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«Zepwaplo Madnuatikng Mpotunonoinong»

Akadnpaiko Etog 2015 -16

Emikowvwvolpe poll oac yla va o0G EVNUEPWOOUUE OTL oto TAaiolo tou AMMI «Madnuatikn
Mpotumnomnoinon o€ ZUyxpove¢ Texvodoyieg kat Xpnuatooikovouilka» ouvexiloupe kal ¢H€Tog Tov KUKAO
SlaAé€ewy, TTOU KATA KUPLO AOYo ameuBUvovTal OTOUC PETAMTUXLAKOUE POLTNTEG, OO EMLOTHOVEG, TIOU
Spaaotnplomolovvrat ota QVTLKELEVA Twv 6uo KATeEVLOUVOoEWV: Texvoloyleg Kol
OLKOVOULKG/XPNUATOOLKOVOULKA.

JKOTIOC TOU Otgplvapiou €ivol va HETADEPEL OTOUG METATITUXLOKOUC OLTNTEC TOU TIPOYPOALUATOC
ONUOVTIKEG £PAPUOYEC TWV HABNUATIKWY 0 S1APOopouG TOUEIS TwV OeTikwv Emotnuwy, tTng Texvoloylag
Kal Tng Olkovopiag kabwg Kot va Toug KAVEL KOWVwVoUG oTLG SLeEBVELG TAOELG 0T OXETLKA AVTIKELLEVA TOCO
amo EMOTNHUOVLIKA / akaSnUaikr) 000 KoL amo eMOyyEALATLIKA TAEUPA.

MeTagl Twv OTOXWV TOU Oepwvapiou eival agpevog va kotadelyBel —petafl Twv AAWV- N CGNUAVTLKA
oUMBOAN TNG HaBNuaTIKNG BepeAiwong HeBOSwWV Kal TEXVIKWY, TIOU £5pAloVTaL OE GUYKEKPLUEVEC TIEPLOXEG
TWV oLYXPOVWV BEWPNTIKWV HaBNUATIKWY, TIPOKELMEVOU va eTiteuxBel n BEATiotn Sloxeiplon cofapwy
TMPOBANUATWY TIPOEPXOUEVWY o Tt ¢UOoN Kal TNV Kowwvia Kot adetépou va avadelxBel n kown
TIPOEAEVON LOONUATIKWY TIPOOEYYLOEWY, TIou epapudlovial o€ MPOPANUATA TWV €V AOYW ETLOTNLOVIKWY
TIEPLOXWV KOL TIOU GALVOUEVIKA lval «EEvay HETALL TOUG.

Ou Sladé€elg Oa mpaypatomotovvtar nuépa TETAPTH, otnv AIGOYZIA ZEMINAPION tou Topéa
Mafnuatikwv, ZEMOE, Ktiplo E, 2° Opodog, MOAYTEXNEIOYNOAH ZQIPADOY.


mailto:nikolas@central.ntua.gr
http://www.mathtechfin.math.ntua.gr/

NPOrPAMMA AIAAEZEQN

TETAPTH 20/04/2016 18:30-20:00, Ap. Mewpytog MuxeAng, Mpoedpog Mevikou ZupBouliiou TAMEIOY
XPHMATOMNIZTQTIKHZ 2TAGEPOTHTAZ

Tithog: “H televtaia avakedoahatonoinon twv EAANVIkwv Tpamelwv kat To pHEAAOV Tou €AANVIKOU
Tpamnellkou cuotuatog”

NepiAndn: H televtaia avakepahatonoinon éAafe xwpa Toug teAeutaioug piveg tou 2015 kdtw ano
e€alpetikd Suopeveic ouvOnKeg.

H optAia Ba emikevipwBel otoug Adyoug ou 0drynoav otnv Tpitn Katd oelpd avakepadalonoinon ta
televtala tpla xpovia, tn pebBodoloyia mou akoAouBnBnke, tnv teAkn €kBaon, TG HETABOAEG OTO
HUETOXIKO KedaAalo Twv tpamelwv, toug Kvduvoug mou eANOXeuav Kal oto polo tou Tapeiou
XPNUOTOMIOTWTLKAG 2TaBepdTNTAC.

TéNog, Oa yivel pveia oto pEAAOV TOU €AANVIKOU TPOTME(LKOU CUOTAMATOG, ME avadopd Kupilwg oTLg
TIPOKANCELG TIOU OL TPATIE(EG KAOAOUVTOL VO AVTLLETWTILOOUV TA ETIOUEVA XPOVLAL.

Zuvorntiko Bloypadiko Nwpyou MixeAn

O ko¢ lewpytoc MiyxeAnc Siopiotnke lpoedpoc tou levikou SuuBouldiou tou Toauegiov XpnUATOMIOTWTIKAC
Jtadepotntac (TXZ) to Mato tou 2015.

O ko¢ MiyeAng dia9etel moAuetn eumelpia otov Tpaneliko kKAabdo exovrac epyaotei o vYnAoBaduec Geoeig os
SLapopouc opyaviouoUs. Arto to 2004 éwg to 2007 Stetédeoe AteuBuvwy SuuBouldog otnv Bancpost, Suyatptkng
t™¢ Eurobank otn Poupavia. Ano to 1984 éwc to 1990 kateixe vnAoBaduec Jéoeic otnv Eumopikn Tpamnela,
evw Oletédeoe Tevikoc AlevBuvtic amd to 1989 €we to 1990 kat levikog AtevBuvtric & Avtimpoedpoc tou
AtotkntikoU SupuBoudiou amo to 1996 €wg to 2004 otnv ev Adyw tpanela. Ano to 1990 éwc to 1995 Sietédeoe
Extedeotikog Avtimpoedpoc kat Chief Operating Officer atnv Eyvatia Tpamnela, tng onoiac unnpée kot t6pUTIKO
UEAOC.

Exel StateAéoel Aokntikoc Atevduvtric oto Quaoeto Kapdloxelpoupytlkd Kevtpo kat ntav ueAoc o SLotkntika
oUuUBoUALL KOl EKTEAECTIKEG ETITPOMEG TOAAWY XPNUATONIOTWTIKWY Kol DECULKWY 0pYaVIoUWY aTnV EAAada ko
oto wTePLko, onwce otnv Eumopikn Tpanela tng EAAadacg otn Mepuavia kot otnv Kumpo, oto Xpnuatiotiplo
Adnvwyv A.E, kat otnv EAAnvikn Evwon Tpanelwv kat otn Visa International. Eniong, ntoav Anuopxo¢ ZKomeAou
arto to 2011 éwc to 2014.

Eivat katoyo¢ M.A. ota otkovouika arto to Boston College, Chestnut Hill twv H.M.A. kat Atbaktopikou (Ph.D.) ota
Owovoutka aro to Mavemniotiuto Northeastern tn¢ Bootwvne twv H.M.A.

Ao 1o 1978 w¢ 10 1984 0 kOG¢ MiyeAnc SibaoKe OLKOVOULKA O€ TAVETLOTAULA TNG AUEPLKNG EVW EXEL KOl
TTAOUTLO OUYYPAPLKO EPYO OTO XPNIUATOOLKOVOULKO TOUEQ, UE TEAEUTaIEC SnUoOLeUTELG aTo AgATio NG EAAnVIKNG
Evwonc Tpanelwv ue titAo «O podog tn¢ teyvoloyiac otov Tpamellko kKAado tnv €MOUEVn SEKAETIO» KAl OTO



European Journal of Operational Research ue titAo «H UETPNON TNG LKAVOTTOINGNG TOU TEAATN OTIC LOLWTLKEG
ToAEleC. »

Ma neploootepa eniokedOeite tn oehida tou HFSF: http://www.hfsf.gr/el/generalcouncil.htm

TETAPTH 20/04/2016 17:00-18:20, Kabnyntrg Mwpyog MNkalétag, XxoAn MoAttikwv Mnxavikwy, EMI.

Tithog: “Seiouika npoBAnuata otnv Mewtexvikn Mnxavikn (an’ tnv mapatripnon, otnv avaAuon, Kot oto
nsipaua)"

NepiAnWn: H SLaAeén Ba KV OEL e AVOOKOTINGN TWV KUPLOTEPWV HALVOUEVWY TIOU GUVOSEUOUV EVav
oclopd, bidovtag eudaon o mpoPAnpata oxeTlopeva e to £6adog Kat TNV BepeAiwon KATACKEVWV.
OL mapatnpnoeLg, HEow Kai evopyavwy Kataypadwyv tnG eSadikng TAAAVTWONC, anoteAoUV ToV OTOXO
dUOIKAG-LaBNUATIKAG Tipocouoiwong, OAA KOl TO «UETPO OUYKPLOEWG» Yyl TNV emaAnBeuon
(emiBePBaiwon) tng mpooopoiwong. Mewpduata oxedov — Ppuolkng (MAvTwg peyaing) kKAlpakog sivat n
ouyxpovn taon yla tTnv Stadevkavon Twv Sucemilutwy poBAnudtwy. To Baolkd wotdoo epyaleio sival
N XPNon MPOXWPNUEVWY aplOUNTIKWV aAyopiBuwy (LEow gUXPNOTWV TPOYPAUMATWY). Ta avwtépw Ba
be(Bolv HEOW OUYKEKPLUEVWY Ttapadelypudtwy avadepopévwy oe TMANO0OG KataokeLwy, onwg Badpa

vEDUPWVY, BAAAOCOLEC AVELOYEVVITPLEG, KOL LLVNUELOKEG KATOLOKEUEC.

Zuvorntiko Bloypadkoé Nwpyou Mkaléta

Elval KaBnyntng otnv ZxoAn MoAtikwv Mnxavikwv tou EBvikol MetadBilou MoAutexveiouv (EMM). Alodottog tng
6lag XxoAng, eival dddktwp tou Texvoloylkou lvotitoutou Maoayxoucétng (MIT). To 1982 e€eAéyn TOKTLKOG
KaBnyntr¢ oto EMI, 6mou emi 30+ xpovia Sitdaokel KAaootkn kat Zelopikr ESadopnxaviki Kol OgpeAlwoELG.
Exel 818aGEeL emiong wg kabnyntng (Stadopwv Babuidwv) o tpia apepkavikad MavemoTipo Kat £xel Swaoel
TIOAUNEPA OEpLVApPLO 08 EUpWTAiKA MAVEMLOTAMLA KAl lQMWVIKA EpELVNTIKA IvoTiTouTa.

To 2015 €\aPBe 1o BpaPeio E€aipetng Mavemotnuiakng AwdaockaAiag €i¢ Mvnunv BaoiAn ZavBomoulou —
Itédpavou MNvevpatikol, amo to 16pupa Texvoloyiag kat Epguvacg.

To €peuvnTIKO £€pyo TOU KOAUTITEL UPU GACUA TNG YEWTEXVIKNG KOL OELOUIKNG UNXOQVIKAC, UE éudacn otnv
edappoyn TNG KUHATLKAG 0 ouvBeTa mpofANata Suvapikng aAAnAemiépaong cuotnuatwy eddadouc—OeueAiov—
KOTOOKEUNC, OTNV £MvONon GUOLKNC—EUTVEUCEWG QTTAOTIOLNUEVWY UEOOSWV QVTLOELOULKOU UTIOAOYLOMOU, Kall
OTNV UETOOELOULKN Slepelivnon aotoxlwyv Ue otoxo tnv efiyviaon mapadofwv cuunepipopwy. Oswpel WOTOCO
e€loov onuavtikn TV OUPPBOAN Tou OTNV EAANVIKH ETLOTHAMN—TEXVOAOYLQ, TNV CUCTNUATIKY €dopUoyrn TwV
EPEUVNTIKWY TOU ETUTEUYHATWY OE TPOAYUOTIKA €pya TOALTIKOU pnxavikol (dpdyuata, YEbupeg, Alpdavia,
KOTOOKEUEC), KOl TNV TPOooapUoyN—UeTadopa NG eUMELplag Tou autig otnv StbackaAia. YmApée HEAOC Twv
OLYYPADIKWY OLASWY TWV AVILOELOULKWY KavoVIopwV otnv EAAGSa (EAK), Eupwrn (EC8) kat HMA (NEHRP).


http://www.hfsf.gr/el/generalcouncil.htm

Ma To epeuvnTkO Tou €pyo €xel AaBel moAudapBua Siebvn BpaPeia and tig HMA, Bpetavia, NaAAia, lanwvia,
Ivéila, Néa ZnAavdia, kabBwg kot amod tnv Aebvr) Emotnuovikn Emtponr Edadopnyavikng. Avadépovtal: to
BpaPeio Alfred Noble amd kowol amoé 5 Texvikda EmipeAntrpla twv HMA, to BpaBeio Huber kat Croes (tou
JuAAGyou MoAtikwv Mnxavikwv twv HMA), kat to BpaPeio ISET-SP (tou ZuAAGYOU AVTIOELOULKWY MNXAVLKWY TNG
Ivéiag). Ynipée o (emihektog) opANTAG TwV TtpoBePAnuévwy StahéEewv “Coulomb” (2009) kat “Ishihara” (2013),
KOL O KEVTPLKOC OMIANTAC 0 Avw Twv 50 maykoopiwv kot eAANVIKWY cuvedplwv. MoAU peyalltepn Xopd OUWE
€XEL TIAPEL KAl TIOLPVEL ATO TOUC TMOAUAPLOUOUC « SUTAWUATIKOUECY» Kol «SL8aKTOpLKOUG» GOLTNTEG TOU, TIOU TWPO
SlampéEnouy oTov akadnUATKO Kal EMOYYEALATIKO OTiBO.

Mo eplocotepa eniokedBeite tn oeAida: http://www.civil.ntua.gr/gazetas/

TETAPTH 30/03/2016 18:30-19:30, Professor Petros Maragos, School of E.C.E., National Technical
University of Athens, Greece

Tithog: “Action and Gesture Recognition in Human-Robot Interaction”

NepiAnyn: In this talk we will present some advances from our research in the EU project MOBOT
which generally aims at the development of an intelligent active mobility assistance robot. We will focus
on one of its main goals: to provide multimodal sensory processing capabilities for human action
recognition. Specifically, a reliable multimodal information processing and action recognition system
needs to be developed, that will detect, analyze and recognize the human user actions based on the
captured multimodal sensory signals and with a reasonable level of accuracy and detail for intelligent
assistive robotics. One of the main thrusts in the above effort is the development of robust and effective
computer vision techniques to achieve the visual processing goals based on multiple cues such as
spatiotemporal RGB appearance data as well as depth data from Kinect sensors. Another major
challenge is the integration of recognizing specific verbal and gestural commands in the considered
human-robot interaction context. In this presentation we summarize advancements in three tasks of the
above multimodal processing system for human-robot interaction (HRI): action recognition, gesture
recognition and spoken command recognition. More information, related papers and current results can
be found in http://cvsp.cs.ntua.gr and http://robotics.ntua.gr .

Speaker’s Biosketch: http://cvsp.cs.ntua.gr/maragos

TETAPTH 30/03/2016 17:00-18:00, Professor Antonis Papapantoleon, Institut fiir Mathematik,
Technische Universitat Berlin, StrafRe des 17. Juni 136, 10623 Berlin, Deutschland

Tithog: «Improved Fréchet-Hoeffding bounds on SdS-copulas and applications in model-free finance»

NepiAnyn: We consider the problem of finding model-free bounds for prices of multi-asset options
(i.e. options on multiple underlyings) in the case when partial information of the assets’ probability
distribution is available. We focus on the case in which the one-dimensional marginal distribution of
each individual asset is known while also partial information on the dependence structure between the
assets is available. This is in the literature often referred to as dependence uncertainty. The problem
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has been extensively studied in the two-asset case for which solutions were given by Tankov (2011)
and Bernard et al. (2012). We extend these results to options that depend on more than two assets.
The solution is based on an improvement of the classical Fréchet-Hoeffding bounds that allows for a
representation of partial information on the dependence structure. By an extension of the results of
Miller and Stoyan (2003) on multivariate stochastic dominance we are able to show that the improved
bounds can be interpreted as minimal or maximal distributions with respect to the lower orthant
order. The link between the lower orthant order on the set of distribution functions and the prices of
multi-asset options is established via a multivariate partial integration formula. Numerical results show
that the improved bounds are indeed narrower than the ‘classical’ ones.

Speaker’s Biosketch: http://page.math.tu-berlin.de/~papapan/
TETAPTH 02/03/2016 18:30-19:30, Ap. IQANNHZ ©. MAZHZ, Kabnyntic, TMHMA TOYPKIKQN
2MOYAQN KAI Z2YTXPONQN AZIATIKQN ZMOYAQN, EKNA.

TitAog: «TENIKH NAPOYZIA3H THZ $YITHMIKHZ FEQMOAITIKHE ANAAYZHS - TENIKEZ APXEZ KAI ENNOIEZ»

NepiAnyn: lotoplky mapouciacn TNG YEVECNC TOU YEWTOALTIKOU-YEWOTPATNYLKOU OTOXOOUOU
(Ceppavikry oxoAn, Ayyloocafwvikry oxoAr], FoAAIKr) OXOAr, OPLOHOL), TWV KAQOLKWV YEWTTOALTLKWY
UTIOSELYUATWY, TNG oLYXPOVNG £vvolag TNG FEWTOALTIKAG AVAAuong Kal TNG emLoTnUoAoYIKNG Stadopdg
™G amo tnv Mewotpatnylkn mpotaon, Twv evwolwv TnG loxUog Kal Twv TUAWVWY tNG, tNG MEVIKNAG
MeBobdoloyiag tnG MEWMOAITIKAG AVOAUCEWG KOl ML TIOPOUCLOON TWV YEWTOALTIKWY TACEWV
OVOKATAVOUNG LoxUog otnv Méon AvatoAr).

BIOFPAQIKO: www.geo-mazis.gr kat http://www.mathtechfin.math.ntua.gr/ (APAXTHPIOTHTEZ)

TETAPTH 02/03/2016 17:00-18:00, Mr. Elias Vyzas, Head of Central & Southeast Europe Center of
Excellence for Data & Analytics, EY.

Title: Some Practical Applications of Data Analytics

Summary: The speaker will be providing indicative use cases of how Ernst & Young (EY) has employed
analytics to address customer needs in financial, energy and retail industries.

Short CV: Elias Vyzas is a Partner in our Advisory Services Team, with extensive advisory experience
around data & analytics. He is the Head of Central & Southeast Europe Center of Excellence for Data &
Analytics (Enterprise Intelligence).

Elias holds a BEng from Imperial College in London, as well as an Engineer’s Degree in Mechanical
Engineering, an MSc in Electrical Engineering and Computer Science and an MSc in Mechanical
Engineering from MIT. Finally he holds an MBA from the Athens University of Economics and Business.
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Ernst & Young (trading as EY): is a global leader in assurance, tax, transaction and advisory services.
The insights and quality services we deliver help build trust and confidence in the capital markets and
in economies the world over. We develop outstanding leaders who team to deliver on our promises to
all of our stakeholders. In so doing, we play a critical role in building a better working world for our
people, for our clients and for our communities.

For more information about EY organization, please visit: Website: http://www.ey.com

TETAPTH 2/12/2015 17.00-18.00, Ap. ANAPEAZ MMNOYNTOYBHZ, KaBnyntng XM, EMM.

TitAog: «Scaling-up and bridging scales in process engineering»

NEPINHWH: Scaling-up in process engineering amounts to connecting parameters/variables with the resulting
product properties in the framework of a production procedure at a pilot plant-scale. The purpose to be served
is to secure product conformity to market/end-user specifications, possibly high-throughput and economic
efficiency — oftentimes conflicting objectives.

With the advent of computational power and powerful scientific software, process scale-up is effectively carried
out at a process simulation level. This entails development of realistic models and employment of sophisticated
numerical methods for the computer-aided solution of the associated complicated mathematical problems. The
models should incorporate the physics across multiple spatial and/or time scales and account for all the
important parameters of the process — ranging from operating, possibly manipulated, such as pressure,
temperature and reactor geometry, to transport properties and reaction kinetic schemes. The parameters
appear in the equations which are typically statements of the conservation laws of physical quantities — mass,
energy and momentum. The process mechanisms are “hiding” in the equations and wait to be revealed by
solving the latter and, especially, by examining the effect of the parameters on the solutions. So it is that the
computations/experiments relationship is drastically revisited. On one hand, computations are superior in terms
of cost and labor savings; on the other, experiments are indispensable in providing input, guidance and
validation to the former.

A process in point is Chemical Vapor Deposition (CVD), a popular one in the production of thin film coatings,
usually for but not restricted to microelectronic applications. CVD is expected to be extensively implemented in
aeronautics and space applications in view of new, binding specifications. A robust pathway towards process
scale-up will be presented and the analysis will highlight the interplay of the physico-chemical mechanisms
involved and the determination of advantageous process operating “windows”. A key feature of the
presentation will be the coupling of scales, that of conformal film growth in um size surface features, which are
to be coated, with the macro-scale transport in the bulk of the CVD reactor. This so-called multiscale analysis
enables predicting the effect of varying operational “macro”-parameters of the CVD process on the film growth
rate inside micro-features on coated wafers.

ANDREAS G. BOUDOUVIS — SHORT CV



http://www.ey.com/
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Andreas G. Boudouvis is a Professor in the School of Chemical Engineering of the National Technical University
of Athens (NTUA) and, since March 2013, the Dean of the School. He is the Director of the Computer Center of
the School, the Director of the Inter-Departmental Graduate Studies Program "Computational Mechanics" of
NTUA and formerly the Head of the Department of Process Analysis and Plant Design of the School of Chemical
Engineering.

He holds a Diploma from NTUA (1982) and a PhD from the University of Minnesota (1987), both in chemical
engineering. He was a Postdoctoral Fellow at the Minnesota Supercomputing Institute (1989-90); Senior Visiting
Research Fellow at the Army High Performance Computing Research Center, USA (1991); Visiting Professor at
Faculté des Sciences et Technologies, Université de Lorraine, Nancy, France (2012); and Invited Senior
Researcher at Ecole Nationale Supérieure des Ingénieurs en Arts Chimiques et Technologiques, Toulouse, France
(2014).

Prof. Boudouvis teaches undergraduate and graduate courses in Transport Phenomena and
Computational Methods. His research interests are in: computational transport phenomena; interfacial
phenomena and especially electromagnetic effects at fluid interfaces; nonlinear phenomena including
instabilities and pattern formation; multiscale analysis; large-scale scientific computing. He has co-
authored 103 research publications in international journals and over 200 presentations in
international and national conferences. He has advised or co-advised 16 doctoral students, 42 students
for a Postgraduate Degree and 82 undergraduate students for their Diploma Theses. Among the
supervised students, three became recipients of a European Research Council (ERC) Starting Grant: A.
G. Papathanasiou (PhD 2000, now Assistant Professor at NTUA) received an ERC grant in 2010; C.
Tsogka (Diploma 1995, now Professor at Univ. of Crete) received an ERC grant in 2010; T.
Styliannopoulos (Diploma 2003, now Assistant Professor at Univ. of Cyprus) received an ERC grant in
2014.

He participated, as principal investigator or main researcher in more than 40 research projects, funded
by European and national agencies. He is a member of the Computational Fluid Dynamics Committee
of the European Community on Computational Methods in Applied Sciences (ECCOMAS), member of
the General Council of the International Association for Computational Mechanics (IACM) and Ex-
President of the Greek Association of Computational Mechanics.

TETAPTH 25/11/2015 17.00-18.00, Ap. AGANAZIOZ NANNAKOMOYAOZ, Kabnyntic THAKA ITATIOTIKAC,
OnaA.

TitAog: « XwplKa EKTETAUEVA UTTOSEIYUATA OTNV OLKOVOULKN THE SLOXEIPLONG TWV (PUOLKWV TTOPWV»

NEPINAHWH: Itnv opAia autr Ba €MIKEVIPWOOUUE OTNV KOTOOKEUN UTOSELYMATWY TIOU UMOopEl va
TeplypAPouv TNV XWPO-XPOVIKN €EEALEN Twv GUCIKWY TOPWV KOl OTO MW AUTA MMopel va
xpnotuornownBoulv yla tnv xdpagn tng PBEATLOTNG TOALTIKAG Sltaxeiplong, pe tnv BonBela ocuyxpovwv
e€eliéewv otnv Bewpla tou BEATIOTOU €AEYXOU (OTOXOOTIKWYV) EELOWOEWV E HEPLKEG TIOPAYWYOUG. Oa
Toviotel 0 pohog tng afePatdtntag katd Knight otnv xdapa&n BéAtiotwv moAttikwv. H opdia Ba
Baolotel oto apBpo Optimal Control in Space and Time and the Management of Environmental
Resources”, (W. Brock, A. Xepapadeas and A. Yannacopoulos), (2014), Annual Review of Resource
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Economics, Vol. 6, 33-68. (emiong StaBéowo wg DEOS Working Papers 1402, Athens University of
Economics and Business. http://wpa.deos.aueb.gr/docs/Optimal.Control.in.Space.and.Time.pdf.pdf).

AGANAZIOZ NTANNAKONOYAOZ — ZYNTOMO BIOrPA®DIKO

O ABavaociog MNnavvakonoulog sivat KaBnyntng Epappoopévng Zroxaotikng Avalvong oto Tupa
Ztatiotikng Tou OMA. Ta gpeuvnTIKA TOU evOLOPEPOVTA ETLKEVTPWVOVTOL OTNV ITOXAOTIKI AvaAuaon
kat Movtehomoinon pe edappoyég ota OLKOVOUIKA Kal TIG XUyxpoveG Texvoloyleg, kol TiLo
OUYKEKPLUEVOL OTLG TIEPLOXEG TWV OTOXAOTIKWY EELCWOEWV UE HEPLKEC TTAPOAYWYOUC Kol tnv Bewpla
OTOXOLOTLKOU €AEYXOU KaL TIC EPAPUOYEC TOUG OTA OLKOVOULKA KAl 0TNV MEAETN ocUVOeTWV UALKwv. MpLy
Vv avaAnyn kaBnkovtwv oto OMA €xeL umnpetnoet ota Navemniotiuia Ayaiou, Birmingham, Warwick
Kat Leeds.

TETAPTH 11/11/2015 17.00-18.00, Ap. ®OIBOX =ANOGOZ, Assistant Professor, Ryerson University,
TORONTO, CANADA .

Tithog: «Coherent risk measures »

MNEPIAHWH: A fundamental problem in financial mathematics is to quantify the risk of a financial
position. The so-called “Value at Risk" (VaR) is a widely used risk measure that serve this role. In the
early 1990s this measure was the common choice for reporting firmwide risk. In 1994, J. P. Morgan,
published their methodology and for the first time VaR had been exposed beyond a relatively small
group of quants. Since then, VaR was always controversial among academics and practitioners. For
instance, it is believed that VaR played a crucial role in the financial crisis of 2007-2008. A common
criticism about VaR is that is not a sub-additive measure. This motivated academics to develop the
theory of coherent risk measures, where by default the sub-additivity property is satisfied. This theory
has significant industrial impact. In particular, many firms are currently using coherent alternatives to
VaR. This talk is a gentle introduction to the theory of coherent risk measures and the current research
on this area.
®OIBOZ ZANOOZ - 2YNTOMO BIOIPA®DIKO
(ZYNHMMENO)

TETAPTH 04/11/2015 17.00-18.20, Ap. EYAITEAOX TOITOAIAHE, Epeuvntic A’, Ivotitouto
Navoemniotriung kat Navotexvoloyiag (INN), EKEDE «Anpokpltogy .

Tithog: «Navoemiotiun, NavotexvoAoyio Kol KOLVOTOMOG ETMLXELPNHATIKOTNTA: H gumelpia tou
epyaotnpiov Navotexvoloyiag MAacpatog oto Epeuvntiko Kévtpo "Anpokpirog" »

NEPIAHWH:
TNV odAia auTr) ylveTal pLo eLoaywyr oTnV VOVOETILOTHN, 0TNV vavotexvoloyila-vavoplotexvoloyia,
Kal otnv pebodoloyia auvtwy.


http://wpa.deos.aueb.gr/docs/Optimal.Control.in.Space.and.Time.pdf.pdf

Alvovtal mapadeiypoata epappoywv oe S1ddopouc TOUELS, Kol oKlaypadouvtal ol aAAayEC Tou
ovapévovtal Tooo otnv ekmaibevon 000 Kol otnv PBopnxavia amd TNV OXETIKA VEX OUTA
SLEMLOTNOVLKE TIEPLOXN).
Katomwv Sivovtal dvo mapadeiypata amd 1o AnHOKPLTO, AUTO TNG VOVOTEXVOAOYLOG HE NAEKTPLKEC
EKKEVWOELG TAAOMOTOG KOL QUTO TNG VavoUeTpoAoyiag. Avamtuooovtal ta BAgata omd Tnv
epyaotnplakn / Bewpntiky Beueliwon tng Paolkng OEag, MEXPL TNV EKMOVNON ETULXELPNUATIKOU
oxedlou kal tnv idpuon texvoPAaoTWV.

EYAITEAOZ TOITOAIAHZ — ZYNTOMO BIOITPA®IKO
O kUplog MoyyoAidng yevwnOnke otnv MutlArivn AéoBou omou Kat teAeiwoe to AUKeLo. Altodoitnoe pe
aplota amoé TO TUAMA XnUIKwv Mnyavikwv Ttou EBvikol MetooBiou [MoAutexveiou. ‘Ekave
HETAMTUXLAKES OTIOUSEG 0TOo TeXvoAoyLko lvotitouto Tng Macayxoucétng (MIT) otnv Bootwvn twv HIMA,
ue umotpodia tou ekel Mavemotnuiov, evw cupmAnpwpa unotpodiag éAafe ywa dvo €tn amod to
16pupa Mnodoaodkn. EAaBe to Master to 1987 kat 1o Stdaktoptkd tou to 1990. META TNV OTPATLWTLKN
Tou Bnteia cuvepydotnke otov AnuUoOkpLto PE Tov KUpLo MixanA Xoatldkn oe Bépoata Katepyooiag
GWTOMOAUUEPWVY LE TAAOMA YLt KATOOKEUT KUKAWUATWY SLOOTACEWY KATW TOU HLOOU HLKPOUETPOU,
oto tote lvotitouto MikponAektpovikig. Amo tov DeBpoudplo tou 2004 eivat Steubuvtng epeuvwv
(epeuvntng A’) oto Anuokpito. Exel ouyypdael dvw twv 210 EMIOTNHOVIKWY QVOKOWWOEWV OE
TeploSlkA HE KPLTEG, Kol Kotéxel 8 Olebvelc kal €AAnVIKEG eupeottexvieg. AoxoAeltal e TNV
vavoTexvoloyia, Kol €L8LKA TNV vavotexvoAoyila MAACUATOG, LE OTOXO TNV KOTOOKEUN «EEUTIVWVY»
outokaBapllopevwy emidpavelwy, «EEUTIVWVYY» ULKPO KoL vavo SlatAafewv Kal HLKPOEPYAOTNPLWY o€
Pnoida yia xnuikn kot Broxnuikn avaluon. Eival umevBuvog Kal oUVTOVIOTAG apKETWV Eupwmaikwv
EPEUVNTIKWY TIPOYPOUMATWY. EXEL €yKATAOTAOCEL MHEOCW OUTWV ONUAVIIKA Umodoun Onwg
avtidpaotipeg MAAOUOTOC UPNARG TTUKVOTNTAG EMAYWYLKNG oUIEVENC, POOUATOOKOTILKO EAAELYOUETPO
500 pnkwv KOPOTOC, (POOUOTOOKOTO EKTMOUTAG OMO TO TAAOUQ, HNXAVAUOTO XOPOAKTNPLOUOU
StaBpoxng enipavelwy k.d. To 2013 n epeuvntikn opada Navotexvoloyiag MAACUATOG HE ETUKEPAANG
toug Epeuvntéc E. ToyyoAidn kot A. Toepémn €Aafe 10 20 PBpaPeio sdpappoopévng €peuvag otov
Slaywviopo «n EANada Kaivotopei» mou opyavwoes o ZEB kat n Eurobank. O k. FoyyoAidng eivat
ETLOTNMOVIKOG uTteVBUVOC yla TNV €k6oon tou Teplodikol Microelectronic Engineering tng Elsevier,
HéNog oe Siebveicg emutpomég ouvedpiwv omwe tou Micro and Nano Engineering to omoio opyavwos
U0 Ppopéc otnv EAAGSQ, Kol LOpUTIKO HENOG o SUO etalpeieg Evtaong yvwong (texvoBAaotouc) thv
Nanoplasmas, kot tnv Nanometrisis.
MA TO MAHPEZ: http://inn.demokritos.gr/prosopiko/e.gogolides/

O AIEYOGYNTHZz TOY A.N.M.z.

NIKONAOZ M. ZTAYPAKAKHZ
KAOHIHTHZ EMN


http://inn.demokritos.gr/prosopiko/e.gogolides/
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