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AIAKPIZH ENIZTHMONIKHZ MEAETHZ TIA TH
AIAAKTOPIKH OOITHTPIA SOMAYYEH LOTFINOGHABI

Twundnke pe to BpaBeio KAAUTEPNG EMIOTNUOVIKAG SLEAKTOPLKNG UEAETNC OTO
nAaioto tou Spring 2017 Conference of the Multinational Finance Society

H Si8aktopikn potttpla Somayyeh Lotfinoghabi tou Tuipatog AoyLoTikAG Kol XpnLOTOOLKOVOLKHG TOU
Mavemnotnuiov Kumpou, tundnke pe to Bpapeio kaAvtepng emotnuovikng peAéTng (Best Doctoral Paper
Award from Multinational Finance Society) oto Spring 2017 Conference of the Multinational Finance
Society. To PBpaPeio amovépetal kaBe xpovo oe SLOAKTOPLKOUCG POLTNTEG TIOU CUMUETEXOUV OTO
OUYKEKPLUEVO CUVESPLO.

To apBpo yLa to omoio £xel BpaPeubel, £xel TitAo «Portfolio Diversification in the Sovereign Credit Swap
Markets» kat to avéntuée os ouvepyaoia pe Toug Kabnyntég tavpo Zévio tou TUAUATOG AOYLOTLKAG KoL
XpNUOTOOWKOVOULKNAG Tou Mavemiotnuiov Kimpou kat Andrea Consiglio Tou Mavemntotnuiou tou Naléppo.

To apBbpo aocyoheitatr pe tnv avamtuén povtédwv Sladopomoinong xoptodpulokiwv (portfolio
diversification) otnv ayopd aodpaliotpwyv kivduvou (Credit Default Swaps CDS). H £peuva amodetkviel
OTL, Tapd Ta eupnuata otn dtedvr) BLBAloypadia OtL Ta kpatikd acddaAlotpa kwvdUvou (Sovereign CDS)
eMNPedlovtol  Qmo TIAYKOOWMIOUC TIOPAYOVTEG, UTIAPXEL ETIAPKEG LOLOCUYKPAOLAKOG Kivouvog
Sladopomoinong kat oL BEATLOTEG oTpaTNYIKES Slopoporoinong pumopet va e€aptwvtal amo To KABeoTwg
™G KABe Ywpag. YMAPXOUV TPELG EMEVOUTIKEG OTPATNYLKEG YLOL OOOUG CUMHETEXOUV OTNV ayopd
oodpalioTpwy KIvEUVOU: oL HaKpOTPOOEeoOL EMEVOUTEC, OL KEPSOOKOTIOL KAl Lot GAAN opdda pe YoUnAn
€kBeon oe kivbuvo. H xpnon twv povtédwv tovilel otL n Swadopomoinon amodibel otnv ayopd
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aopaAiotpwy KwvdUvou. Ta povtéla edpappdlovtal TOoo o XWPES TG Eupwlwvng, 600 KoL O XWPEG TNG
Kevtpkng, AvatoAikng kat NotloavatoAikrg Eupwnng. To apBpo kataAnyovtag, O£TeL aVOLKTA EpwTr AT
WG TIPOG TNV OVATTTUEN OAOKANPWHEVWV LOVTEAWY SLaxelplong KlvdUvou yla xaptoduldkia achaiiotpwy
KwoUuvou.

To ouvédplo yla to £€tog 2017 npayuoatonow)Bnke otn Agpeco, amod Ti¢ 7 HéExpL TI¢ 9 AmpiAiou, pe ouv-
Slopyavwteg to Mavemotipo Kompou kat to TEMAK. Ztoxog tou cuvedpiou eival va ¢épel o emadn
oKadNUaikoUG epeuvnTEG, ekMaLlSeUTIKOUC, SLOAKTOPLKOUC HOLTNTECG KOl ETTOyYEAUOTIEG amd SLadopoug
SleBveic opyaviopoUg Kal va eTUKEVIpWOEL ota emikalpo OLKOVOULKA {NTALATA KOL EPEVVNTIKA EUPHUATA
TIou adopoUV PBLOPNYAVLKEC KOL QVOTTTUCOOUEVEG XWPEC KABwG emiong kot Béuata mou adopolv TV
npoodatn XPNUATOTIOTWTKN Kpion. MNeploocotepeg mAnpodopiec oe oxéon pHe TO CUVESPLO KAl TIG
napoucldosl  Ppilokovtal  otnv  lotooeAiba Tou ouvedpiou otov  akoAouBo  olUvdeopo
http://www.mfsociety.org/page.php?pagelD=217

O Koountopag Kalt OA0 TO TMPOCWIILKO TNG IXOANG, cuyxaipouv tn Sldaktoplkn doltitpla Somayyeh
Lotfinoghabi yia tTn onuavtiki auth Stakpion.

T€Aog avakoivwong
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