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EI'KPIXH HAEKTPONIKHY ATAOEXHY AIAAKTOPIKHY AIATPIBHY

AnAdvo vredBuva 6t ofpepa 02/09/2015, nopidwco otn Biflodnkn tov IMavemotnpiov Korpov, éva avtitumo
™G SoTPIPNG LoV G EVTVTN KOl NAEKTPOVIKT] HOPON:

Titho . . . . . . .. .
Alﬁak‘ropim']g Parametric and Nonparametric Functional Estimation for Option Pricing with
AwTpifiig Applications in Hedging and Trading
Ovopa Endvopo otpdvopo Emprénoviovea S. Martzoukos
Panayiotis Andreou Charalambos AKaONPaiKog C. Charalambous
"Etog Katd0gong
Yo / Tppo PBA ™G ABUKTOPIKNG 2008
AwTpifiig

Me v mapodoa:

1. ANAGV® 0Tt gipan 0 KATOYOG TOV TVEVUATIKOV JIKAIOUATOV THG StaTpPrg avTng Kot 0Tt amd 06 Yvopilm
1 dtatpiPr pov dev cuKoPaVTEl TPOSMTMA, 0VTE TPOSPUAAEL TO, TVEVOTIKG SIKOLMDLOTO TPITAOV.

2. Kat (mopokorodpe emié€te avaroya):

l. Q¢ KATOYOG TV TVELLOTIKOV SIKOIOUATOV avTtig ¢ OatpiPfg, mapaympd otn Bifiodnikm
Iovemomuiov Kvmpov 10 pun omoxielotikd dwaiopo g dnpocievong kot 01Gbesong g
NAEKTPOVIKNG  HOPPNG TNG TOPUmOve SumAopatikng epyaciog otov Ilaykdowo Iotd, v
EKTOUOEVTIKT], EPEVVNTIKY KOl OIOTIKY ¥PNOT KOl Ol Yo YPNON TOL OMTOCKOTEL GE EUMOPIKY|
ekpeTdAAevO.

1. Q¢ KATOYOG TV TVEVUATIKAV SIKOLMUAT®V aVTHG TNS daTpPic, BETm ToV ¥povikd TepLoptopd TV
_ HMVOV ylo TV MAEKTPOVIKT dnpocicvon g StatpiPng, apyng yevopévng omd v nuépa
vrofoArg g ot Biiodnkn tov [Mavemotpiov Kompov.

Avtoopon To TEpropopd tpécfacnc yoTi:

YKomEV® VO, EKOMO® OAOKANPN 1 TUAKO TNG SoTpifng Hov Kot Totedm 0Tt 1 dnudcto
npocPacn og avtv evdgyopuévmg va amobappbvel v dnpocicven amd ekdoTikd oiko.
YKomEV® VO, KAV® aitnom yio SimAopa gvpectteyviag oe BEUATIKO AVTIKEIILEVO GYETIKO UE
TO TTEPIEYOLEVO TG StoTpPG.

YKOTEV® VO SLOTPOLYLATEVTD TNV EUTOPIKT| EKUETAALEVOT] HEPOVG TOV EPYOV.

To mepieyodpevo g epyaciog Biyel evaichnto TPooHOTIKA OedOUEVE GUYKEKPYLEVOL
OTOLOV 1] OPLASOG ATOUMV.

To mepieydpevo g dratpiPrg mepiéyet mAnpopopieg eBVIKNG aoPdretac.
AMO(TOPOKOAOVUE TTPOGOIOPIOTE) +.nvverveeeeieerrensrerieriesteesresseareasresnearesreeseesresseesresneenns
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III. >§ Q¢ KATOYOG TV TVEVUATIKAOV SIKOIOUATOV oV TS TNG dtatpPnig, mapaympd ot BIIK 10 dikaiopa
va gvta&el, Yo U omokAEIGTIKY d1dfeon, 10 TANPES KeieEVo T ATPIBNG LoV GE NAEKTPOVIKES

ovhhoyéc Swtpipov (.. UMIY/DART- Europe?).

3. Amodéyopon 6t 1 Bifhodnkn tov Haveriotnpiov Kbnpov pmopet, yopic vo oAAGEEL TO  mepleyOUeEVO TG
SatpiPng pov, va avypdyet v SotpiPr) 6€ 0molodNToTe PHECO 1/KOL G€ OTOLONTOTE POPPHTLTTO Ylol
Adyovc dwtipnone.

4, Amodéyoponr 6Tt 1 BiAobnxn tov IMavemompiov Kodmpov pmopel vo kpatd mepioocdtepa amd  €va
avtiypapa avTig g daTpPng yio AdYovs 06@dAEl0g Kol S10.TH PG,

O/H dnidv/odoa

Panayiotis Andreou
(Ymoypoon)

[Enpeiowon: TNa meprocotepeg mAnpopopicg emkovmviote pe Avaotacio Iodvvov (ioannou.anastasia@ucy.ac.cy) . +357-22-893431]
! Mopéyer tpdcPoon oe Adaxtopikés StatpiBég yio yhadeg Prfiodie avé Tov Kdopo.

2 To DART-Europe sivat 1o, eviaio s0pomoiky THAN 00 6TOX0 £XEL T SUVATOTNTO, EVIOTIGHOD S10TPIBdY 68 NAEKTPOVIKY LOPPT| KOl GULETOXT
o€ eVEPYELEG TTOV THAVOV VOl EXNPEACOLY TG HEAAOVTIKES e€EMIEELS BEpdT™V, TOV CPOPOHY TV TPOGPAUOT GE EVPMTATKEG NAEKTPOVIKEG SATPLPES.
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