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1. X TOIXEIA ITPOTAXHX
Kwdikog O¢patog

(cvumAnpavetar aro ) pappateia petd tnv
eykpton Tov Oéuatoc amno T LvvTovioTiK)

Emutportri)
Hpepounvia YmopoAng 30/6/2026
IMooteivwv AAeEavdpdNe AvTaviog
Dopéag IIgoéAevong Oéuatog FAC

(FAC, FTSAIL RES, IND, STU, EXT)*

Kvoia Oepatikn Iegroxm

(FINTECH, , RISK, AI-DATA,, DLT, REG, GOV, RISK
PROG, IND)
Agvtegevovoa Oeuatikn Ilegroxn FINTECH

(tpoatpeTiia)

Totrevovoa Oepatikr) Ilepgroxm

(poapeTika)

1 FAC: MéAog A.E.IT. 1} Awdokwv tov ILM.E., FTSAI: Financial Technology and Strategic Artificial Intelligence
Laboratory, RES: AAAN egevvntiky) doun) 1) egevvnrikd éoyo, IND: Emiyelonon 1) ooyaviouog, STU: ITodtaon
@ortnt), EXT: EEwteokdg ovvepydtng 1] pogéac.
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2. TITAOX OEMATOX

TitAoc ota EAAnviKa
AvAAvon HeTddooNG XONHUATOOKOVOLLKTG HOAVVOTG e T XONoNG OKTOWV
Title in English

Financial contagion analysis using networks

3. KATHI'OPIA AITIAQMATIKHX EPTAXIAX
Epevvnrikn AtmAwpatikn) Eoyaoia
O Egpaopooupevn AtmAwpatikr) Egyaoia
[ TexvoAoywn AtmAwpatikr) Eoyaoia
O AmAwpatikn oe Xovvegyaoia pe Ogyaviouo 1) Entiyelonon
O AmAwpatkn Evtaypévn oe Epevvntikr) Apaon

Epooov emideyei n tedevtaia katnyopia — Ovoua Epevvnrixne Apdong

4. MEOOAOAOITKH ITPOXEITIEH
BiBAoyoagukn) 1) Ocwontikr) MeAétn

O O

Zvotnuatikr) BipAoyoagkny Avaokomnon

X

Epmeown 1) IToootur) AvaAvon

MeAétn Iegimtwong

Zuykottiky AvaAvon

Avamntvoén 11 ALoAdynon TexvoAoyuot Zvotrjpatog
Lyxedxopog INAawotov, MeBodoAoyiag 1} MovtéAov

I [ I R I R B O

Muxr) I[Tgooéyyion
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5. XYNTOMH ITEPITPA®H TOY GEMATOX
(evoerkTikn éxtaon: 100 éwc 250 Aééelc)

Explaining contagion has been the subject of a large number of studies due to the profoundly
negative effects that it can have in the financial markets and the economy in general. Studies
on contagion used a number of methods which likely suffered from loss of information due to
the complex nature of the financial system. During the last years a new trend arose based on
the use of networks. Mantegna (1999) is one of the first studies to use network models in
order to examine the relation in the stock market. Billio et al. (2012) use a number of
connectedness measures as proxies for systemic risk. Elliott et al. (2014) use network analysis
to directly examine the impact of contagion in a financial network among intermediaries.
Acemoglu et al. (2015) develop a methodology for examining contagion based on the use of
financial networks.

Acemoglu D, Ozdaglar A, Tahbaz-Salehi A. Systemic Risk and Stability in Financial
Networks. American Economic Review 2015, 105 (2):564-608

Billio M, Getmansky M, Lo AW, Pelizzon L. Econometric Measures of Connectedness and
Systemic Risk in the Finance and Insurance Sectors. Journal of Financial Economics, 2012, 104
(3):535-559

Elliott M, Golub B, Jackson MO. Financial Networks and Contagion. 2014. Available at SSRN:
http://ssrn.com/abstract=2175056 or http://dx.doi.org/10.2139/ssrn.2175056

Mantegna RN. Hierarchical Structure in Financial Markets. The European Physical Journal B-
Condensed Matter and Complex Systems, 1999, 11 (1):193-197

6. XY TOXOI KAI EPEYNHTIKA EPQTHMATA

The aim is to examine various network metrics such as eigenvector centrality, connectedness
with contagion and the financial health of a firm.

7. IIPOTEINOMENH ME®OAOAOITA

- Compute Granger Causality between each pair of companies
- Network creation

- Compute network statistics

- Examine which metrics increase contagion
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8. AEAOMENA KAI ITHT'EX AEAOMENQN

Refinitiv
Yahoo Finance
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9. ITIPOAITAITOYMENEX I'NQXEIX 'H AEEIOTHTEX

Programming

10. ANAMENOMENA ITAPAAOTEA

Dataset
Report
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11. EKTIMHXH AYXKOAIAX

KAtpaxa 1 (xaunAn) éwc 5 (vymAn)

Kaenogia ---“-

OewoenTtikr) AvokoAia

ITooypappatiotiky

0 U
AvokoAia H H
AvokoAia ZuAAoyNng

0l
Aedopévav = = =

12. EKTIMHXH AYXKOAIAX
O XapnAn
Métowx
O YymAn

Xovroun attioAoynon
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