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TMHMA AOrIZTIKHZ & XPHMATOOIKONOMIKHZ
N.M.Z AOTIZTIKH = XPHMATOOIKONOMIKH & AIOIKHTIKH TQN
ENIXEIPHZEQN

Mabnua: Araxeipion XaptopuAakiov kat Kivéuvwv

Evotnta

Qpeg

Adaktéa'YAn

Addokwv

Huepounvia

1n

Oewplec xaptopuAakiou,
kedbaAalayopdg kot Stadkaoia
Slaxeiplong xyoptodpulokiou

2QOTHPOMOYAOZ

4/10/19 N

2N

Oepehwdng avaiuon, emevdutikol
oplOpodeiktec kal amotipunon
XPNOTOOLKOVOULKWV TIPOIOVTWY

2QTHPOMNOYAO2

5/10/19 £

3N

Texvikn avaAuon Kot
OMOTEAECUATIKEG QLYOPEC

2QTHPOMNOYAO2

12/10/19 3

4n

JTpaATNYIKES Slaxeiplong
xaptopulakiwv. AEloAdynon
andédoong xaptopulakiwv

2QOTHPOMOYAOZ

18/10/19 N

SN

Ewdwd Oépata dwayeipiong
yaptopurakiov 1: Capital Asset
Pricing Model (CAPM)

2IMOz

19/10/19 %

én

Ewdwd 0épata dwayeipiong
yoptopuiakiov 2: GARCH
model

2IMOz

26/10/19 2

7"

Ewwd 0épata dayeipiong
yaptoeviakiov 3: Stochastic
volatility

2IMOz

1/11/19 N

8”/

TeXVIKEC ETUAOYNG TTOCOOTWV
BéATioTou XopTOPUAAKLOU, PE
Sadopa kpLTipla plokou Kat
andédoonc oto E€eA.

KYPITZHZ

2/11/19%

on

TeXVIKEG HakpoTpOoBeoung
Slaxeiplong piokou Slakupdavoewy
Kol emavatonofgtnong BEATiotou
xaptodpulakiou oto EEeA.

KYPITZHZ

9/11/19%

10n

AfloAdynon Mabnuatog (1 wpa)
E€€taon Mabnpatog (2 wpeg)

KOYPAETH /

ZOTHPOMOYAOZ

15/11/19nN




