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Neplexopevo Mabnpatog

Mia TANBwpPA EUTELPLKWV XPNHUOTOOLKOVOULKWY TIPOPANUATWY OTWE N KATACKEU XopTodUAAKIWY, N
Staxeiplon kwdlvou, N TILOAOYNON TWV XPNHUATOOLKOVOULIKWY TOpAYWYwWY K.o. omoltolv tTnv emiluon
Sladopetikwv MpoPAnpaTwy BeAtiotonoinong. To Hadnuo autd eLoAyEel, TapouoLAlel KAl OVamTUooEeL Ta
pHoOnuatika epyadeio kol TIG amapaitnteg aplOunTKEG HeBOSOUC Kal TEXVIKEC yla TNV avaAuon Kal
eniAvon mpoBAnudatwy PeAtioTonoinong o XPNUOTOOLKOVOULKA TipoPAnfuata. KoAUTMTEL ypappikd,
TETPOYWVIKA Kal Suvaulkd TipoBARUATO  TPOYPAUUATIOHOU. Mapouctdlel Tov  Hn  YPOUULKO
TIPOYPOUUATIONO, ELOAYEL TIC PACIKEG LOEEC TOU TTPOoPARLATOC, TOUC TTOAAQTTAQCLOOTEG Lagrange Kal Tig
ouvBnkec PeAtiotonmoinong yla TpoPARUATO PE KAl XwPLg Teploplopols. Mapouaotdalovrol Kot
QVATITUCOOVTOL OL APLOUNTIKEG TEXVIKEG Kal oxfilata tumtou Newton kat quasi-Newton, gradient descend
Kol steepest descend. Elodyetal T0 BaoIKO MAQLOLO TwV EEEAIKTIKWV AAYOPIBUWY KAl TWV OTOXAOTIKWY
npooeyyicewv PBeAtiotomoinong kot TepPlypadovtol PR OMOAA  Kal pn  Kuptd TmpoBAfuata
BeAtiotomoinong. MNapoucialovial OSlapOPETIKEG TEXVIKEG, OMWG O YEVETIKOG OAyoplOpog, n
BeAtiotomnoinon particle swarm, n péBodog simulated annealing kaBw¢ kot otoxaotikeg uéBodol. OL
TEXVIKEG PeAtiotomoinong mou avamtuooovial edapuolovtal o€ TMPOPBAAUATA  EKTIUNONG TwWV
TIAPAUETPWY OTOTLOTIKWY KOL OLKOVOUETPIKWY KN YPAUUIKWY UToSElyHdTwy, KaBwe emiong kol o€
EUTIELPIKEG XPNMOTOOIKOVOULIKEG ePAPHOYEG, OMWE N Kotaokeun PBéAtiotwv YaptoduAakiwv pEcou-
SloKUPAVONG, N EKTLNGCN TWV ATOTEAECUATIKWY OUVOPWYV, N BeAtiotomnoinon tou Value-at-Risk kat tou
Seopeupévou Value-at-Risk, n dlaxeiplon meplouclokwy otolxelwv Kat n dlaxeiplon KvdUvou yeVIKOTEPQA.

Npoanattovpeva

Agev XpeldlovTal TPoamaLTOUEVES YVWOELG.

Embuwkopeva Madnolakda AnoteAéopota

O 0TOX0C TOU HaBAUATOC AUTOU Elval va TIOPEXEL OTOUC GOLTNTEC TTPONYUEVEC OIVAAUTIKEG KOl OPLOUNTIKEG
TEXVLKEC KoL SEELOTNTEC TTOU AALTOUVTOL YL TRV EMAUGCN TPOBANUATWY BEATLOTOMOLNGNE KAL KATOOKEUNG
XOPTOUAAKIWY OE EUTELPLKEG XPNUATOOLKOVOULKEC edapUOYEG. Metd TNV emituxn oAokAnpwon tou
polnuarog, ot poltntég Ba elval os Béon:

® Vo TEPLYPAPOUV Kal ETUAUOUV TIPOPBANUOTA YPOLULKOU TIPOYPOUUATIONOU

e v TepLlypAdouv Kal emAUoUV TPOBANUOTA TETPAYWVIKOU TIPOYPAUUATIOHOU



va Ieplypadouv Kal va Enyouv SUVOLKA TIPOBAALATO TIPOYPAUUATIOUOU

va tepLlypadouv Kal emAUOUV TPOBAUOTA LN YPOUULKOU TIPOYPOUUATIOUOU

va efnyolv KUpTd oUVOA Kol OUVAPTHOELS, TPOPAAUATA peylotomoinong He (kal xwpig)
TLEPLOPLOUOUC

VO KATAVOOUV TOUC aplBNTIKoUC aAyopiBuoug yia tnv emiluon npoBANUATWY TPOYPAUUATIOUOU
va KOTavooUV TouC PBaolkoug £€eAIKTIKOUC OAyoplBUoug Kol Ta OTOXOOTIKA TpoBAnuata
BeAtiotonoinong

va edpapuodlouvv pebodSoug BeAtioTonoinong yla TNV eKTUNON TWV TOPOUETPWY [N YPOULKWV
UTIOSELYHATWV

va erAUoUV TIPOPBARLATO SLOXELPLONG TIEPLOUCLAKWY OTOLXELWV

va eTiAUoUV ipoPAnaTa BEATIOTONOINONG OTNV KATAOKEUT XapTodUAaKiwY

va edpappolouv pebodoug BeAtiotomnoinong otn Slaxeipton kivduvou
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A oKTIKEG Kat MaBnolakég MEBodot

Mua S1aheén TpLwv wpwv efSopadlaiwg, aoKAOELC Kal Epyooieg LEAETNG KL TTPOYPOUUATIONOU OTO OTtiTL
(oplopévec mpog mapadoon).
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