NEPIFPAMMA MAOGHMATOZz

e TENIKA
IXONH ENIZTHMOQN AIOIKHZHZ & OIKONOMIAX
TMHMA AIOIKHZIHZ ENIXEIPHZEQN KAl TOYPIZMOY
EMINEAO ZNOYAQN MPOMTYXIAKO (Mpwtog KUkAOG Zrmoudwv)
KQAIKOZ MAGHMATOZ EZAMHNO ZMOYAQN ‘ 50
TITAOZ MAGHMATOZ «Ayopég Xprnpatog ko KepaAaiou»

AYTOTEAEIZ AIAAKTIKEZ APAXTHPIOTHTEZ
O€ TIEPITTTWAN TTOU OL NILOTWTLKEG LOVAOEG ATTOVEUOVTOL OE SLOKPLTA UEPN EBAOMAAIAIES

ToU pHadnuatog m.y. Atadé€els, Epyaotnplakéc AoKRoels K.ATT. Av ot QPES NIZTQTIKEZ
TILOTWTLKEG UOVABEG ATTOVELOVTAL EVIALA YLo TO GUVOAO TOU UadruaTtog MONAAEZ
, ., , . AIAAZKANIAZ
avaypate tic eBdouadiaiec wpeg StbaokaAiag kat To cUVOAo Twv
TUOTWTLKWVY LoVASwV
Aaé€eLg 4 6

Aoknoelg MNpagng

lpoo¥<ote oclpéc av ypelaotei. H opyavwan dtbaokaliag kat ot
OLOaKTIKES UEGOSOL TTOU XPNOLUOTTOLOUVTOL TIEPLYPAPOVTAL AVAAUTIKA OTO
4.

TYNOX MAGHMATOZ
YrnoBadpou , levikwv MVwaoewy,
Emiotnuovikng Meptoxrig, Avamtuéng
Aglotritwv

Emotnovikig Meploxng

MPOAMAITOYMENA MAGHMATA: .
Aev Yrtapyouv

TAQZ3ZA AIAAZKAANIAZ Ko
EZETAZEQN: | EAANVIKA

TO MAGHMA NMPOZMEPETAI ZE

®OITHTES ERASMUS | X

HAEKTPONIKH ZEAIAA | https://eclass.hmu.gr/courses/BAT150/
MAGHMATOS (URL)

e MAOHZIAKA ANOTEAEZMATA

Ma6fnotakd AnoteAéopata

Meptypdpovral Ta padnoLakd AmoTEAETUATA TOU AT UATOC OL CUYKEKPIUEVEG YVWOELS, SEELOTNTEG KAl LKAVOTNTEC KATAAAAoU
EmuTéSou mou Ja aTTOKT)O0UV OL (POLTNTEG UETA TNV ETLTUXN OAOKAPWanN TOU UABHUATOG.

SupuBouleurteite to Mapaptnua A
. Meptypapn tou Enmutédou twv Madnaolakwy AroteAecudtwy yLa kade éva kUkAo omoudwv aUupwva ue MAaioto MNpoadvtwv

tou Eupwriaikou Xwpou Avwtatne Ekmaibevang
. Meptypapikoi Asiktes Emutébwy 6, 7 & 8 tou EupwrnaikoU MAatciouv Mpoadviwy Awd Biov Madnong
xot Iopaptnua B

®  [lepiAnntikog O8nyoc ouyypapric Madnolakwv AlToTEAEoUATWY

Me tnv emtuxn oAoKARPWGN Tou LaBRUaATog, ol GOLTNTEC AVAUEVETAL:

e Na avayvwpilouv Ta BacLKA XAPAKTNPLOTIKA Kal TN SOr TOU XPNUATOTMLOTWTLKOU CUCTAATOC.

e Na KaTavooUuVv Ta BacLkd XOpaKTNPLOTIKA, TIG Slakploelg, tnv anddoaon, TNV amotipnon, tn SlapkeLa
KOl TNV KUPTOTNTA TWV OMOAOYWV.

e Na KaTavooUV TNV MPWTOYEVN] Kal SEUTEPOYEVH ayopad TITAwV oTtaBepou elcodnuatoc.

e Na nepypadouv tn Sopn g EAANVLKAG XPNUATLOTNPLOKAG OYOPAS.

e Na avtidapfdavovtal Tn ormoudaloTNTA TWV XPNUATLOTNPLOKWY SEIKTWV KAl TOV UTTOAOYLOUO TOUC.

e Na KaTavoouv TV avaAuacnh, TNV emioyn, Thv afloAdynaon Kal TV amoTinon LETOXWV.

e No avayvwpillouv Tn Sopr Kol Th GNUOVTIKOTNTO TG 0yopaC apaywywy.

e No meplypddouv Ta YOPOKTNPLOTIKA Twv OUUPOAaiwv HEANOVTIKAG EKMANPWONG KOL TWV
SIKALWUATWYV tpoaipeongc.

e Na meplypadouv tn Bewpia xaptoduUAaKiou Kal Vo KATAVOOUV TNV €VVOLO TOU ATIOTEAECUATLKOU
Kal aplotou xaptodulakiou.

¢« No avtilappavovtol TV €Vvolo ToU swap EMLTOKIWY Kal GUVOAAAQYUATOG.




FeVIKEG IKOVOTNTEG
AauBavovtag urltoyn TIG YEVIKES LKAVOTNTEG TTOU TIPETTEL VAL EXEL QTTOKTIIOEL O TTITUXLOUXOG (OMWG QUTEG QVAypA@OVTaL OTO
Mapdaptnua AutAwuarog kot mapatidevrat akoAoUBw ) oe mola / TOLEG A0 AUTEG AITOTKOTEL TO puadnua;.

To emikevtpo TOU MABAUOTOC €lval n TOPOUGIOCN TWV XPNHOTOTILOTWIIKWY ayopwv Kol Twv
XPNHOTOOLKOVOULKWV TIPOLOVIWY Ttou Slampaypatevovtal o autég. AvaAvovtal 5te€odikd ta mpolovra
TWV oyopwv XPAHatog Kot KedaAaiou, Ta BACLKA TOUG XOPAKINPLOTIKA KOL OL YEVLKOTEPOL KOVOVEG
amoTiunong toug. EVBELKTIKEG évvoleg Ttou e€eTdlovTal ival n «amodoon kal o kivéuvog», n «ayopd
Xpripatog kat kedaAaiou», n «amnotipnon twv afloypddwv otabepol €L006NUATOC», N «aAmoTiunon
LETOXWV», TA «XPNHUOTOOLKOVOUIKA TIOpAywyo», TA «SKALWHOTA TPOaipecnGc», TO «TPATEUKO
oUOTNUAY, N «VOULOUATIKA TIOMTIKA», N «0yopd GUVOAAGY LOTOCY K.ATL.

e [EPIEXOMENO MAGHMATOZ

To uadbnua die€ayetal yupw amo 7 Bacikolg TUAWVEG:

Ayop£c OpoAdywv (Bond markets)

Otswpla Xaptodulakiou (Portfolio theory)

AyopéEg Zupdwviwv AvtaAayng (Swap markets)

Ayopég MeMovtikwy Zuppolaiwyv (Futures markets)

Ayopég ZupBolaiwv Akalwpatwy Mpoaipeong (Option markets)
Ayopéc Metoywv (Stock markets)

Anoteleopoatikég Ayopégg (Efficient markets)
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ElSkOTEPQ, OL 13 €ELONYNOELG KATA TN SLAPKELA TOU EEQUNVOU KATAVEUOVTAL WG 0KOAOUBWG:
1N Ewojynon: Anddoon kat kivbuvog
e Anodbdoon
* To ouotatikd otolyeia TG amodoong
e Kivbuvog
* [ny£g Tou KwwdULvou
*  Métpnon tng mpaypatononBeicag anodoong kat Tou Kvduvou
* Ektipnon tng amodoong kat tou kivduvou
2N Eworlynon: Mey€0n pétpnong Kwwduvou
*  Edka Béparta pétpnong Kwduvou
*  [MoTtwTkog Kivéuvog
*  Ymoloylopog kat emaAnBguon VaR
3N Ewnynon: Kivéuvol peuotdtnrag Kot Emtokiwv
* AvolypO pEUCTOTNTAG
* Avolypa emitokiwv
* T[leploplopol TG avaAuong avolypaTog EMTOKIWY
* MéEBobol Slaxeiplong kivduvou mou Bacilovral otn Stapkela (duration analysis)
4N Eworjynon: Kivbuvog ayopd kau xaptodpuAdkia
®  JuvoALKOG KivBuvog Kal OL CUVLOTWOEG Tou: N €vvola tn¢ Stadopomnoinong
*  [otwTtkog kivéuvog xaptodulakiwv
*  Xaptoduldkia Kat Kivbuvog ayopag
*  To umddelypa TLUOAOYNOoNG MEPLOUCLOKWY OTOLXELWV Kal VaR xaptoduAakiou
*  OAwn Slayxeiplon — amotipnon kat cuotnpata VaR
5N Eworjynon: Alaxeipion KwwSUVoOU Kot XPRHOTOOLKOVORLKA TTapaywyo
*  AyopEc mapaywywv
* Mapaywya mpoidvra kat kKivéuvol
*  JupPotaia LEAAOVTLKNG EKTANPWONG, TPOBECHULOKA CUUBOAALA KOL SLKALWLOTA TTPOALPESNG
* Awawwpora poaipsong (option contracts)
*  To umddelyua Black - Scholes
6N Ewojynon: Elcaywyr otig xpnroatodotikég ayopég, Tpanelikd cuotnua, Npoodopd kat {Atnon
Xpripartog
*  Ayopd xpripotog
*  Ayopa kepaAaiou
*  Ei6n opoloylwv




*  Tpameleg kaL tpoodopd XpriHaTog
*  ZATNON XPrLATOG KL VOULOUOTLKI TIOALTIKNA
* H evwaia eupwnaikn Tpanelikn ayopd, EKT kat eupwovotnua
7N Eworjynon: Anotipnon a§loypadwv otabepol eLcodrpartog
*  Anotipnon afloypadwv
®  xéon HETOSY ETUTOKLWVY KAL TLLWV OPOAOYLWV
*  AldpKeLa pLoG opooyiag
8n Eworiynon: Anotipnon HeToxwv
*  BaOIKEG €vvoleg
e Amnotipunon pHetoxwv
*  Texvikn avaiuon
*  ATOTEAECUATIKEG OYOPEG
*  Eumelpkn Siepelivnon tng Bewplag TWV AMOTEAECLATIKWY QyOpWwV
9N Ewonynon: Oswpia xaprodpulakiov
*  Avopevopevn amodoon Kot kKivbuvog evog xaptodulakiou
*  KaBoplopodg Twy amoTEAECUATIKWY XapTodulakiwv
*  Emoyn aplotou xaptodpuAakiou
*  To unmdbelypa tou evog Selktn
*  Xpnon tou unodelypatog Tou evog Selktn
®  JUOTNUOTIKOG KAl LN CUOTAUATIKOG Kivouvog
10N Eworynon: Oswpio kepaiorayopdg
*  Hypauun kebpahatayopag
*  To xapTtopUAAKLO TNG Ayopas
*  To Bewpnua Staxwplopou
*  Hypappn ayopdg agoypddou
* Xpnowomnoinon Tou UMOSElYUATOC AMOTIUNONG IEPLOUCLOKWY OTOLXELWY
*  Eumelpkn Slepelivnon Tou UTIOSEYLOTOG AMOTIUNONG TIEPLOUCLAKWY OTOLXELWV
*  Métpa agloAdynong tng anddoong evog xaptopuiakiou
*  J0ykplon Twv pETtpwv Treynor and Sharpe
*  Meétpnon g Stadopomoinong evog xaptopulakiou
11N Eworynon: Etaipeieg enevbloswv
*  BaOLKEG EVvoleg
* [pounBeleg apolBaiwy kepalaiwv
*  [MAeoveKTAHATO KAl LELOVEKTAMOTA apolBaiwy kedbahaiwy
*  AfloAoynon tng anodoong Twv apolBaiwv kepalaiwv
*  Eumelpikn dlepevivnon tng anddoong Twv apotBaiwv kepalaiwv
*  HeMnvikn ayopd twv apolBaiwyv keparaiwv
12N Ewnynon: Aebveic ayopég cUVAAAGYLOTOG KO XPNLOTLOTNPLOKEG OLYyOPES
*  TpEXOUOEG KaL TTPOBETULAKEG QYOPEG CUVAAAAYLOTOG
*  Oswpleg Looduvapiag entokiwy Kat tlooduvapiog ayopacTtikig Suvaung
*  Yrnodeilypota KaBoplopol cUVOAAQYUATIKWY LOOTLULWV
13N Eworiynon: OL XpNUOTOTMLOTWTIKEG KPIOELG
*  TUTOL XPNHUATOTLOTWTLKWY KPloEWV
* OtoikolL aflohoynong
*  (Case studies maykoopiwv kploswv




e AIAAKTIKEZ kot MAOHZIAKEZ MEOOAOI - AZIONOTHZH

TPOMNOZ NAPAAOZHZ
Mpdowrno ue mpoowrno, E§ amootaoewg
ekmaideuan K.Am.

Mpoowno pe TPOOWTO Kol OLOUECOU  NAEKTPOVIKAG
erukowvwviog (e-class, email). To mpdypaupa nepthapBavet 13
glonynoelc tpiwpng Sldpkelag, oe efdopadlaio Baon. H
TapakoAoUBNon Toug €lval TPOALPETIK OAAG CUVLOTATAL N
CUOTNUOTIKA, EVEPYN KOL ETUUEANG CUMMETOXN TwV GOLTNTWV.
OL mopouctdoel; Péow Tou Powerpoint eival ormAég  Ka
Katovontég Kot Sev  amaltoUVv TIPONYOUUEVEG OLKOVOLKEG
YVWOELG.

XPHZH TEXNOAOTIQN
NAHPO®OPIAZ KAI ENIKOINQNIQN
Xprion T.I.E. otn Albaokalia, otnv
Epyaotnpiakn Eknaibeuan, otnv Entkovwvia
LLE TOUG (pOLTNTEG

Alapéoou tnG mAatddpuog e-class mpoodépetal mAoUGLO
SLOSIKTUOKO KOl OTTIKOOKOUOTLKO UALKO ylo. TNV KOAUTEPN
eunébwon Ttou padApatog, KaBWG KoL CNUELWOEL, TOU
SL6aokovta ag NAEKTpOVIKN Hopdn.

OPrANQzH AIAAZKAAIAZ

Meplypdpovtar  avaAuTikd 0 TPOmoG Kol
ugdodbol Stbaokadiog.
AaAéetg, Seuwvapla, Epyaotnplakr Aoknon,
Aoknon  lediou, MeAétn & avdaduan
BiBAoypagiag, @povtiotiplo,  [lpaktiknw
(Tomo9€tnan), KAwuwkry Aoknon, KaAAwwexviko
Epyaotiiplo, Aabpaotikn SLbaokalia,
EKTTOUOEUTIKEG ETILOKEWELS, EKmovnon UEAETNG
(project), Suyypawpn epyacioc / epyaciwv,
KaAAwweyvikn dnutouvpyia, K.AT.

Avaypdpovtal ot WPeG UEAETNG TOU @outnTh
yla kade padnoiakn dpactnplotnta kKadwg Kot
oL WPEG Un KaBodnyoUUEVNG UEAETNG WOTE O
OUVOALKOG  OpToG epyaoiac oe  emimedo
eéaurivou va avtiotoei ota standards tou
ECTS

, ®doprog Epyaciag
Apaotnplotnra i
Eéaunvou
Aalé€elg & Aoknoelg MNpdéng 80
Atopkn Epyaoctia 30
Autotelig MeAétn 40
2UvoAo Madnuarog
(25 wpeg poptou epyaoiog ava 150
TOTWTIKN Hovada)

AZIONOrHzIH OOITHTQN
Meptypapn tne Stadikaoiog aétoAdynanc

Mwooa AéoAdynang, Médobdot aéloAdynong,
Alauopewtiky 1 Suunepacuatiky, Aokiuacia
MoAMartAric  Emidoyrig, Epwtrioels  S0vtoung
Anavtnong, Epwrtrioeic Avamrtuéng Aokipuiwv,
Ermtiluon  MpoBAnudtwv, [pant)i Epyaoia,
Ex9eon / Avagopa, [pogopikri E&taon,
Anuoota Mapouoiaon, Epyaoctnplakn Epyaocica,
KAwikn  Eé€taon AoO9evoug,  KaAAwweyvikn
Epunveia, AAAn / AAMec

Avapépovtatl pntd mPocdLoPLOUEVA KPLTHPLA
aéloAdynanc kat eav kat mou eivat pooBactua
QIO TOUG (POLTNTEG.

- N\wooa AfloAdynong: EAAnvIKA

- H a€loAdynon twv dotntwy Ba yivetal pe :

(A) Epyaoiec:

Jta mAaicla Tou paBnuato¢ avotiBevtal TPLUOSOTLKEG
epyaoieg otoug dpoltnteg. OL epyacieg eival auoTnPA OTOWLKEG
Kat 8ev elval amOAAAKTIKEG, €VW EVUTIAPXEL UTIOXPEWTLKNA
napoucioon TG Epyaciag, MECW TOU TPOYPAUMUATOC
Powerpoint, kata tn Sldpkela Twv elonynoswv. Ebooov ol
dountég mepdoouv TN ypamt Sokilacla Tou HoBRupatog
(otnv avahoyn efetaotiky Tmepiodo) mpootiBevial otn
BaBuoloyia toug, katd pEyLoTo, TPELG (3) povadec.

(B) E€etdoelg:

H BaBuoloyia Sivetal otn dekdaBabun kAlpaka. H amaliayn
oo o pabnua npolmobETel BabBpo TOUAAXLOTOV (00 UE TTEVTE
(5). O tehkodg Babuog mpoodlopiletal and v eniboon otnv
telikn ypamt €fétaon (tnv meplodo lavouapiou A
YentepPpiov). H e€€taon autn eival ypamtn kal diapkel Svo
wpec. H emtuyia otig e€etdoelg mpolmoBETEL, Katd Kavova,
™V apakololBnon mapadocewy, TNV EVEPYO GUUUETOXN OE
OUTEC KoL TN ouotnuatiky ePSopadlaior UEAETN UIKPWV
TUNUATWY TNG e€etaoctéag UANG. O Babuog twv epyaclwv
ouvumnoAoyiletal otnv teAkn BabuoAoynon.

- H a&loAoynon twv dpottntwy eival mpooPfaciun and auvtolg
yla eme€nynoslg avadopika pe thv BeAtiwon touc.
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