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140 Ogprvo Xyoieio 610 XTOY0GTIKG X PNIUATOOIKOVOUIKA

AOnva, 28 Avyovotov — 1 Xentepufpiov 2017

“LET US FACE REALITY: REAL OPTIONS AND APPLICATIONS”

Toa Tuquota Xtotiotikng, Opydvoong Awiknong Emyeipriceov, kot Aoyiotikng ot
Xpnuoatootkovoptkng tov Owovopkov Ilavemompiov AOnvov ce cuvepyasia pe to Tunipo
MoOnpoatikeov  tov  Ilovemommuiov Awyaiov kot pe 1o  Epyaompio  XEtoxaotikng
Movrtehonoinong tov Tpnupatog Ztototikng tov Owovopkov Ilavemompiov Adnvov
dopyavavouy 10 140 Ogpvd Xyodeio oto XToYaoTIKO XpNUATOOIKOVOUIKE, 28 AvyovoTtov - 1
Xentepfpiov 2017 oty Abfva (Owovopkd IMavemiotuo AOnvov).

To oyolelo Oo mephapuPdver mpoywpnuévo pabUATO GE  GUYYPOVES TEPLOYEG TMV
YPNUOTOOTKOVOLUIKAOV HoONUOTIKOV 0omd KaTaEoUEVOVS €pEVVNTEG GTOV YOpo. To @eTvo
oxoAelo Bo EMIKEVIPMOGEL GTNV EPAPLOYN TEYVIKOV OO TO GTOYAGTIKA YPTLULATOOIKOVOLULKA OTY
oloiknon kot ™ Bewplo AMYNG EMYEPNUATIKOV OTOPACENDV, KOl TIO GLYKEKPYEVO GTNV
nebBodoroyia tv eumpdypotov dtkawmpdtov (real options).

Qo mpoopepbovv  padnupota  Ppaxeiog  Odpkewng o€ TOHEl TOV  GTOYOCTIKOV
YPNUOTOOIKOVOUIKDOV OO SIOKEKPIUEVOVS EMGTNUOVEG OTOV Ydpo amd v EAAGda kot to
eEotepko.  Kevipikdg opintig tov oyoAeiov eivor o xabnynmg Aévog Tpryuwpyng,
[Mavemoto Kdmpov, évag amd tovg Bepelmwtég e Oempiog Tov Real options.

To oyoAelo amevBHveTal 6 PETATTUYIAKOVG POLTNTES, VTOYNPLOVS SIOAKTOPES, LETOOOAKTOPEG,
EPELVNTEG N OE GTEAEYN TOV YPNUATOTIGTOTIKOD TOUEN KOl TMV YPNLOTOOIKOVOUK®DV ayopaV,
o1 omoiol evolaPEPOVTAL Yo Vo EVIUEPMBOVV CYETIKA LE TG VEDMTEPES EEEMEEIC OE OVTO TOV
TOAD duvapKo Kot Ypryopa eEEMGGOUEVO YDPO TNG CTOYUGTIKNG (PN LOTOOIKOVOUKTG.

H mapokorovOnorm tov Oepivod oyoAeiov dev amortel v katofoAr] O104KTP®V, OAAL Ol
gvolpepopevol Qo mpémel va. kavovv aitnon ovpperoyns péxpr T 15 lIoviiov
ATOGTEAAOVTAG OVOALTIKO Broypa@ikd onpaiopa kot 6vvodevTiKy emeto ot [poppateio
Metantoylokdv Znovddv tov Tunuatog Ztatiotikng (masterst@aueb.gr). O péyiotog apBpodg
ovppetexoviav givon 30.

H opyovotiki emrponi

A. N. T'avvaxomovloc, Tunuo Zratiotikng, OITA
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14" Summer School in Stochastic Finance




