudaon
otnv edappoyn TOUC OTNV OLKOVOLKY avaluon kot AnPn anodpdacswv.

Mpoanattovpeva TouAdxLoToV éva IPOTITUXLOKO HdBnua otnv Okovopetpia kat/f Eloaywyrn otn
ZTATLOTIKN.

Nepiexdpevo  tou  pabiupatog | Ta Bépata TOU KOAUTITOVTIOL Kol avaAlovtol o€ Tpoxwpnuévo eminedo

(Syllabus) MEPAAUBAVOUV: TO YPAUUIKO KOL UN YPOUULKO UTOSslypa, Kot peBddouc

EKTIUNONG TOUG, EAEYXOUC UTIODECEWV EML TWV CUVTEAECTWYV TOUG, TNV XPNon
PeudopeTafAnTwy, Toug SLOYVWOTIKOUG EAEYXOUG Ylo ETEPOOKESACTIKOTNTA,
OUTOOUOYXETLON, UN-YPOAMMULKOTNTA Kol evdoyévela, Kabwg ouotriuota
eflowoswv Kal TNV  eKkTipnon touc. Emiong meploapPadvel umodeiypota
SLOOTPWHATLKWVY KoL XPOVOAOYLIKWY OTolXelwv — mavel dedopéva (Panel Data)
KOL EKTUUNTEC TOUC, KABWG Kol UTOSElyUOTA TIEPLOPLOUEVWV EEQPTNUEVWV
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METOBANTWYV KOl KOTOTETUNUEVWY TOAWVOpounoswy. Edapuoyég

TIAPATIAVW UTIOSELYUATWY YiveTal e Thv Xprion tng R

Tuvictwpevn BBAoypadia npog
MEAETN

C. Heij, P. et al, Econometric Methods with applications in business and
economics, Cambridge University Press.

J. Johnston and J. DiNardo, Econometric Methods, McGraw-Hill

E. TCaBaAng Owkovopuetpia

A. NTEPOG: XpNUOTOOLKOVOULKT) OLlkovouETpia

ASOKTIKEG Kot LaOnotakeg pEodot

To pabnua otnpiletal otic SlaAéEelc OmoU yIvETAL UE CUOTNUATLKO TPOTO N
BepeAiwon TWV EVVOLWV KOL TWV TIPAKTLKWV TIOU £pappolovtal oTnV LEAETN TWV
OLKOVOULKWY ayopwv. XTI £DOPUOYEC TWV TIO TIAVW EVVOLWV HE Xpron
OLKOVOUETPLKWY TIAKETWY, OMwC R (e161ka& ogpivapla), Stata, E-views, KATL pe
TIPOYHATIKA 1 Tipocopoiwong Sedopéva.

Mé£0BoboL
a§loAdynong/BaduoAdéynong

Epyacia 20%, Mpamntr E€€taon 80%

NMwooa dtbaokaAiog

EAAnvikd/AyyAka

TitAog Tou padnpoatog

TPANEZIKH AIOIKHZH KAI AIAXEIPIZH KINAYNQN

Kwdwd¢ aptdpdc tov padnpartog m44108p
TOmog tou padrpatog YTIOXPEWTLKO
Eninedo Tou padfporog MeTamTuxLako
‘EtoG otoudwv 20
E€aunvo/tpipnvo 30

ApPLOUOG ATTOVELOUEVWV 6

TIOTWTLKWV HOVASWV

Ovopa TOoU S18dokovtog/Twv
S18aoKkovVIwv

Baowa Navouon, EE. Zuvepyding

EmSlwkopeva pabnotaka
anoteAéopata (AVTLKELHLEVLKOL
oTOXOL TOU Hadnpatog)

To paABNnua otoxelelL otnv euPfabuvon TNG EMOTNUOVIKAG YVWONG TNG
Tpanellkng. Avamtuoosl Bfpatra tng SlapecoAafntikng Asttoupylag twv
TUOTWTLKWV Wpupdtwy, HETPNONG ™g oo SoTIKOTNTAG Kol
QTIOTEAECUATIKOTNTOG TWV Tpamelwy, Kabwc kal Bépata aviyveuong, LETPNONG,
Slaxelplong kaL avocomoinong twv tpamelwv and Kwduvoug, OnMwg o
TILOTWTLKOC KIvOUVOG, 0 EMLTOKLAKOG Kivduvog, 0 cuvaAlayuatikog kivbuvog, o
KIv6UVOC PELOTOTNTOC KAl O AELTOUPYLKOC KIVOUVOG

Npoanattovpeva Baolkég yvwoelg Moootikng Avaluong Kal XpnUatoolkovouLkng Avaluong.
Neplexopevo  tou  pabipatog | NOULOUOTOMLOTWTLKO ZUOTNHA, XpNUOTOMIOTWTLKOL opyaviopol & Tpamelikn
(Syllabus) Alopecohdpnon. Tkuwdelg Tpdmelec. Tpamelkoi Kivduvol: Emtdkia, Ayopéc,

Motwoelg, MoptodoAlo, looloylopog, lootwio, Peuototnta. Alaxeipion
KwoUvwv: Mabntiko kal Pevototnta, Aodpalion Katabéoswv, Keboahatokn
Emdpkela, Tithomoinon. Poloc Kevipikic Tpamelog. XpnUOTOTIOTWTIKES
KploeLg.
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Zuvictwpevn BpAoypadia npog
MEAETN

e A. Saunders, M. M. Cornett, “Financial Institutions Management: A Risk
Management Approach”, McGraw-Hill, Irwin Series in Finance, 9+ Edition,
New York, 2017.

e J. Sinkey, “Commercial Bank Financial Management”, Prentice Hall, 6+
Edition, 2002.

e S. Heffernan, “Modern Banking in Theory and Practice”, John Wiley and
Sons, 1996.

e F. Mishkin, S. Eakins, “Financial Markets & Institutions”, Addison-Wesley
World Student Series in Finance, 4~ Edition, N.Y., 2003.

e J. P. Morgan, “Credit Metrics”, International Edition, 1997.

e E. Altman, E. Hotchkiss, “Corporate Financial Distress and Bankruptcy”, J.
Wiley & Sons (Wiley Finance), 3« Edition, New Jersey, 2006.

e R. Brealey, S. Myers, “Principles of Corporate Finance”, McGraw-Hill, Irwin
Series in Finance, 7= Edition, N.Y., 2003.

e [. Xamouvtloyhou, X. Nevtotn, «Tpameliky Owkovouikn», B' ‘Ekdoon
(Emikaporotnuévn), Ekdooelg E. Mnévou, ABrjva, 2017.

ASOKTIKEG Kol paOnotlakég pebodol

Ao {wonc dudaokaAia.
Xpnon apxeiwv kat pdf.
MNapaBeon napadelyuatwyv ehappoyng.

MéeBoéboL
a§loAdynong/BaduoAdynong

Atapkng afloAdynon Kal ypamnteg eéstaoelg Sta {wonc.
BaBuoloyikn kAipaka: 0 — 10 povadec.

Mwooa dtbackaAiog

EAANVIKG/ AyyALKA.

TitAog Tou padnuatog

XPHMATOOIKONOMIKA MAPATQrA NMPOIONTA

Kwdwd¢ aptOpog tov padnpatog m44107p
TUmo¢ Tou padRpatog YMOXPEWTLKO
Entine6o tou padnporog MeTtamtuyLako
‘Etog otoudwv lo
E€aunvo/tpipnvo 20

ApLOUOG AMOVEUOUEVWV 6

TIUOTWTLKWV HOVASWV

Ovopa  tou S16daokovrtog/Ttwv
S18aoKovVTWY

Tonmdhoylou NwkoAaog, KoaBnyntig, Tunua Alebvwv & Eupwrnoikwv
OLKOVOULKWYV XTtoudwv

EmuSLwKopeva pobnotaka
anoteAéopata (AVILKELMEVIKOL
oTO)XO0L ToU pabnuatog)

H amoktnon twv €n¢ de€lotitwv:

e TLHoAGYNON TapAyWYwWV, KOL TIOPOYWYWVY OE ETLTOKLOKA Ttpoidvta (swaps)
* BaolKEG APXEG KaL TPOKTLKN TNG Slaxeiplong Kwduvwv xaptodpuAakiou e Tn
XpNon mapaywywv
e Xpnon eldikwv software yla tnv TiHoAdynon SIKOLWUATWY Itpoaipeong
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MNpoanattovpueva

NepLexopevo Hadnpatog

(Syllabus)

Tou

To HABNUA KAAUTITEL TA KUPLOTEPQ TIOPAYWYA XPNLOTOOLKOVOULKA TpolovTa:
MpoBeoplakd ocupBoAata kol cupBoAota  UPEAAOVTIKAG EKMANPWONG OE
Sdladopec umokeipeveg afieg. Akalwpota mpoaipeong os petoxég, Oeikteg,
ouVAAAayUa Kal cupBOAaLa LEANOVTIKAG EKTTARPWONG. ZUUBACELS avTalayng
ETUTOKIOU Kal ouvaAAGypatoc. XTo emikevtpo tng avaluong Pplokovral
umnodelypata TiHoAdynong Kabwg Kal avIlotabuiong KvdUvwy e mopaywyad i
amd B£0Elg MOPAYWYWY €K LEPOUG XPNHATOOLKOVOULKWY OpYOVIoUwY. ELSikd
B£parta mou kaAumrtovral eptAapBavouy, HeTaty aAAwv To umtodetyua Black -
Scholes, Swwvupwka 6évdpa, avtiotabuion OéAta kabwg kal Slddopeg
€PapUOYEG OTIWC TIPAYHATIKA SIKALW AT OTN XPNUOTOOLKOVOLLKT).

Zuviotwpevn BLPAoypadia npog
MeAETN

John C. Hull “Options, Futures, & Other Derivatives” Prentice Hall.

Jarrow & Turnbull “Derivative Securities,” South Western.

Robert Whaley, “Derivatives: Markets, Valuation, and Risk Management”,
Wiley.

Robert L. McDonald “Derivative Markets,” Addison-Wesley Series in Finance.
Don M. Chance & Robert Brooks, “An Introduction To Derivatives And Risk
Management” Thomson Southwest Learning.

Salih N. Neftci “An Introduction to the Mathematics of Financial Derivatives,”
Academic Press.

Paul Wilmott “Derivatives: The Theory and Practice of Financial Engineering,”
Wiley.

MSOKTIKEG Ko LatOnotlakeg pEodol

Alalé€eLg, epyaoisg, dpovriotrpla.

MéEBoéboL
a§loAdynone/BaduoAdynong

E€etaoelg, epyaoieg

NMwooca ditbaokaliog

EAANVIKG/AyyALlka

TitAog Tou padnuatog

XPHMATOOIKONOMIKH AIOIKHZH

Kw81KOG aplOpog Tou padnpotog m44110p
TUmoG Tou HadRpaTog YMOXPEWTLKO
Eninedo Tou padrfporog MEeTamtuyLaxko
‘Etog otoudwv 1°
E€aunvo/tpipnvo 20

ApLOPAC AMOVEUOLEVWV 6

TIUOTWTLKWV LOVASWV

Ovopa  tou S16aokovrtog/Ttwv
S18aoKovVTWY

Maykpatng Inupog, Av. Kadnyntig, Tunua Ow. Emotiung

EmuSuwKkopeva pobnotaka
anoteAéopata (AVILKELMEVIKOL
oTOXOL TOU padnuatog)

To padnua Xpnuatootkovoutlky Atoiknon elval €va omd ta €MTA BOOLKA
pabnuota  tou mpoypdaupotrog.  Doutntég kot POUTATPLEG TOU  TO
niapakolouBnoav emituywc eival os O¢on va:
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1. AvoAUouv TPoodloploTikoU¢ TMapAyovieG SLapopdwong Tou KOOTOUG
kedalaiou emiyelpHoswv.

2. Aflohoyolv ETUXELPNHUOTLKA o6l Sle€ayovrag OlOKNOELG
npoUnoAoylopol Kepalalou Kal avaAuong TOUELOKWY POWV.

3. AvtiapBavovtal Kplolleg SOPEC KLVATPWYV oTn Xpnuatodotikh dladikaotia
Kol TwWG AAANAETILEpOUV HE TO KOOTOC XPNUATOdOTNONG.

4. AopPBdavouv kaAd TmAnpodopnuéveg amoddoelc  avadoplkd e
EVOAAOKTLKOUC TPOTIOUC XPNHUATOSOTNONG OIMOCKOTWVTOC OTNV EMITEUEN
BéATIoTWY OpwV Xpnuatodotnonc.

5. Katavoouv emikapa Bépata oOmwe IntApatoa umoemnévéuong Adyw
umepBoALKoU XPEOUG (debt-overhang), XPNUOTOOLKOVOULKEG
avadiapBpwoels  (financial  restructurings), aufnoslg  petoxKoU
kebalaiov pe ekdOOEL OSKAWUATWY TpoTipnong (rights issues),
TIPOYPAULOTA ETIAVOYOPAS LETOXWY, KOL OPXIKEG SNUOOLEC TTPOOPOPEC.

6. Epunvelouv mpoodateg eCeAieLg OTLG ayopég Xprinatog Kat kedpaiaiwv
U0 TO TIPlopA BOCKWYV apXWV KoL OVOAUTIKWY EPYAAELWV TIOU
TipoodEPOVTaL 0TO TTAALCLO TOU Hadhpatog.

Mpoamnattovpeva To upadnua Avaiuan Ayopwv kat Aiwaxsipion Xoaptopulakiou eival

TIPOQTTOLTOULEVO.

n 5 on s . , , .
(Si%:gs;svo Tou mavnmatoes Evotnta 1. Anpioupyia XpAHATOG OE Lot CUYXPOVH OLKOVOuiaL

e [loootkn xaAdpwon (QE), moootikr cvodiEn (QT), kal kepalalako
KOOTOG.

e [pagelg pakpompoBeopng avayxpnuatodotnong (LTROs), oToxeuUEVEC
npatelg pakpompoBeoung avayxpnuatodotnong (TLTROS), Kol OPLOTIKEG
VOULOUATIKEG TpateLc (OMT).

Evotnta 2. Etaupikn xpnuoarodotnon kot kedpaiatakn Sopun

e  Eumelpkd mpotuma XpnUAtod0TNoNG Kal OavEG €Ny OELG.

e ToBswpnua Modigliani-Miller. Amotipnon xpéoug kat biwv kepoAaiwv
ME TN MEBOSO Twv TpoalpEécewv. To OTOOULOUEVO HECO KOOTOG
kedaAaiouv (WACC).

e  ETauplk TOALTIKA HOXAEUONG UTIO OUVONKEC OLKOVOULKWY TPLRWV:
@opoL, KOOTN  XPNUOTOOLKOVOWUIKAG OUOXEPELOG KOl  OTATLKN
avtiotadbuion (STO) otnv mpagkn.

e [lpoBAnuata umoenévduong Adyw umepPoAlkol  xpéoug (debt
overhang) kal 0 poAOG TNG XPNHUATOOLKOVOULKAG avadldpBpwaong otnv
€UBUYPAUULON EMEVOUTLKWV KLVATPWY UETOXWV KOL TILOTWTWV.

e AufNnoelc METOXIKOU KedpaAalou o€ METPNTA KAl SlKoLwHATA
npotiunong (rights issues), apyxlkég dnuooteg mpoodopeg (IPOs), Kot
EMAVAYOPEC eToXwV (share repurchases).

e [lpoBAfuato aviutpoowrieuong (agency problems) kat ducpevoug
erthoyng (adverse selection) otn xpnuotodotikn Sladkacia.

Evotnta 3. Emyepnuatikd oxédwa: Kivéuvog, amodoon, koi avaiuon
€AEVOEPWV TAUELOKWV POWV
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e Kedalalokodg mMpoUmoAoylopog Kal amoTipnon KepoAalakol KOOTOUG
enevlUoEwWV.

e WACC Kkal ecwTeplkOG ouvteleotng anddoonc (IRR) otnv mpadén.

e [nyéc O&ebopévwy: Topeakol kivbuvol, oplakol dopoAoyikol

OUVTEAEOTEG, Kal puBpol avEnaong AsLToupyLlKwY E6OSWV.

e EAeUBepeg topelakeég powv: Kedpdhalo Kivnong, Hn QVOKTAOLUEC
damnaveg, dopoloyikr acmiba and anooBEceLg Kot TOKOUG.

Zuviotwpevn BLPAoypadia npog
MeAETN

To MOKETO ONUELWOEWV TOU HABNUOTOG TIEPLEXEL VA EKTEVEG OUVOAO Ttepimou
170 Stadavelwy mou eival SOUNUEVES O TPELG KUPLEG EVOTNTEC, akoAouBwvtag
TV mapanmavw Alota evotntwv. Mepllappavel emiong apbpa amd tov
XPNLOTOOLKOVOULKO TUTIO (TOV 0Ttoio ot poltATpLeG Kal polTtNTEG KaAoUuvTal va
napakoAouBouv).

Zuviotwpevn BBAoypadia

1. JeanTirole. “The Theory of Corporate Finance”, Princeton University Press.
2. Norelli A. and B. Merrill, “Quantitative Tightening: Many Moving Parts,” J.P.

Morgan Asset Management (Nov 2, 2017). Available at:
https://blog.jpmorganinstitutional.com/2017/11/quantitative-tightening-many-moving-parts/

3. Mcleay M, Radia A., and R. Thomas, “Money creation in the modern
economy,” Bank of England Quarterly Bulletin (2014 Q1). Available at:
https://www.bankofengland.co.uk/quarterly-bulletin/2014/g1/money-creation-in-the-modern-
economy

MSOKTIKEG Ko LatOnotlakeg pEbodol

Ol 8Lalé€elg umtootnpilovtal amd avaAUCELG TIEPUTTWOEWY KOL TIEPLOTAOLAKEC
Tapouclacel Bivieo kol TPookekAnUeveg SLaAEEel amd el8KoUG TNG
ayopdc. OL ¢oltnNTEC aVvapEVETOL va  €lval TIPOETOLUACHEVOL KOL va
ouveloPEPOuV OTIC OUINTNOELS OTNV TALN.

MéEBoéboL
a§loAdynong/BaduoAdéynong

Mparttr) TeAkn EE€Taon

NMwooa dtbaokaAiog

EAANVIKA / AyyAkd

MAGHMATA ENIAOMHZ (ENAEIKTIKH AIZTA MAGHMATQN)

TitAog tou padnpartog ANOTIMHZEIZ KAI ZYITXQNEYZEIZ ENIXEIPHZEQN KAI TPANEZQN
Kwdwd¢ aptdpog tov padnpatog m44225p

TUmoG Tou padRpatog Erhoyng

Entinebo tou padnporog MeTtamtuyLako

‘ETog omtoudwv 20

E€aunvo/tpipnvo 30

ApLOUOG ATMOVEUOEVWV TLOTWTLKWV 6

povadwv

Ovopa Tou Siddokovtog/twy | Kwvotavtivog Alamng, KaBnyntrg, Ndavtelo Navemotriuio
S16a0KOVTWY

49



https://blog.jpmorganinstitutional.com/2017/11/quantitative-tightening-many-moving-parts/
https://www.bankofengland.co.uk/quarterly-bulletin/2014/q1/money-creation-in-the-modern-economy
https://www.bankofengland.co.uk/quarterly-bulletin/2014/q1/money-creation-in-the-modern-economy

EmiSLwkOpeva pabnotaka
anoteAéoparta (AVTLKELLEVIKOL oTOXOL
TOoU padnpatog)

AVTIKELPEVIKOL OTOXOL TOU HaBnpaTtog amoteAoUv Ol ATMOTLUACELS KOl oL
€€ayOPEG KOl OUYXWVEUOELC €MIXELPNOEWY Kal tpamelwv. Avaluovtal
Bépata OmMwe:  €TAlPK XpnuHatodotnon, kedbdaAola Kol eVOAAAKTIKEG
enevbUOEL;, OUCTAUATO  XPNHUOTOOLKOVOULKAG  avadopdg,  Ouilol
eMIxelpnocswy, amnoddoel OSlapBpwong kedbahaiou kal Asttoupylwv,
oUUPWVIeG peTOXWY, HEBOSOL KAl oTPATNYIKES e€ayopwV & cuyXwveUoEwY,
ETALPLKEG avaSLApOPWOELG, ATIOTLUNOELS LETOXWYV, EKTIUNON TG atlag piag
£TXElPNONG KaL TWV 0pwV OVTAAAQYIC KATA T CUYXWVEUGH ETLXELPHOEWV.
EruSlwkopeva pobnolakd anoteAéopata anmoteAoUV n TANPN KATAvonon
TWV evvolwy, gpyaAseiwv Kol Twv PeBOSwWVY amotipnong Kabwg Kal Twv
TEXVIKWV ouyxwveloswv / efayopwv, emiong Ba eival oe Béon va
£papudOooLV TIC TOPATIAVW YVWOELS, EpyaAsia kal pebodoug otnv mpaén.

Mpoanattolpeva

Xwplc va oamoteAel mpoamattovpevo, Ba ntav emBondntikd €va
ELOAYWYLKO LABNMA AOYLOTIKAG 1 XpNUOTOOLKOVOLKAG AvaAuong

Neplexopevo tou padnuparog (Syllabus)

OePATIKEG EVOTNTEG TOU HABMUATOG armoTEAOUV:

e Armotiunon,  XPNUOTOOLKOVOWULKA)  avAAUCH  KOL  ETALPLKNA
xpnuotodotnon.

e MéBodol kepalatakng doung, amotipnong oiwv kepaAaiwv Kot
UETABOAWY TWV TIUWV OE XPNUATLOTNPLAKEG OYOPEC UETA OO
uetaBolrég ota kedpdalata

e NOVIOTIKEG EKTIUAOELG, TIPOPAEPELC KOL TIPOCAPUOYEG OTIG
OLKOVOLKEG KOTOOTAOELS

e Emelpnuotikd oxédia kal proforma olKOVOULKEG KOTAOTAOELC.

e Ta £ibn, oL péBodolL KoL Ol TEXVIKEG TWV OUYXWVEUCEWV Kal
gfayopwv

e Juvevwoelg Emiyelpiioswv kat Ata-Etatpikég Emevouoelg

e  AoyLOTIKN gvomoinong

e [aykoouleg dpaatnplotnteg, moAuebvikeg emiyelpnoelg (MNE) kat
tparneleg (MNB)

o  ARYPn anodpdcswy yLa eEMeVOUCELG OE LETOXEG

e JuyXwveUOoEeLlg Kal e€ayopEC Kal eTOLPLKA avadlapBpwon

o Keddlala emiyelpnuatikol Kivduvou

Juvictwpevn BBAoypadia npog
MEAETN

e Awdmnng K, Xutng E, FTaAavog X Aoylotikr Etatpetwv, Gopoloyia kat
Etalpkol petaoynuatiopol, 2021, ekdooelg Mnévou.

e Brigham, E., & Ehrhardt, M. (2013). Financial management: theory
& practice. Cengage Learning.

e CFA Program Level Il, Corporate Finance, Mergers and Acquisitions,
2021, https://www.cfainstitute.org/en/membership/professional-
development/refresher-readings/mergers-acquisitions

e Damodaran Aswath, Investment Valuation, Third Edition, Wiley
Finance

e Fernandez Pablo, The Equity Premium in 150 Textbooks, IESE
Business School, November 16, 2010

e Gaughan, P. A. (2010). Mergers, acquisitions, and corporate
restructurings. John Wiley & Sons.

e International Accounting Standards Board. (2015). A Guide through
IFRS® (Green Book). Kluwer.

e EDUCATIONAL MATERIAL ON FAIR VALUE MEASUREMENT, IFRS
Foundation, 2013, https://www.ifrs.org/-
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https://www.cfainstitute.org/en/membership/professional-development/refresher-readings/mergers-acquisitions
https://www.cfainstitute.org/en/membership/professional-development/refresher-readings/mergers-acquisitions
https://www.ifrs.org/-/media/feature/supporting-implementation/ifrs-13/education-ifrs-13-eng.pdf

/media/feature/supporting-implementation/ifrs-13/education-ifrs-
13-eng.pdf

ASOKTIKEG Kot LatOnotakeg pEodol

AlaAE€eLg, peléteg meplmtwong, ebappoyn neBodwy e tn xprion excel

Mé£Bo8oL a§loAdynong/Badpoldynong

ATOULKEG epyacieg katd tn Sldpkela Twv SLAAEEEwY Kol avd BepoTikn
gvotnTa:

40% Ttou TeALkoU Babuou.

Telkn e€€taon Katd To TEAOC Tou pabhuartoc:

60% tou TteAlkoU Babuou

NMwooca dtbaokaliog

EAANVIKA Kat AyyAka

TitAog Tou padnuatog

AIAXEIPIZH NIZTQTIKOY KINAYNOY

Kw81kd¢g aplOpd¢ tou podripotog m44213p
TUMOG TOU HaOAHATOC Erthoyng
Eninedo Tou padfporog MeTarmtuxLako
‘Etog onoudwv 20
E€aunvo/tpipnvo 30

ApLOUOG ATOVEUOUEVWV TILOTWTLKWV

povadwv 6

‘Ovopa TOoU
S18a0KOVTWY

Si6dokovtog/Twv

TomdAoyAou NikoAaog,
OLKOVOULKWYV XTtoudwv

KaBnyntic, Tunua Aebvwv & Euvpwmaikwv

EmiSLwKOpeVa pabnotaka
anoteAéopata (AVTIKELUEVIKOL oTOXOL
TOoU padnparoc)

H amoktnon twv e€ng de€lotitwv:
* [1pocSLOPLOPOC KOl LETPNON TOU TILOTWTLKOU KLvdUvou
e TwoAGyNoN TUOTWTLKWY TAPOYWYWY, KAl TIOPOYWYWV OE ETUITOKLAKA
npoiovta
* BaOWKEG APXEG KAL TIPOKTLKN TNG SLoyelplong MOTWTKOU KvEUvou Kabwg
KOl TNG KOVOVLOTLKAG CULMOPPWONG o€ XpNUOTOTLOTWTLIKA I§pUpata.
o BOOIKEG APXEG KAL TIPOKTLKI TNG SLAXELPLONG ETLTOKLAKOU KIVEUVOU UE TN
XpNon mapaywywv

Npoanattovpeva

Neplexopevo tou padnuarog (Syllabus)

ApxIKA TtapoucLalovtal OAd Ta BacLkd LOVTEAX TWV EMLTOKIWY. Baolopévn
O€ 0UTA Ta PMOVTEAQ, TApoUOoLAETAL 0T CUVEXELa N Bewpla TLHOAOYNOoNG
TWV BacKWV MOPAYWYWV TPOIOVIWY TAVW OTa €MITOKLA. Ta mapdywya
QUTA XpnoLUoTIoloUvVTaL yla va avilotaBuioouv tov kivéuvo amd tn
HeTaBolr Twv emitokiwv. To 6eUTepo PEPOG TOU pabrpotog ooxoAsital
HE TOV TIOTWTIKO Kivduvo, Kol Toug TPOmoug Slaxeiplong Tou.
Mapouoiaovtal OAa Ta BACLKA TTapdywya TPOLOVTA TTAVW OTO XPEOC UE
TUOTWTIKO Kivduvo, 0 TPOmoC¢ XprHong toug (téco yla avtiotadulon
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https://www.ifrs.org/-/media/feature/supporting-implementation/ifrs-13/education-ifrs-13-eng.pdf
https://www.ifrs.org/-/media/feature/supporting-implementation/ifrs-13/education-ifrs-13-eng.pdf

KwwéUvwv Tou oxetilovtol e XPEOKOTO, OCO KOl yla €mMeVOUTIKOUG
OKOTIOUC), KaBWC Kol Ta BAcLKA LOVTEAA TLHOAOYNONC TOUG.

Tuvictwpevn BBAoypadia npog
MEAETN

Hull J (2008), Options, futures and other derivatives, Prentice Hall
Jarrow R.A and Turnbull (1996), Derivative Securities, South-Western
De Servigny A. and Renault O. (2004), Measuring and Managing Credit
Risk, Standard & Poor's Press

Loeffler G. and Posch P.N. (2007), Credit Risk Modelling Using Excel and
VBA , The Wiley Finance Series

Felsenheimer J, Gisdakis P and Zaiser M. (2005), Active Credit Portfolio
Management: A Practical Guide to Credit Risk Management Strategies,
Wiley.

AL OKTLKEG Ko padnotakég pEbodot

AlaAé€elg, epyaocieg, dpovriotrpla.

Mé£BodoL afloAdynong/Babuordynong

E€etdoelc, epyaoieg

NMwooa dtbaokaAiog

EAANViKa/AyyAika

TitAog Tou padnpoatog

AIAXEIPIZH XPHMATOOIKONOMIKQN KINAYNQN

Kw81KOG apltOpog Tov pabnpoatog m44214p
Tumog tou padnpatog Erihoyng
Eninedo tou pabnuarog Metamtuxlako
‘Etog omoudwv 20
E€aunvo/tpipnvo 30

ApPLOUOG ATIOVEUOEVWV TILOTWTLKWV 6

povadwv

Ovopa ToUL S16daokovtog/Twv

Sidaokoviwv

EmSlwkopeva pabnotaka
anoteAéopata (AVTLKELHEVIKOL OTOXOL
ToU padnparog)

Mla emiokomnon tng SUVAUIKAG TIou SLEMEL Toug SLddopoug TUTOUG
XPNHOTOOKOVOUKWY KIVEUVWV (LETOXLIKOC, ETUTOKLOKOG, CUVAAAQYLLATIKOG
KOl TILOTWTLKOG) Kol Mo Tepetaipw efolkelwon He Ta umodelypota
avayvwpLong, LETpnong kot Staxeiplong kivduvou.

Npoanattovpeva

M'Vwon BacLKwy EVVOLWV XPNHMOTOOLKOVORLKNG KoL OTATIOTKNAG. EmBupntni
n e€olkelwon pe mapdaywya poiovra.

Neplexopevo tou padnuparog (Syllabus)

e Baowkég £vvoleg TiTAwV Kol opaywywy (emavaindn)

e  JTOTLOTLKN KOL LETPLKEC KLVSUVOU

e Value at Risk: loToplki} mpooopoiwaon, TOPAETPLKY) EKTILNCN KO
npocopoiwon tuxaiwv cupBaviwy (Monte Carlo)

Zuvictwpevn BpAoypadia npog
MEAETN

Jorion, Value at Risk
Luenberger, Investment Science
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http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Arnaud%20De%20Servigny
http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Olivier%20Renault
http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Gunter%20Loeffler
http://www.amazon.co.uk/exec/obidos/search-handle-url/279-0804781-4045519?%5Fencoding=UTF8&search-type=ss&index=books-uk&field-author=Peter%20N.%20Posch

Crouhy, Risk Management

ASOKTIKEG Kot LaOnolakeg pEodol

AloAE€eLg katl Aupéva mapadeiypata. Oa StavepnBouv Kal UTIOAOYLOTIKA
dUANO yLo oUYKEKPLUEVA BEpaTa

Mé£Bo8oL a§loAdynong/Badpoldynong

Avo gpyaoieg (0- 20% tou Babuou £kaotn). Mo tehwkn e¢€taon (60 — 100%
Tou Babuov)

NMwooca dtbaokaliog

EAANVIKA/AyyAika

TitAog Tou padnuoatog

EMENAYZEIZ ME YMOAOTIZTIKEZ KAl ZTATIZTIKEZ MEGOAOYZ KAl H
MIKPOAOMH TQN ArOPQN

Kw81kd¢g aplOpd¢ tou podripotog m44226p
TUMOG TOU HaOAHATOC Erihoyng
Eninedo tou pabnuparog Metamtuxlako
‘Etog omoudwv 1o
E€aunvo/tpipnvo 20

ApLOUOG ATOVEUOUEVWV TILOTWTLKWV 6

povadwv

‘Ovopa ToUL S16daokovtog/Twv

Sidaokoviwv

Landis Conrad, E€wTtepLkO¢ cUVEPYATNG

EmSlwkopeva pabnoloka
anoteAéopata (AVTLKELLEVIKOL OTOXOL
ToU padnparog)

3To pabnua autd Ba XPNOLUOTIOLCOUKE OTOTLOTIKA KOl UTIOAOYLOTLKA
epyaleia yla va peletiooupe SLadopeg MTUXEG SPACTAPLWY EMEVOUTIKWY
otpatnykwv ("trading") Aappavovtag undyn tig tTeAeutaieg e€eAifelg otig
QYOpEC.

Oa peAetiooupe InTrApaTA OTWC:

- TL OTOTLOTIKEG TIOPATNPHOELG EXOUV YIVEL yLA TG ayOPEG OL OTOLEG lval
XPNOLUEC YL TOUG EMEVOUTEG;

- Nw¢ kataokeudalovrtal, vAomololvTal Kol o€loAoyoUVTalL TIOOOTIKEG
oTpATNYLKEG trading;

- Mwg elvol opyovVWUEVEG OL AYOPEC KAL TIWE AUTO EMNPEATEL TNV EUTIELPLKNA
ovaAuon kot thv cuAloyn aflomiotwy 6eSouévwy.

H UAn mep\apBavel BewpnTLKO Kal EUTELPLKO OKENOG.

MNpoanattovpeva

Neplexopevo tou padnuarog (Syllabus)

Mépog 1. Moootikd povtéla trading: oxeSlaouog kat uAomoinon

- ZUvoin OXETLKWVY OTOTLOTLKWVY TAPATNPROEWY

- Kataokeun: mpoPAEPelg anmoddoswy, plokou Kol KOGTOUG CUVOAAAYWV
- BeAtwotomnoinon kot aflohdynon xoptodpuAakiwy
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Mépog 2. Eumelpik) avaAuon XaptodpuAakiwv Kol oTPATNYIKWY HE TNV
xpnon Aoywopikol Microsoft Office Excel kat Python.

Tuvictwpevn BBAoypadia npog
MEAETN

Bodie, Kane and Marcus, «EmtevéUoeig»
InUelwoEeLG Tou Stdaokovta

AL OKTLKEG Ko padnotakég pEbodot

AoAEEeLC Kal epyaoia

Mé£BodoL afloAdynong/Babuordynong

Mpamth opadikn epyacia Kal atopLkn podopikr ¢€taon

NMwooca ditbaokaliag

EAANVIKA Kot AyyALlkd

TitAog Tou padnuarog

OEQPIA NAITNION & ZTPATHIFIKEZ ANOMAZEIZ: ME EQAPMOTrEZ ITA
OIKONOMIKA

Kwé1KOG aplOpog tov pabnuatog m44212p

Tumog tou padnparog Emiloyng

Eninedo tou pabnuarog Metamntuxlako

‘EtoG otoudwv 20

E€aunvo/tpipnvo 30

ApPLOUOG ATOVEUOEVWV TLOTWTLKWV

povadwv 6

‘Ovopa TO0U Si6dokovtog/twv | Fdtolog Kwvotavtivog, Kadnyntrg, Tunua Ow. Emotriung
S6ackovIwy

EmSlwkopeva pabnotaka
anoteAéopata (AVTLKELHEVIKOL OTOXOL
ToU padnparog)

Baolkdg 0KOMOC TOU HaBnuatog ival va mpoodEpel otoug GoLTNTEG TOU
TO KATAAANAQ epyaleia WOTE VO UTOPOUV VAL OVATIOPLOTOUV TIPOYLATIKEG
OTPATNYLKEG KATOOTACELG OE TLalyvLa, VA TLG LEAETOUV KL VO TIG ETUAUOUV.

Npoanattovpeva

Aev TPpoUTIOBETEL YVWON OLKOVOULKWY (] GAANG EMLOTAUNG), Tapd TO
yeyovoc OtL sival amopaitnto ywa tnv o Babog katavonon moAAwv
OLKOVOULKWY (Kot OXL povo) mpoPAnpdtwyv. H xprion HabnpoTikwy
gpyolelwv, ota mAaiola TOU paBApaTog, Eelval emioNg OPKETA
TLEPLOPLOUEVN.

Neplexopevo tou padnparog (Syllabus)

To nabnpua anotelei pia eloaywyn otn Bewpla matyviwv Kat otn xprion mou
outn éxeL otn Andn otpatnykkwv anoddacewv. TETolou eiboug amodpaoelg
AapBavovtal os meplBaAlovta Omou ot AATTeg amodAoEwWV UmopouV va
EMNPEAOOUV AUECA TA TEAIKA OMOTEAECUATO, OTTWCE AGYoU XApLv cupBaivel
0£ OALYOTIWALOKEG ayopEG. Mapd to yeyovoc otL Sev mpoumoBétel kat’ ouaoia
YVWON OLKOVOULIKWY, TO HaBnua sival amapaitnto yla tnv o BaBog HeAétn
KOl KATAvVON o TTOAAWY OLKOVOULKWY (Kal OXL LOVO) TPOBANUATWV.

Zuvictwpevn BpAoypadia npog
MEAETN

Prajit K. Dutta, Strategies and Games, Theory and Practice, MIT Press.
Osborne, M: An Introduction to Game Theory, ekd. KAeldaplBpuoc.
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Gibbons, R: A Primer in Game Theory, 1992

ASOKTIKEG Kot LaOnolakeg pEodol

OL SlahéEelg ouvodelovtal amo PeYAAo aplBuo aoKNOEWVY KAl TIPOKTIKWY
edappoywv.

Mé£Bo8oL a§loAdynong/Badpoldynong

75 % E€etdoelc, 20 % epyaoieg, 5 % CUPUETOXA OTO HABnUa

NMwooca dtbaokaliog

EAANVIKQ

TitAog Tou padnuarog

METANEZ BAZEIZ AEAOMENQN KAI ZTATIZTIKH MAOHZH

Kwdwd¢ aptdpdg tov padnpatog m44227p
Tumog tou padnpartog Erthoyng
Eninedo tou pabnuparog Metamntuxlako
‘Etog onoudwv 20
E€aunvo/tpipnvo 30

ApPLOUOG ATOVEUOEVWV TLOTWTLKWV 6

povadwv

Ovopa TOoU S18dokovtog/Twv

Sldaokoviwv

MananAtag dwtng, KabBnyntng, King’s Business School

EmSlwkopeva pabnotaka
anoteAéopata (AVTLKELHEVIKOL OTOXOL
ToU padnpatog)

Meta tnv enttuyr oAokAnpwaon Tou pobnuotog, ot $poltnTEG Ba MPEMEL VoL
£XOUV ATOKTNOEL KOAN yvwon:
e Ymoloylotikn emaywyn (computational inference),
o [poPAéPelg xpovooelpwy (time series forecasting),
e  ALAKPLON XOPOKTNPLOTIKWY TWV SE60UEVWY OTWG EMOXIKOTNTA KOl
UNn-oTacluotnTa, KA. (seasonalities, nonstationarities, etc.),
e TWC AettoupyoUlv ot péBodol pnxavikng ekpadnong (supervised
and unsupervised machine leaning).
EruumA£ov, ol doLTNTEG OVAUEVETAL VO £XOUV OUTTOKTIOEL TLG OXETIKEG
Se€lotnteg va:
®  XPNOLUOTOLOUV ETMLOTNLOVIKO AOYLOMLKO KOl VO KATOLOKEUALOUV
UTIOAOYLOTIKOUG KWOIKEC aveldpTnTa,
e OUMAAEyouv, peTayelpilovTal Kol opyavwvouv peyaha dedopéva
KalL val £€AYOUV TA XOPOKTNPLOTLKA TOUG,
e  OTTIKOMOLOUV TO Sebopéva,
o edapuolouv peBdEOUC UNXAVLKNG EKLABNONG oTNV TIPAEN KoL va
umopoUV va €nyrnoouv/petadpdoouv Ta anoTeAECUATO OE
OLKOVOULKEG KOl XPNLATOOLKOVOULKEG EGOPLOYEC

Mpoanattovpeva

Aev UMApyouv Eemionuga  TpoATMALTOUMEVA, OAA PacK) yvwon
HOONUATIKWV/OTATIOTLKAG KOl OLKOVOUETPLEG elval amapaitntn.

Neplexopevo tov padnuartog (Syllabus)

To CUYKEKPLUEVO PABNUa £XEL OXESLOOTEL VA ELOAYEL TOUG HOLTNTEC OTLG
gvwvole¢ tng OSloyeiplong peydAwv Sedopévwyv Kal ovaAuong péow
HEBOSWV UNXAVIKAC EKMAONoNG. To HABnua EEKLVAEL LE TNV UTTOAOYLOTLKN
ovaAuon kat emoywyn Twv peBodwv Monte Carlo, Bootstrap, k-fold cross-
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validation kot emavoAnmTIKEG Kal KUALOpEvVEG pueBOdoug ektipnong. To
HABnua mapéxel tnv Baon yia mpoPAEPelg xpovooelpwy (time-series
forecasting) xpNoLLOTOLWVTOC YPOLHLKA UTIOSElyaTta aAAd Kot peBodoug
gfopaAuvong (Kalman Smoother). Itnv cuvéxela, HeAETOUE TEXVIKEG YL
v Slaxeiplon peydAwv dedopévwy Kal eEAYOULE TA XOPOKTNPLOTIKA TWV
Sebopévwy (emoykoTNTA, UN-0TacLOTNTA, KATT). ulnToUue Mwg UEBodol
UN-eAeYXOUEVNG HUNXaAVIKNG ekpadnong (k-means clustering, principal
component analysis kat dynamic factor analysis) pmopolv va
£dappooTOUV OTA OLKOVOULKA KOl XPNATOOLKOVOULKA (Ta Tapadelypotd
pog meplhappavouv  TPOPAEPEL, KOTOAOKEUN OEIKTWV TPEXOUCWV
XPNHOTOOWKOVOULKWY ouvBnkwv [Financial Conditions Indexes] kat deikteg
aBeBatotntag [Uncertainty Indicators]). Itnv ouvéxela, avaAUOUUE
ueBodoug apatng maAwdpounaong (sparse regressions) onwg lasso, ridge
Kal elastic net. Emekteivoupe tnv Bepatoloyia oe avicouepr deSouéva
(unbalanced datasets) kal peAetoUpe TNV xprion bridge equations, MIDAS
and U-MIDAS povtéAwv oav miBavég AUoeLs. TEAOG, paBnua mepthappavel
Ul oslpd amo eldika Bépata onmwe adaptive learning kot epopUoOyEG
UNXOVIKNG ekpadnong oe dtaxeiplon xaptoduAakiou (machine learning in
portfolio selection).

Ektdg amo 1o Bewpntikd unmoPabpo, To HABNUO €XEL HLAL KTIPOKTLKN»
docodia ( “hands-on”) omou ol ¢oltntég edapuolouv OAEG TIC
BewpnTIKEC YVWOELC otnv Tpafn Kal €€nyoluv ta amoteAéopata. H
oavaAuon yivetal péow TG Xprnong tou R Project for Statistical Analysis w¢
TO KUPLO ETILOTNHOVLKO AOYLOULKO.

Tuvictwpevn BLBAoypadia npog
MEAETN

H kUpla BBAloypadia amoteAsital and 1o UAKO ToU SLAVEUETAL OTOUC
doltnteg.

H cupmAnpwpatikn BLBAloypadia mepthapBavet:
e James, G., Witten, D., Hastie, T., Tibshirani, T. (2013). An
Introduction to Statistical Learning with Applications in R. Springer,
New York.
e Hyndman, R.J., Athanasopoulos, G. (2019). Forecasting: Principles
and Practice, 3rd Edition, OTexts: Melbourne, Australia.
e Sheppard, K. (2020). Financial Econometrics Notes. University of
Oxford.
Kat mAR00o¢ LEAETWY SNUOCLEVUEVWY O EMLOTNUOVIKA TIEPLOSLKA TTou Bal
g€etalovral ava SLaAegn.

ALSOKTIKEG Kol paOnotakég pEbodol

e EBSopadiaisg Stalégels (Bewpla kot edappoyEG TauTtoOxpova),

e EPBbdopadiaia oepvapla (Bewpia kat epapUoyEG TaUTOXpOVA).
H npooéyylon tou pabnuatog eival n amoktnon yvwong LEow TPAKTIKNG
(learning-by-doing approach).

Mé£BodoL a§loAdynong/Babpordynong

O teAkoG Babpog Ba elvat Eva oTaBLILOUEVOC LECOG OpOG TIOU OplleTal WG
£€n¢ (ta otabud Stakpivovral otig mapevOEoelg):

[10%] EBSopadlaio cuppeToxn KAl epyaoieg,

[35%] Project 1 (6okipto/avadopd Kat KwdLkag),

[35%] Project 2 (6okipto/avadopd kat Kwdikag),

o [20%)] Tehwn e€€taon.

NMwooca ditbaokaliag

AyyAlkp AOoyw tou aufnuevou aplOpol TeXVIKwY Opwv (TEPLOTAOTLAK
Xprion tng EAANVikng).

56




MAGHMATA ANTI AINANQOMATIKHZ

TitAog Tou padrparog EIAIKA OEMATA ZTHN TPANEZIKH
Kwdwd¢ aptdpdg tov padrpatog m44223p
TUMoG Tou padRpatog AVTL AUTAWMOTLKAG
Entine50 Tou pabrfporog Metarmtuxtlako
‘Etog omtoudwv 20
E€aunvo/tpipnvo 40
ApLOUOG ATOVEUOUEVWV MLOTWTLKWV 10
povadwv
Ovopa ToU dibdokovtog/twv | Zavidg Tlewpylog, Kabnyntig, Tunua Aebvwv kot Eupwraikwv
SibaokovTwY OLKOVOULKWV STIOUS WV
EruSLwKkOpeva padnotokd Zuvbeon tng Bewpiag pe tnv mpagn eotialovrag oe O0Aoug oxedov Toug
antoteAéopota (AVILKELUEVIKOL OTOXOL | Topel Aettoupylag oG Ttpdmelag otnv mopousiacn Twv Omoiwv
Tou padnparog) CUUUETEXOLV Kopudaia oteAéxn Tou eAANVIKOU Tpamellkol CUOTUATOC.
Npoanattovpeva To  umolouma  poOAHAT  TOU  OUYKEKPLMEVOU  UETATITUXLOKOU
T(POYPALUATOC TA oTtola £xouv TponynBeL.
NMeprexopevo tou padniparoc (Syllabus) 1. O tpamellkog Topéag otnv EAAGSa
2. Emwokomnon ¢ Asttoupylag plog tpamelag Kol  TAOELG
HeAOVTIKNG €EALENG
3. Emomrteia tpamellkol GUOTAMOTOG KoL TPATE(K €vwon otnv
Eupwrn
4. Htexvohoyia otnv tpamnelikn (IT, Digital, Fintech, Cybersecurity)
5. Case studies xpnUatodoTNoNG EMIXELPCEWVY KAL UTIOSOUWV
6. MopdEg KlvEUVOU Kl QVTLETWTTLONAG TOU OTNV TPATETLKN
7. Ayopég kedalaiou kot Tpaneleg
8. XPNUOATOKOLKOVOULKEG KOTAOTAOELG
9. KavovioTtikiy cUUHOpdwWoN Kal EEMAUMA XM LOTOG
10. KAwpatikog kivouvog kat ESG otnv tpamelikn
Zuvictwpevn BiBAtoypadia npog Powerpoint mapouotdoslg kat rmAéov BipAtoypadia yia kabe Stae€n.
MEAETN
MSaktikég ko pabnotakég pédodot ALAAEEELG KO TIOPOUCLACELG OEULVOPLOKOU TUTIOU
MéBodot aftoAdynoncg/Babuordynons | Epwthoelg moAATAWY ETIAOYWV.
MNMwooa sidackahiog EAANVIKRA/AyYALKA
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TitAog Tou padnuarog

EIAIKA OEMATA 2TH XPHMATOOIKONOMIKH

Kw81kOG apltOpog tov pabnpatog m44224p

TUMOG TOU HaORHATOC Avti AUTAWHATIKAG
EntineSo Tou padfporog MeTarmtuxtako
‘Etog otoudwv 20
E€aunvo/tpipnvo 40

ApLOUOG ATIOVEUOUEVWV TLOTWTLKWV 10

povadwv

Ovopa TOoUL
Sidaokoviwv

S16dokovtog/Twv

TCoaAng HAlog — TormdAoyAou NikoAaog, KaBnyntég, Tunpa O, EMotAUng
& TuAua Alebvwv & Eupwrnaikwv OKOVOULKWY ZTToudwyY

EmuSLwKOpeVa pabnotoka
anoteAéopata (AVTLKELUEVIKOL oTOXOL
TOU padnipartog)

H amoktnon twv €ng de€lotntwv:
e Mpaktikn yvwon Slaxeiplong xaptobulakiwv
e Alaxeiplon SteBvwv yaptopuAakiwy, Kal avilotadulon KvdUVWVY UE TN
XPrnon mapoywywv
e Métpa afloAdynong kal olykplong tng amodoong xoptodpuAoKiwvy,
TEXVIKEG HETPNONG VaR

MNpoanattoveva

Nepilexopevo tov padnuartog (Syllabus)

KaAUmtovtal oL €€1¢ EVOTNTEG:
1. Awebvy xaptoduldkia kot Sioxeiplon KwdUVwWV He T Xpnon
Tapaywywv
2. Afloloynon amodoong xoptodpulakiwv Kol TEXVIKEC EVEPYNC
Sloxeiplong xaptodpulakiou
3. EmMevOUTIKEG OTPATNYLKES
4. Métpnon VaR kat CvaR pe tn Xprjon UmoAoyLotwv

Zuvictwpevn BpAoypadia npog
MEAETN

Allen Steven ( 2013 ), Financial Risk Management, A Practitioner’s Guide to
Managing Market and Credit Risk, John Wiley & Sons.

Bodie Z., Kane A., and Marcus A.,, “Essentials of Investments”, McGraw Hill
Copeland T., Weston J. and Shastri K, “Financial Theory and Corporate
Policy”, Addison- Wesley.

AL AKTLKEG Ko padnotakég pébodot

AlaAEégeLg, epyaocieg, dpovriotrpla.

Mé£Bobot a§LoAdynong/Baduoldynong

E€etdoelg, epyaoieg

NMwooca ditbaokaliog

EAANVIKG/AyyAikd
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TitAog Tou padnuoartog

NAHPO®OPIAKA 2YZTHMATA KAI ZTPATHIIKEZ AIAXEIPIZHZ
2TH XPHMATOOIKONOMIKH

Kwdwdg aptdpdg tov padnpatog m44217p

TUMoG Tou padrpoatog AVTL SUTAWHATIKAG
Entine50 Tou padrfporog MeTarmtuxtako
‘Etog omtoudwv 20
E§apunvo/tpipnvo 40

ApLOLOC ATTOVEUOUEVWV TILOTWTLKWV 10

povadwv

‘Ovopa ToU SL8dokovtog/Twv

Sidaokoviwv

Landis Conrad, E€wteplkdG TuvepydTng

EmuSLwkOpeva pabnotoka
anoteAéopata (AVTLKELUEVIKOL oTOXOL
ToU padnpatog)

Me tnv oAokAnpwon tou pabnuatog, ol dortntég Ba elval o B€on va
KOTAVONOOUV TLC EMEVOUTIKEG SpPACTNPLOTNTEG EVOG XPNLOTOOLKOVOULKOU
16pUpaToC. Oa AmoKTAooUV BeUEALWSELS YWWOELG Kol SeELOTNTEG OXETIKA
HE TNV OovAAucon SeSOUEVWV XPNUOTOOLKOVOULKWY TPOIOVTWY Kal TNV
XPNON XPNHOTOOLKOVOULKWY Bacswv Sedopévwy, pe tnv Sopn Kal Toug
UNXQVIOHOUC TwV Xpnuatayopwv, tn pebBodoloyio amotipnong twv
XPNUOTOOLKOVOULIKWY TIPOLOVIWY KOL TNV Xpron toug otn Slaxeiplon
KlvdUVwV Kal xaptoduAakiou. Oa amoKTHooUV EMICNE CNUAVTLK EUMELpla
Kat 8e€lotnteg otnv xpnon twv edappoywv Bloomberg kot Thomson
Reuters EIKON.

Npoanattovpieva

Tol UTIOXPEWTLKA LOOAATA TOU TIPOYPAUUATOC EAPKOUV.

Neplexopevo tou padnparog (Syllabus)

E€owelwon pe tig mhatdopueg Thomson Reuters EIKON kot BLOOMBERG.
Baowkég péBodol xpriong XPNHUATOOIKOVOULKWY BAacswv Sedopévwy Kal
XEWPONOS / avahluon Oedopévwv  XPNUOTOOLKOVOULKWY TPOTOVTWV.
Edapuoopévn  Bewpla  yaptodulakiou:  pHoOvIEAQ  amotiunong
KEDOAAALAKWY OTOLXELWV KOL OTPATNYIKEG CUVAAAQYWVY. Xpron Topoywywy
kol BéATiotn Slaxeiplon xaptoduAakiou.

Zuvictwpevn BpAoypadia npog
MEAETN

e Anatoly B. Schmidt, 2011. “Financial Markets and Trading: An
Introduction to Market Microstructure and Trading Strategies”,
Wiley.

e John C. Hull, Options, Futures and Other Derivatives, Latest Edition,
Wiley.

e Cochrane, John H., 2000, “New Facts in Finance”.

e Sharpe, William F. 1990, “Capital Asset Prices with and without
NegativeHoldings”.

e Schwert, G. William, 2003. “Anomalies and market efficiency”,

Handbook of the Economics of Finance.

AL OKTLKEG KoL padnotakég pébodot

AaAE€eLg

Mé£Bobot a§LoAdynoneg/Baduoldynong

H aflohoynon Baoiletal o€ Pl OElpA EUTELPLKWY gpyaciwy (70%) Kat og
teAkn ypartr e€€taon (30%).

NMwooca ditbaokaliog

EAANViKQ
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MEPOZ TPITO: FTENIKEZ NAHPO®OPIEZ A TOYZ QOITHTEZ

Fevikég NAnpodopieg yra toug Pottntég

To Owovouikd Mavemtothpo ABnvwyv divel éudaon oxL povo otnv mapoxn eknaidsuong uPnAng
nolotnTag, aA\d Kat otny mapoxr unhpectwv uPpnlol emumédou. Me tnv €kdoon tou MA 387/83
kat tou Nopou 1404/83, opiletal n Asttoupyia, opydvwon, Stoiknon Qottntikwv Asoxwv ota AEl
UE OoKOTIO TN BeATiwon Twv BLOTIKWY cUVONKWV TWV doltnTwy Tou 18pupatog, Tnv Puxaywyia Kot
TNV TPOOYWYN TNG KOWWVLKNG KAL TIVEU LATLKA G TOUG Lopdwong e Stadikaoieg kot mpwtoBoulieg
OUUETOXNG KOLVWVLKOTIOlNOoNG.

H ekmAnpwon Tou okomoU autoU eMSLWKETAL e e€acdAALON TNG AMOPAITNTNG UALKOTEXVLKNG
uTtodoun¢ yLa oTéyaon, oltion, aBAnon Twv doltnTtwy, Ue TN Aettoupyia eotiatopiou, KUALIKEloU,
avayvwatnpiou, BIBALOBNKNG, TNV opydvwon Slalé€éewy, CUVAUALWY, DEATPIKWY TTIAPACTACEWY
KOl EKSPOUWV OTO ECWTEPLKO Kal EEWTEPLKO, HE TNV OVATTUEN SLEBVWV POLTNTIKWY OYXECEWY, TN
Sibaokaiia EEvwv yYAwaoowv kot TAnpodoptkng kat tng NeoeAANVLKNC WG EEVNG YAWOOOC YLO TOUG
oaAoSamou¢ Kol OHOYEVELC POLTNTEG KOl UE TNV TTOpOXN) KABE AAAOU HECOU KL TPOTIOU.

AvoAUTIKEG TTAnpodopieg yla ZiTion, OTEyAOn, YUMVOOTIKH, £EVEC YAWOOEG, TIOALTLOTIKEC
6paotnplotnTeg, UTOTPOGIEC, OLKOVOULKEG €VIOXUOEL TOPEXOVTIAL OTNV LOTooEAiSa NG
QOoutntikng Aéoxng tou ONA https://lesxi.aueb.gr/

HAektpoVvIKEG YIinpeoieg
INUAVTIKOG aplBuog Sladlkaolwy mou cuvdéovtal TOo0 e Tn doltnon 660 Kat Ke T GoLTnTIKN

UEPLUVOL TIPAYHOTOTOLOUVTOL NAEKTPOVIKA UEoa amod epapUoyEg Tou lMavemiotnuiov r Tou
Yroupyeiou Nawdeiag kat Opnokeupdtwy. OAeg oL epapuoyES eival TPooPACLUES e TOUG 8loug
Kw&LkoUG (username & password).

e Noyoaplaopog e-mail:
AvOAUTIKEG o00nyle¢ ywa TN xpnon 1Ing Ymnpeoiag Webmail mnapéxovial otn
StevBuvon https://www.aueb.gr/el/content/webmail-manual

e HAektpovikn Mpappateia (GottntoAdylo)
H edoappoyn HAektpovikh Mpappateio sival to minpodoplakd cloTnua pHECA amo TO

omolo oL ¢olTATPLEG KaLl oL PoLTNTEG £XOUV TN SuVATOTNTA va €EUTNPETOUVTOL ATO TN
lpoppateia tou TuRpatog péow web.

e AcUpparto diktuo oto MavemotipLo
XPNOLUOTIOLWVTAG TOUG TIPOCWIILKOUC KWSLKOUE TOUG, oL poLtnTEC/TPLEG EXOUV TTpOoBaon og
acUppato Siktuo og 6AoUG Tou Xwpoug Tou OlkovoutkoU Maveniotnuiou ABnvwy. 08nyieg
yto WiFi

¢ MAatdopua ThnAeknaidsvuong — ECLASS
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https://lesxi.aueb.gr/
https://www.aueb.gr/el/content/webmail-manual
https://e-grammateia.aueb.gr/
https://www.aueb.gr/el/content/WiFi
https://www.aueb.gr/el/content/WiFi

H mAatdpopua Open eClass sival éva oAokAnpwpévo 0otnua Alaxeiptong HAeKTpovIKWY
Mabnudatwy Kat amnoteAel tnv npotaon tou Akadnuaikol Awadiktiou (GUnet) yia tnv
umooTApPLEN Yinpeolwyv Acuyxpovng TnAskmaildeuong.

0d&nyigg xprionc mapéxovtal otn dtevBuvon https://eclass.aueb.gr/info/manual.php

latpikég Yrinpeoieg, AopaAion/Yyeiovouki Nepi®aidn

OL mpomrtuylakol, petamtuylakol doltntég, kabwg kot ot umoyndlol SLEAKTOpEC TOU
MNavernotnuiou, ot onoiot v €xouv GAAN LATPODOPUOAKEUTIKN KOL VOOOKOUELOKN TtEPIBaAn,
Skalouvtal mARPN LOTPOPOPUAKEUTIKH KoL VOGOKOUELOKN TtepiBaAn oto EBviko ZUotnua Yyeiag
(E.2.Y.) pe kGAL PN TV oXeTKWV Samavwy amnod tov EBviko Opyaviouo Mapoxng Ynnpeotlwy Yyelag
(E.0.M.Y.Y.). To atpeio oteyAleTal OTO KEVIPIKO KTLPLO KO AELTOUPYEL OPLOUEVEC EPYACLUEG
nuépes. Emiong, oto MavemotipLo Asttoupyet kat n umnpeoia ZupBoulou Wuyikng Yyeiag, émou
amnacyoAsltal LoTpog lSLIKEVEVN 0T PUXOSUVAULKA AVTLUETWIILON TWV Bgpdtwy PUXKNAG uyelac.
MNeplocotepeg MAnpodopieg punopeite va Ppeite otnv LotooeAida
https://www.aueb.gr/el/content/medicalservices .

Ynnpeoieg yia Dottntég e Eldkég Avaykeg

To 16pupa HEPLUVA yla TNV SLEUKOAUVON TWV POLTNTWV/TPLWY UE ELBLKEC AVAYKEG, HEOW TOU
oxeblaopol, tTNg ulomoinong kat tng edapuoyn MPOCAPHOYWY OTo TePLBAAAOV, ylo thv
nPOoBacn OTIG TOVETLOTNMLIOKEG KTIPLOKEG EYKATAOTAOCELG. ELSIKOTEPO, OTO KEVIPLKO KTIPLO
uTtapyouv £lSIKkA StapopdwHEVA aVUPWTIKA PNYXOVAMOTO, PAMTEG KABWE Kol AVEAKUOTHPEG.
Enionc umtdpyouv eldikol kavoviopol Ste€aywyng e€eTAoewV yLa GoLtnTECG e ELEIKEG OVAYKEG.
Méow Twv untnpectwv tn¢ BIBAL0ORKNG tou ONA, mapéxetal 0Toug GOLTNTEG UE EVTUTIO-AvVATNpla
n duvardtnta nAEKTPOVIKAG TpooBacng otnv TPoTewouevn €AAnvikn BiBAloypadia twv
poBnuatwyv mou Sibdokovtal oto Mavemotriplo. Ita mAaiola autd £xel avamntuxBel amod to
ZUuvbeopo EAANvikwv Akadnpaikwy BipAodnkwv (Z.E.A.B.) moAutporukn nAektpovikr BLBAL0ORKN
pe tnv ovopaocia AMELib. Meplocdtepeg mAnpodopieg umnopeite va Ppeite otnv LotooeAida
https://www.aueb.gr/el/lib/content/ausa-atoua-pe-1dLaitepec-avaykeg .

Ka®nyntAg-ZupuBoulog i ZUpBoUAOG Zoudwv
O Z0pBoulog Znoubwv evnuepwvel, culnTd Kot cUUPBOUAEVEL TOUG GOLTNTEC/TPLEG OXETIKA UE:

> Tn dopr Tou TMPOYPALUATOC CTIOUSWV KAl TO TIEPLEXOUEVO TWV LABNUATWY WOTE AuTol va
elval evnuepol yla B€pata Onwe MPoanmaltoUeva LoBAUATA, YVWOELG TIOU AmoltouvTol
NV mopokoAoUONOon CUYKEKPLUEVWY padnudtwy, tThv apakolouBnon dpovtiotnpiwy,
CUMUETOXN O€ tutorials, epyaotrpla Kot Tpoddoug, e OTOXO0 TNV KOAUTEPN KOTAVONGON Kal
TNV EMLTUX) CUMUETOXN OTLC EEETAOELG,

>  TOTEPLEXOUEVO HAONUATWY EMAOYAC LE OTOXO TNV MAOYH TWV HoONUATWY TTov sival mio
KOVTA OTA TIPOCWTILKA Kal akadnpaikd evoladépovta tou dpoLtnty,
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https://eclass.aueb.gr/info/manual.php
https://www.aueb.gr/el/content/medicalservices
http://amelib.seab.gr/
https://www.aueb.gr/el/lib/content/αμεα-άτομα-με-ιδιαίτερες-ανάγκες

> TO OMOTEAECUATO TWV EEETACEWY,
> TN ouvEXLoN TwWV oTtoudwVv Toug Too0 otnv EAAASa 600 Kal 0To eEWTEPLKO,
» TNV EMOYYEALATIKEG TIPOOTITLKEG KAl TN SLoloUVEEDTH TOUG E TNV ayopd pyaciog KaTd tn

SLapKela Twv oToUS WV TOUG (MPAKTIKA AoKnoh), aAAA KAl LETA TO TEPAG QLUTWV.
» Onolodnmote Ao {Atnua n Bépa mou B£tel o doltntng/TpLa mou pmopel va oxetiletal

ME TLG OTIOUSEG TOU H vaL TIG emnpeAleL.

Inovdaotipla - Avayvwotipla — BiBALoBnkeg

210 KEVIPLKO KtipLo Asttoupyel BIBALoORkn kat Kévtpo MAnpoddpnong (BKM) yia tnv e€untnpétnon
OAWV TWV LEAWV TNE TTOVETLOTNULAKAG Kowvotntag. H BKIM cuppetéxel oto 20vdeopo EAANVIKwyY
Axkabnuaikwv BipALoBnkwv (Heal-LINK) kot oto Aiktuo Zuvepyaoiag Okovopkwy BipAodnkwv
(Al.0.BL.) Emtiong Asttoupyouv tpia Kévtpa Tekunpiwong (KET, O0OZA, NOT).
H BiBAL0BN kN kat Kévtpo MAnpodopnong cuuBAAAEL KaBOPLOTIKA TOGO GTNV KAAU N TWV avaykwv
Yl TNV EMLOTNHOVIKY TIAnpodOpNoN TNG MAVETLOTNMLOKAG KOWOTNTAG 000 Kal TNV UTIOOTAPLEN
TOU S180KTIKOU KOl EPEVVNTLKOU £pyou, Ttapéxovrag mpoofaon:

e oTnV €vtumn cuAloyn BIBALWV Kl ETILOTNOVLKWY TIEPLOSIKWY,

e oTa cuyypaupoata mou Stédokovtal ota padnuarta,

e 0TNn cUAAOYN NAEKTPOVIKWYV EMLOTNLOVIKWVY TIEPLOSIKWY Kot BLRALwy,

®  OTIG UETATITUXLOKEG epyaoieg Kal SLOAKTOPIKEC SlatplBEG mou ekmovouvtal oto OMNA kat

katatiBevral os Pndlokn popodr oto Lopupatiko anobetrplo NYZIAA,

e 0g KAAOIKEG PENETEG,

®  OTIG OTATIOTLKEG OELPEC Ao £BvikoUg Kal SleBveig opyaviopoug,

®  OFE OTTLKOAKOUOTLKO UALKO,

e TANpodopLako UALKO (eykukhomaideleg, Aefka),

e 0ot Baoelg dedopévwy ota Oparta mou kaAAlepyel to MavemioTiLo,

®  0g £VTUTEC OUAANOYEG AAA WV akadnuaikwy BLBALBNKwv.
H BiBALoBnkn eival Savelotikn yla ta PEAN NG, o€ OAEG TG EVTUTIEC GUANOYEG TNG, EKTOG TWV
CUAAOYWV TWV TIEPLOSLKWVY KOL TWV OTOTLOTIKWY OELPWY, CUUPWVA UE TOV ECWTEPLKO KOVOVIOUO
Aettoupyiog t™g. H BKIM tou ONA SwaBétel avayvwotfiplo, otabuoug gpyaociag H/Y yla toug
ETILOKEMTEC, GWTOTUTILKA KOLL EKTUTTWTLKA NXAVA LOTA, EVW TTapéXeL Th duvatotnta Stadavelopol
BBAlwv kat dpBpwv TeploSikwy amo AAAEG akadnuaikég BLBALOBNKEG TTOU amoTeAOUV HEAN TWV
SIKTUWV oTa omola cUUUETEXEL. Meploodtepes MAnpodopleg unopeite va Bpeite otnv LotooeAida
™¢ BiPAoOnkng https://www.aueb.gr/el/library .

Aebvi tpoypapLaTa Ko TTPAKTLIKEG MANPodopisg yia thv SLebvr) KivnTikoTthTa TV dottnTwv

To OMA cuppetéxel evepyd oto Mpoypappa ‘Epacpog amno to 1987 npowbwvtag th cuvepyoaoia
LLE TIOVETILOTA LA, ETXELPAOELG Kot SleBveic opyaviopouc g Eupwraikng Evwong (EE) kat tnv
KWNTIKOTNTA  dolTNTWY, SLOAKTIKOU Kol SLOKNTIKOU TIPOCWTKOU e  SpUpaATa-eTA{pOUG.
EruumAéov, avamtuooovtag epaltépw tn Stebvormoinon tou, Snuoupyel VEEC eukalpieg péow Tou
Mpoypappartog Erasmus+ AteBvrg Kwvntikotnta. 2to mAaiolo tou Mpoypdupatog, xopnyouvral
umotpodleg KvNTLKOTNTAS MECW ToU I6pUpatog Kpatikwyv YriotpodLwv (IKY) oe eloepOpeEVOUG KL
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e€epyopevoug doltNTEG TwV TPV KUKAWV omoudwv, cUpdwva Pe Tn Xpnuatodotnon mou
EVKpPLVEL KABE Xpovo To 16pupa Kpatikwv Yrotpodlwy yia to 16pupa. Ot efepyxoduevol poltnTeES
£€xouv tn duvartotnta va dtavuoouy pia epiodo ormoudwv og'16pupa — Etaipo ektog E.E. pe mAnpn
akadnuaikn avayvwpLlon HEow TN¢ EHAPPOYAG TOU CUCTAOTOC TWV MLIOTWTIKWY povadwv (ECTS
credits) (https://www.aueb.gr/el/erasmus ).

AwaoUvéeon e TRV Ayopad Epyaoiag Kot tnv EMXelpnuatikotnta

H A.A.ZTA.O.M.A. (https://www.aueb.gr/el/dasta) eival n Stokntikr Soun Ttou MNaveniotnuiov

TIOU TpOoYpOppaTilel, cuvtovilel kat uAomolel Tic Spacelg tou OtkovopkoU Mavemiotnuiou
ABnvwv oe Bépata:

Q) QVAITUENG ETILXELPNUATLKOTATAG KOl KOWVOTOIOG

B) Slacuvdeong Twv dpoltnTwy Kot armodoitwv Pe TNV ayopa epyaciag

y) daocuvdeong TG akadNUAIKAG KOWVOTNTAG JE ETILXELPNOELS

8) MPAKTIKAC Aoknong dpottntwy, Kat

g) unootnplEng Spacewv aflomoinong tng €peuvag.

®doutntikoi ZUAAoyoL

TNV MaVemnLoTnULakn kowotnta tou OwkovoulkoU Mavemotnuiov ABnvwv dpactnplomolovuvrot
Kol avamntuooovtal Sladopeg OpyavwoeLg Kol JUA\oyol doltnTwv.
(https://www.aueb.gr/el/content/cUA\oyoL-porttntwv).

Aiktuo Arntodoitwv

Tnpwvtag pia Hakpad napddoon otnv avadelen kopudaiwv OTEAEXWY OTNV OLKOVOLLKH, KOLVWVIK
KoL oAtk Lwn TG xwpag, to OMA sivat mepridavo yla To yeyovoc otL XIAadeg anodottol tou
KOTEXOUV NYETLKEG OECELG O TIAVETLOTA LA TNG XWPAG KoL TOU e€wTePLKOV, o€ Slebvn epeuvnTKA
LVOTITOUTOL KOl OPYQVIOHOUG KoL Ot HEYAAEC eTalpeieg Tou Snpociou Kol LOLWTIKOU TOMEQ.
Katavowvtag tn onpacia Tng avamtuéng Kat evioxuong Tou Seopou pe Toug anodoitoug Tou, To
ONA dnuovpynoe to Aiktuo Artodoitwy tou, pia mhatpopua https://alumni.aueb.gr/ otnv omoia

propoUv va eyypadolv 6Aot oL amodottol tou Navermiotnpiou. OLKUPLOL 0TOXOL TOU AKTUOU ival
n enavoaouvéeon Twv amodoitwv pe Toug cuvadéAddoug Kal TPwNV CUUPOLTNTES TOUG, KOL N
SLOPKAC EVNUEPWOT) TOUG YLa OAEG TLG SPAOTNPLOTNTEG, TLG UTINPECLEG KAL TIG EKGNAWGCELG TIOU TOUG
adopouv.

ErumAéov mAnpodopisg yia Opyavwoelg kot JUAOyoug anmodoitwy mapéxovtal otnv LotooeAida
https://www.aueb.gr/el/content/opyavwoelc-kat-cUAAOYOL-bOLTNTWV-KOL-ATIODOTWY .

Npoypappa EBsloviicpou
Y10 MAaioLo TN oTpatnyLkng tou ONA ylo tnv Kowvwvikn Mpoodopa, Eekivnos Tov IEMTEUPPLO TOU

2017 to Mpoypoppa EBshovtiopol “AUEB Volunteers”. ¥toxog tou lMpoypdppatog €ival n
QVASELEN ONUAVIIKWY KOWWVIKWV BeUdTwY Kal tTNG aflag TNG CUMUETOXNG KAl TNG EUMPAKTNG
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npoodopdc, aAAd Kal n evalobntomnoinon TNG KowoTNTAG YUpw amo Toug 17 Itoxouc Biwaolung
Avanrtuéng tou OHE. Ol §paoelg avantiooovtal o€

600 Baoikolg dgovec: (a) dpaoelg mpog tnv Kowvotnta tou OMA, oL omolieg £xouv we BacLko aToOXo
™V Slatrpnon tng moLoTNTAG TWV UTIOSOUWY ToU MAVETLOTNHLOU LE KPLTHAPLO TNV aoBnTikn Kot
Vv AettoupykotnTad toug Kal (B) dpacelg mpog tnv Kowwvia. (https://auebvolunteers.gr/).

Awaodalion MNowotntog

To ONA edoppolel moATiki SLacdEALoNE TTOLOTNTAC LLE OKOTIO Th oUVEXH BEATIWON TNG TTOLOTNTOC
TWV TIPOYPALUATWY OTIOUdWY, TNG EPEVVNTIKAG SpacTNPLOTNTAG KOL TwV SLOLKNTIKWY UTINPECLWV
Tou I6pupatog, pe otoxo tnv avaBaduion tou akadnuoikol Kal SLoKNTIKOU €pyou Kol TNG
YEVIKOTEPNG AelToupylag Tou.

Zto OMA Aettoupyet n Movada Awaodpaiiong Mowdtntag (MOAIN) n omoia cuvtovilel kat
umootnpileL tig Stadikaoieg aflohdoynong. El8ikotepa n StaodAAion moLdTNTAG TNG EKTTALSEUTIKAG
6paoTNPLOTNTAC EMITUYXAVETOL UE TN XPAON epwtnuotoloyiov afloAdoynong padnuotog
/818aokaiiog To onoio cupmAnpwvetat amnod toug pottntég. (https://aueb.gr/modip).

Kévtpo Empopdwong kat Awd Biov Mabnong

To Kévtpo Emuopdwong kat Ald Biou MéaBnong (KEAIBIM/ ONA) artoteAel povada tou OMNA mou
e€aodalilel TOV CUVTOVIOUO KOL TN SLETLOTNOVLKI CUVEPYAOIA OTNV aVATTUEnN TIPOYPOUUATWY
empuopdwaong, cuvexl{opevng ekmaideuong, KATAPTIONG Kal eV YEVEL Ald Blou puabnong, ta onoia
CUMMANPWVOULYV, eKouyyxpovilouv n/katl avaBabuilouv yvwoelg, LKavotnteg Kol S€LOTNTEC, oL omoieg
omoKTNONKOV amod T CUCTHMOTA TUTILKAG EKTIAOEUONG, EMAYYEAUATIKAC EKMAISELONG KOL APXLKNG
ETIAYYEALOTLKI G KATAPTLONG ] ATIO ETOYYEAUOTIKY EUTELpia, SleukoAUVoVTOG TNV Evtagn N emavevtagn
otnV ayopad gpyaciag, tn Stachaiion TG Epyaciag KL TNV EMOYYEAUATLKY KOL TTPOCWTIILKA OVATTUEN
(https://www.aueb.gr/el/content/dia-vioy-mathisi-kedivim-opa).
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