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ANAAYZH-AIAXEIPIZH XPHMATOOIKONOMIKON KIAYNQON

H e€etaoTtéa UAN yia TIg TTeEpI6dOUC lavouapiou Kal ZeTTeuBpiou 2013-
14 dIaPOPPWVETAI WG EENC:

ATTO

Eidn XpnuaTooiKovouikou KivoUuvou

O pPOAOG TWV EAEYKTIKWYV ApXWwV

Agia oTov kivouvo (Value-at-Risk)

MeBodoAoyieg avaAuong / diaxeipiong KivOUvou ayopdg
|OTOPIKN TTPOCOUOIWGN

H tmpooéyyion dilakupavong — ouvdiakupavong (Trepimmrwon 2
Kal N xpeoypagpwv)

AANAayr) Tou Xpovikou opiovta uttoAoyiopou Tng VaR
MeBodoAoyia avaluong kivduvou ayopds RiskMetrics

H déATa-kavovik TTPOCEYYIoN

ECeidikeuon TnNG yevikotepng peBodoAoyiag OTIC TTEPITITWOEIG
XOPTOQUAAKIOU OUVAAAGYHATOG, HETOXWYV KAl OJOAOYWV

T0 BIBAI0 Tou AXIANAéa ZaTtrpavn 101QiTEPN €U@aon TIPETTEl va

000¢i oTa kKe@dAaia 1, 2, 4, 7 & 9 (evdtnTeg 9.1-9.2).

2UNTTANPWHATIKEG ONUEIOEIG TTOU dlavePnOnkav oTnv TAgN:

EicaywyIkEg dla@Aaveleg
Atia oTov Kivduvo
MeBodoAoyia Avaluong Kivduvou Ayopdg

KaTtd Tnv €€1aon emiTpéTovial onuelwoelc, BiIBAia kal H/Y.

ATTaVOopPeUETAI N XPNON KIVATOU TNAE@WVOU Kal Internet




