NEPIFPAMMA MAOGHMATO2

(1) FENIKA

IXOAH | XpnUOTOOLKOVOULKNAG & ZTATLOTIKAG

TMHMA | XpnUatoolkovopkng & Tpamellkng ALOLKNTLKAC

EMINEAO ZMOYAQN | Mpwtog KukAog Znoudwv

KQAIKOZ MAOHMATOzZ | XPYXMO01 | EEAMHNO ZMNOYAQN | 60 1} 8o

TITAOZ MAGHMATOZ | YoAoyLOTIK XpNUATOOLKOVOULKN

AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ
O€ TTEPIMTWON TTOU OL TILOTWTLKEG UOVASEG QTTOVELOVTOL OE SLOKPLTA UEPN EBAOMAAIAIES

ToU padnuaroc .. AlaAéEsig, Epyaotnplokéc AGKHOELG K.ATTL. Av oL QPES NIZTQTIKEZ
TILOTWTLKEG UOVABOEG QTTOVELOVTAL EVIXLX YLa TO CUVOAO TOU UaSHUaTOq MONAAEZ
avaypate tic eBdouadiaies wpeg Stbaokadiag kot To dUVoAo Twv AIAAZKAAIAZ
TULOTWTLKWVY LoVASwWV
4 7,5

AwoAégeLg / Epyaotnplakég ACKAOELG

MpoocVéote oepég av ypelaotel. H opyavwan dtdaokadiag kat ot
SL6aKTIKEG uEYOSOL TTOU XPNOLUOTIOLOUVTAL TTIEPLYPAPOVTAL AVAAUTLKA OTO

(6).

TYNOZ MAGHMATOZ | Emiloyrg/ ElSikou YrioBdBpou / Avamrtuéng Asglotitwy

YevikoU urtoBadpou,

e1ékou urtoBadpou, Ldikeuons

YEVIKWVY YVWoewv, avantuéng Seélotitwv

MNPOAMAITOYMENA MAGHMATA: | -

FAQ2ZA AIAAZKAAIAZ kat | EAAnviKa
E=ETAZEQN:

TO MAOHMA NPOZMEPETAI ZE | Nat (oto eAANVLKA)
®DOITHTEZ ERASMUS

HAEKTPONIKH ZEAIAA | https://bankfin.unipi.gr/mathimata/ypologistiki-
MAOHMATOZ (URL) | xrimatooikonomiki/

(2) MAGHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAécpata
Meptypagpovral ta LodNOoLaKd ATOTEAECUATA TOU AT UATOG OL CUYKEKPIUEVEG YVWOELG, SEELOTNTEG KAl LKAVOTNTEG
kataAAnAou emutéSou mou Jo AITOKTITOUV OL (POLTNTEG UETA TNV ETULTUXN 0AOKApwan Tou HadHUATOG.
SupBouleurteite to Mapaptnua A
o [Ieptypacpri tou Ennédou twv Madnotakwv ATtoTEAEOUATWY pLa KAOE Eva KUKAO OToubwv cup@wva e to MAaioto
Mpoaovtwy tou Eupwnaikou Xwpou Avwtatng Ekmaidevong
o [lepypacikoi Asikteg Emunédwy 6, 7 & 8 tou Eupwrnaikou MAataiou Mpoadviwv Awd Biou Madnaong kat to Mapaptnuc B
o [lepiAnmtikdg O8nyog ouyypaprc Madnaotakwv ArtoteAeoudtwyv

To pabnua anoteAel pla eLocaywyn Twv aplOunTikwy ueboddwv nmou Bpiokouv supeia
Xprion oo toug £bUPUOCUEVOUG OLKOVOUOAOYOUG OTA XPNUATOOLKOVOULKA. ZKOTIOG
ToUu paBnuatog eival va yedbupwoel TO XAOHO HUETAEU TNG XPNUOATOOLKOVOULKNG
Bewplag Kal TNG UTIOAOYLOTLIKAG TIPOAKTIKAG OTNV OMOTLMNGN XPNUOTOOIKOVOULKWVY
TIAPOYWYWV. AUTO ETITUYXAVETAL UE TN XPNON TNG YAWOOOG TIPOYPOAULOTIOHOU
Matlab mou amote)el éva Loxupod UTTOAOYLOTIKO TIEPLBAAAOV YLO XPNUOTOOLKOVOULKEC
epappuoyEc.

Meta tnVv emtuxn oAokAnpwaon Tou padnuatoc, ot poltntég Ba eival og Bon va



https://bankfin.unipi.gr/mathimata/ypologistiki-xrimatooikonomiki/
https://bankfin.unipi.gr/mathimata/ypologistiki-xrimatooikonomiki/

yvwpilouv katl va kataAafaivouv tig SuvatotnTeg Kol AELTOUpYieG TNG YAwaooag
TipoypappaTIopoy Matlab.

avamtuooouv  aplBuntikoug oAyoplBuoug otn Matlab ywa tnv  amotipnon
XPNLOTOOLKOVOULKWVY TTOpaywywv He Tn uébodo mpooopoiwong Monte Carlo.

epapudlouv TexVIKEG pelwong Stakupavong yla tnv aplduntikn BeAtiwon pebodwyv
Tipooopolwaong Tuxalwv aplBuwv.

QVamTtUooouV aplBuntikoug alyoplBuouc mAgypatog otn Matlab yla tnv anotipnon
XPNLOTOOLKOVO UKWV TIAPAYWYWV HE TN HEB0S0 Tou ALlwVULKOU AEvTpou.

€TAVOUV OPLBUNTIKA HePLKEG Sladoplkég e€lowoelg otn Matlab yla tnv amotipunon
XPNHUOTOOLKOVOULKWVY TIOpaywywV Le Th HEBodo twv Memepaouévwy Atadopwv.

Kataokeualouv otn Matlab aplBuntikég TpoxLég tng Nrewpetpikng Kivnong Brown kait
VO TIPOCOUOLWOOUV SUVALKN avTlotabuilon Kvduvou.

TipaypoTonololy auysca otn Matlab BeAtiotomoinon xaptodulakiov pe n xwpic
TIEPLOPLOUOUG.

Fevikég IkavotnTeg
AauBavovtag urtoyn TG YEVIKEG LKAVOTNTEG TTOU TIPETIEL VO EXEL QUTTOKTIOEL O TTTUXLOUXOG (OTTWG QUTEG aVaypaQovTalL 0TO
Mapdptnua AutAwuatoc kot mapatidevrat akoAoUdwe) e mola / MOLEC ATO AUTEC ATTOOKOTEL TO PUadnua;.

Avaliitnon, avaAuvaon kat ouvOeon Sebouévwy kat SXedLaoUOS KaL Staxeiplan Epywv

TANPOYOPLWY, LUE TN XPHON KL TWV amapaitnTwy SeBaoudG 0T SLAPOPETIKOTNTA KAl OTNV TTOAUTTOALTIOUIKOTNTAL
TexvoAoyLwv 3eBaoog ato puatko meptBaAlov

lpocapuoyr o€ VEEG KATAOTAOELG Emtibelén kowwvikrig, emayyeAUaTIKAC kat nOKrG umteuBuvoTnTaG
Afyn anopdacewv Kot evalodnaoiac o Yéuata pUuAou

Autévoun epyaocia A0KNON KPLTIKAG KL UTOKPLTIKIG

Ouadikn epyacia lMpoaywyr TG eEAeUVEPNS, SNULOUPYIKNIG KAL ETTOYWYLKIG OKEYNS
Epyacia oe tedvég neptBaAlov L.

Epyaoia os Slemiotnuoviko neptBailov AMeg...

Mapaywyn VEWV EPEUVNTIKWV LOEWY s

Avalntnon, avaAuon kal cuvBeon Sedopévwy Kat TAnpodopLWyV, e TN XPHoN Kot
TWV AmapaiTNTWVY TEXVOAOYLWV.

Mpoocappoyn o€ VEEC KATOOTACELC.

AN anoddcewv.

Autovopn epyaocia.

Ouadikn epyaoio.

Epyaoia og dlemiotnuoviko meptBaiiov.

Mapaywyrn VEWV EPEVVNTIKWY LOEWV.




AcKnon KPLTLKAG KOl LUTOKPLTLKAG.

Mpoaywyn Tng eAcBEPNG, SNILOVPYLKNG KOL ETTAYWYLKNG OKEPNC.

(3) NEPIEXOMENO MAOGHMATOZ

Ol BOOLKEG EVOTNTEG TIOU TTOPOUCLATOVTAL €X0UV WG EENG:

Eloaywyn otn lwooa  [Mpoypauuatiopoy  Matlab: Mivokeg, Boolkég
Juvaptnoelg, Mpoypappatiopog (M-files), Ataypappata.

Mpooouoiwon Awwvuuilkol Movtélou: Kataokeur) Altwvupikol Aévtpou,
Anotipunon Eupwmnaikwy Kot AUEPLKAVIKWY ALKOLWUATWV.

MNpooopoiwon Monte Carlo: Mapaywyr Tuxaiwv AplBuwv, YMOAOYLOHOG
Méong Twng, Amotipnon Euvpwnaikwv Awolwpatwy, Méyebog tou
Asilypoarog.

Texviké¢ Meiwong Awakupavong: AvtlBetikr) AstypatoAnpia, MetaBAntég
EAéyxou, Kool Tuxaiot AptBuoi — YroAoylopog ZuvteAeotwy EvaioBnoiac.

Texvikéc Avtiotabuiong Kwvduvou: Mpooopoiwon Tlewpetpikng Kivnong
Brown, AvtiotaBuion Kivduvou Stop-Loss, AvtiotaBuion Kivduvou AéAta.

MéEBobdoc  Memepacuévwy  Aladopwyv: MnAika Awadopdg, Katoaokeun
MAéypatog, Zuvoplakég uvOnkeg, Apeon kot Eppeon MéBobdog otnv
Anotipnon Evpwnaikwv Alkalwpdtwy, Z0vdeon pe TpLwVUHLKO AgvTpo.

OQswpio  Xaptopulakiou: KoToOKEUN QMOTEAECUATIKWY XOoPTOPUAAKIWY,
AmoTteAeoUATIKO ZUVOPO KATW amod Elcodnuatikoug Neploplopouc.

(4) AIAAKTIKEZ ko MAOHZIAKEZ MEOOAOI - ASIONOrHZH

lMpoowrno ue mpoowno, EE amootacewg

TPONOZ NAPAAOZHZ | AloAEEELC KOl EKTEAEOT TIPAKTIKWY QLOKNOEWV OTO

exmaidevon kA, | €pyaotiplo H/Y tou TuApatog.

MNAHPO®OPIAZ KAI ENIKOINQNIQN

XPHzH TEXNOAOTIQN e Xpnon Stadavewwv péow PowerPoint.

Xpnion T.IM.E. otn Albaokalia, otnv

Epyaotnpiakn Eknaibeuon, atnv Emtikowwvia o AtauOLpao },lO'Q Twv ﬁtad)avsubv Tou

£ TOUG (OLTNTE , ' '
HE Tous potriTee pHaBnuatog otoug GpoltnTEG LEoW

EKTIALSEVUTIKAG NAEKTPOVIKAC TTAATHOPHOC.

e Xprion gpyaoctnpiou H/Y tou Turuatog ya
TIPOKTLKEG QLOKIOELG.

e Emkowvwvia pe toug pottntéc péow e-mail.




OPTANQzH AIAAZKAAIAZ

Meptypagovrat avaAutikd o0 TPOmOG  Kat
uédobol Stéaokaliag.
AwaAéelg, Zeuwvapla, Epyaotnpiakrn Acknon,
Aogknon  [ebiou, MeAétn &  avdAuon
BiBAwoypagpiag, @povriotipto, Mpaktikn
(Toro¥€tnon), KAwiwkn Aoknon, KoaAAirexviko
Epyaotripto, Aabpaotikn Sbaokalia,
EKatSeUTIKEG ETLOKEWELG, EKmovnon UEAETNG
(project), Suyypan epyacias / epyaoiwy,
KaAAwreyvikn dnutoupyia, KA.

Avaypdpovtal oL Wpeg UEAETNG TOU POLTNTI) yLat
kade padnotakn paotnplotnta kadwe Kat ot
WPEG Un KadoSnNYoUUEVNG UEAETNG TUUPWVA UE
TG apxEG Tou ECTS

, ®doptog Epyaciag
Apaotnplotnta e

AlaAEgelg 26
Epyaotnplakr Aoknon 26
AutoteAng MeA£tn 40
Exnovnon Epyactwy 95,5

n/kat MeA£tng

JUvoho Mabnpatog 187,5

AZIONOTHZH ®OITHTQN
Nepypapn e dtadikaoiag aétoAdynong

Mwooa AéloAdynong, MéGobdor atoAdynong,
AlpopQwTLKY) 1 SUUTEPAOUATIKY, AoKiuaoia
MoAdamAric  Emtdoyrig, Epwrtrioelg Suvroung
Anavtnong, Epwtrioelg Avamtuéng Aokiuiwv,
Enmtiduon lpoBAnudtwv, [panty Epyaoia,
Exeon / Avagopd, [pogopikn Eéétaon,
Anuéoia Mapouciaan, Epyactnpiakn Epyaocia,
KAwvikry  E&€taon Ao¥evoug,  KaAditeyvikn
Epunveia, AAAn / AAeg

Avapépovtal pntd mPoodLopLopEVa KPLTHPL
aéloAdynong kat eav kat mou eivat mpooBaaotua
Q70 TOUG POLTNTEG.

l. Tparmtn e€€taon (90%) mou mep\apPavet:
e Ofuata eni tng Bewplag.
e Avalutikn rteplypadr aAyoplOpKwyY peBodwv.
e Avarmrtuén umoAoyLoTIKwy oAyopiBuwy yla thv
apLOuNTKN emiluon mPoPANUATWY.

Il. Ekmévnon epyaocwwv (10%) mou meplapupavet
TNV  avanmtuén Kol €KTEAECN  UTOAOYLOTIKWY
oAyopiBuwv ywa TV oplBuntik  emiAuon
npoBAnuatwy pe Baon tn SdaxBeioa UAN.

H ypamtn e¢€étaon Stapkel 2 wpeg. OL el pépoug
Babuol afloAoynong avaypadovtal pnta dimha og
KaBe Bpa.

'H EvaAAaKTLKA.

I. Ekmovnon peAétng (40%) mou meplthapBavel tnv
avarnrtuén Kol EKTENEON UTTOAOYLOTLKWV
oAyopiBuwv vy TtV amotipnon nA/kat TNV
avtiotabuion kwvduvou mapaywywv afloypadwv.

II. Nopouoiaon (30%) TNG MapamAvwW UEAETNC.

[ll. Ekmovnon epyacwwv (30%) mou mepllapPavel
™V  avamtuén KoL €EKTEAECH  UTIOAOYLOTIKWV
oAyopiBuwv vy TNV apduntiky  emiAuon
npoPAnuatwy pe Baon tn StdaxBeioa LAN.
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