MDA

Food &
Agribusiness

FEQMONIKO MANENIZTHMIO AOHNON

MEPIrPA®H MAOGHMATOZ

TitAog Ayopég kat Mpoidvra Mapaywywv pe epaproyEg otnv Yroxpewtiké O
Edobdiactikr) Alucida Aypotikwv MNpoidviwv kot Tpodipwv Mpoaipetiké @

Abaokwy Jovoa: Avtwviog Pelitng, Kabnyntng MA Xelepvo a
Eapivo O]

EMNIAICKOMENOZ :TOXOz MAGHMATO2

To uadnua eLoayeL ToUG POLTNTEC OTO AVTIKEIUEVO TWV MAPAYWYWV LUE EQAPUOYEC otnv Epodiaotikrn AAuaida
Aypotikwyv lMpoidvtwv kat Tpo@iuwy kot avadelkVUEL TOV OTPATNYIKO POAO TWV TAPAYWYWV OTIC ETILXELPHOELG
TOU aypodLaTPOPLKOU TOUEQ.

Me tnv enituyn oAokAnpwan tou padnuatog o/n eottntic/Tpta Ba sival o Béan va:

yvwpilel Tic Baotkec apyéc twv MNpodeoutakwy ZupuBodaiwv kat ZuuBoAaiwv MeAAovtiknc EkmAnpwong
(ME)

YVwpIleL To unyaviouo ayopac kat tnv avriotaduiton kvbovou e SME

yvwpilel tnv anotiunon twv XME

YVwpIleL Ti¢ EVWOLEC KL TIC LOLOTNTEG TwV Alkatlwudatwy lpoaipeonc

YVWpILEL TIC STPATNYIKEC TOTOVETNONG TWV Alkotwuatwy Mpoaipeong

yvwpilel ti¢c uedodoug amotiunong twv Atkalwudtwy Mpoaipeong

epapuolel avriotaduion toco ue XME oco kot pue Awkalwpata [llpoaipecn OTIC AYopEC OLTHPWVY, OTNV
KTNVOTPO®@ia KOl 0TNV UETATTOINCN AYPOTIKWYV TIPOIOVTWY KAl TPOPILwWV.
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ANAAYTIKA NMEPIEXOMENA MAOHMATOZ

Evotnta / Unit Qpec/Hrs

BAZIKEZ ENNOIEZ 5
ZYMBOAAIA MEAAONTIKHZ EKNAHPQZHE (ZME)

MPOOEXMIAKEZ ZYMBAZEIZ

AIKAIQMATA MPOAIPEZHZ

ANTIZTAGMIZTEZ, KEPAOZKOMOI, APMMITPAZEP

ITPATHIIKEZ ANTIZTAOMIZHZ ME XPHZH ZME 6
BAZIKEZ APXEZ

EMIXEIPHMATA YNEP KAI KATA THZ ANTIZTAOMIZHZ

KINAYNOZ BAZH2

MPOZEITIZTIKH ANTIZTAOMIZH

AEITOYPTEIA TQN ArOPQN AIKAIQMATQN 6
TYNOI AIKAIQMATO2

OEZEIZ 2E AIKAIQMATA

MPIMOAOTHZH KAI TIMEX EZAZKHZH2

AIAMPATMATEYZH AIKAIOMATQN

TIMOAOTIHZH ENINOITQN NPOAIPEZHZ 3
TO MONEAO BLACK TIA THN ANOTIMHZH AIKAIGMATQN

TO MONTEAO BLACK ANOTIMHZHZ AIKAIQMATQN ENANTI TOY MONTEAOQOY BLACK-SCHOLES-

MERTON

EQAPMOTEZ ZME KAI AIKAIQOMATQN ZTHN EQOAIAZTIKH AAYZIAA ATPOTIKQN NPOIONTQN KAl
TPOOIMQON

EMAPMOTEX >TI> ATOPEX ZITHPQN KAI EAAIOYXQN ZMOPQON

E®APMOTEX THN KTHNOTPOOIA

E®APMOTEX >THN EME=EPTAZIA-METANOIHXH

XPHZH MH-TEQPTIKQN ME ZTHN FEQPTIA

16



MEOOAOZ AIAAZKANIAZ EZETAZH MAOGHMATOZ

QPEZ Baputnta .
AldaokaAiog 24 Ap. ATOULKWV EPYACLWV Mparmtn e§€taon 70%
Jeuwvapiou MNpodopikr e€€taon
Juvepyooia pe Stddokovta 12 Ap. opadikwy epyaciwv 1 ATOULKEG Epyaoieg
MPOKTIKAG OMadIKEG EpYAOIES 30%
2YNOAO QPQN 36 2YNOAO 100%
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