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18534, Tlepaidg
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2017-nopov:

2012-2017:

Iovviog 2017:

2010-2011:

Avy04 - Aek08:

Avy02 - Moi03:

Ox102 - TovA03:

TPEXOYXZA AKAAHMAIKH GEXH

Erikovpog KaOnynmig ota Xpnpotootkovopuikd Madnpotika
Tunpo Xpnuatoowovopukng kot Tpamelikng Atowknrikng, [avemotuo [epoumg.

INPOHI'OYMENEX AKAAHMAIKEY OEXEIX

Aéktopog 6ta Xpnpatootkovopikd MaOnpatikd

Tunpo Xpnuatoowovopukng kot Tpamelikng Atowknrikng, [avemotuo [epomg.
Emoxéntng Epeovntig

Tunua Zratiotikng, London School of Economics.

Ewonynmig oe pobnuota tov IIMZ tov Tpnpotog Xpnupotootkovopkng Kot
Tpamelumc Atowntikng, [avemotuio [epoaiwg.

EKITAIAEYXH
Ph.D., Department of Mathematics, University of Texas at Austin, Texas, USA.
Adaxropiké  oe  Oéuato.  Amotiunong  wor  Awoyeipions  Kivovvov  twv
Xpnuarooixovouikwv Hopayaywv oe My-I1inpeis Ayopég.
Tithog Awaxtopwkng Awrpiic: “Agents’ Agreement and Partial Equilibrium
Pricing in Incomplete Markets”.
Emprénov Kabnynmg: Professor Gordan Zitkovic.
BaOuoc (GPA): 3.83/4.

M.A., Columbia University, New York, USA.
Master of Arts in Mathematics with specialization in the Mathematics of Finance.
Babuoc (GPA): 3.87/4.

tvyio, Havemotquio leparoc.

ITtvyio ano to Tunua Xroatictikys kar Acpaiietikys Emotijung.

BaOuoc: 9.14/10 (Apiota).

YymAdtepog Pabuog mruyiov oto Tunua TovAdylotov Katd TN YPOVIKY TEPi0d0
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Aex15 - mapov:

Aex15 - mapdv:

Def0 9 - Oxt09:

Mauail8:

Tovv15:

TovA14:

Yenl2 - Iovvl4:

Avy07 - Tav09:
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EIMAITEAMATIKH EMIIEIPIA
Enayyelpotiké Topeio Emukovpikng latpikod Xviroyov Oeooarovikng
[Tp6edpoc Emevovtikng Emtponnc.

Enayyelpotiké Tapeio Emkovpikils Acediong Ilpocomkov Etaiprov
IeTperarogd@v
XOuPovrog emevovoemy.

Prudential Co Ltd
XouPoviog oe Bépata povtelomoinong SloyEiplong TEPLOVCIUKMY GTOLEI®V Kot
VIOYPEDGEDV.

XTPATIQTIKEX YHHOXPEQXEIX

Exnipoon ZTpoTioTik®@V Yo peDce®V
Ewwomra: AwopiBactig mupoPorikod (Onteio oe OnPa kot AreEavopodmoAn). )

YIHHOTPO®IEYX, EITAINOI KAI ATAKPIXEIX
Workshop in Stochastic Analysis and its Applications, Oaxaca, Me&uko.
Llpéorinon koi ypnuatodotnon yio. v mopoxolodOnon tov cvvedpiov, OmOL
ovuueteiyay 40 emileyuévor advedpor amd 0)0 TOV KOGUO (UOVO EVag OmO EAINVIKO
TOVETIOTHUIO).

Methods of Mathematical Finance: A Conference in Honor of Steve Shreve’s
65" birthday, Pittsburg, HITA.
Llpoorinon ka1 ypnuatodotnon yio v mopokoiodOnen tov aovedpiov.

Workshop in Mathematical Finance: Arbitrage and Portfolio Optimization,
Banff, Kavaddc.

Illpoorinon kor ypnuatoootnon yio. v wopaxolovdnon tov cvvedpiov, OmOv
ovuueteiyoy 40 emiAeyuévor adveopor amo 00 TOV KOGUO (UOVO EVOS OO EAANVIKO
TQVETLOTIULO).

IKYDA Scholarship program
Méhog ¢ epevvnTikng opdadag pe  Oépa  “Lroyactuixny  Aviéivon  ota
Xpnuarooixovouikd kou otnv Dooikn”.

Research Assistance Fellowship
Xpnuotikny vrotpoeio. amoddouevn and to National Science Foundation tov
H.IT.A. mpog diekmepaimon EMGTNUOVIKNG EPEVVOG.

Development Awards
Xpnuotikéc vrotpoeicg omoddoueveg amd to School of Graduate Studies,
University of Texas at Austin yio eEapeTIKN EPEVVNTIKI EPYAGid.



Iouv05-Avy05:

Avy04 & lav05:

2002 - 2006:

1999 - 2002:

1999 - 2002:
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Regents Presidential Fellowship.
Xpnuotikn vrotpoia amoddopevn and to University of Texas at Austin.

Dean’s Excellence Fellowships.
Xpnuotikéc vroTpoeisg amodidoueves amd to University of Texas at Austin.

Xpnpotikéc vrotpo@icg 06 o Kowvoeerés Topopa «Ailiay Bovdovpn»
[Mo petomruylokés omovdés 6to eEMTEPIKO.

Xpnpoatikéc vrotpo@ieg and to Topopo Kpoatikov Yrotpogrov (I.K.Y.)
["a v enitevén tov vymAdTEpOL Pabpov ota axadnuaikd £t 98/99, 99/00, 00/01
Ko 01/02.

Xpnpotkéc vrotpo@ieg and to [avemotnmo Iepormg
[Ma v enitevén tov vyMAOTEPOL Pabod ota axadnpaika £ 98/99, 99/00, 00/01
kot 01/02.

AIAAKTIKH EMIIEIPTIA

Havemotpio Mewpormg
MetamTuylakd podnuoto:

[Moapdyowya A&Oypaga

Owovopukd yio. Nopuukovg

[Tocotikéc MéBoodot 6ta Xpnpotootkovopkd

[MetoTkdg Kivovvog

Awyeipion Xaptopurokiov

Awyeipion Ileprovoiaxmv Ztotyeiov kot Yroxpedoemv (Lddnpa emAoyng)
Ayopéc Xpfuatog kot Kepaiaiov (nabnpo emrioyng)

Ewcayoyn oty Z1o116TIKY| (TPOTOPAcKELOCTIKO LA L)

ITpomtuytoxkd podnuoco:

Enevévtikn Tpamelu

Xpnuatoddtmon Enyeipnicewv

MoOnpatucd 11

[Tocotikn Avéivon Aotkntikdv Amopdcewv

21000 TIKN XPNUOTOOIKOVOKT (LaBn o ETA0YNG)
Ewdwd Oépato Xpnuotoouovoptkng (Labnuo emioyng)

University of Texas at Austin

Bon06¢ kabnynt oto pabnua Osowpio [MBavottov (Letamtuytokd uddnuo)
Bon06g kabnynt oto pddnpa Etcaywyn omy Ltatiotiky
Bon06g kabnynt oto pédbnpa Amepootikodg Aoyiopog I

EOviké Metoofro Iorvteyveio

Bon06¢ xabnynt oto pabnua Osowpio [Horyviov (petamtoyiokd pddnua)
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e Bon0o¢ kabnynt oto pnddnuo Mabnpotucd Owovopuka

EINIITAEON AKAAHMAIKEX EPTAXIEX
Kpui)g 6t0 aK0oNpaika Teprodkd
e Annals of Applied Probability, Finance and Stochastics, Mathematical Finance, SIAM
Journal on Financial Mathematics, SIAM Journal on Control and Optimization,
European Journal of Operational Research, Journal of Banking and Finance, Risks,
Applied Stochastic Models in Business and Industry, Journal of Computational
Optimization in Economics and Finance, Theoretical Economics Letters.

Opyavoon ocvvedpiov
e Yuvdlopyovotig tov cvvedpiov “Recent developments in dependence modeling with
applications in finance and insurance” (Zentéuppng 2018, Aiywa).

e  Tuvdlopyovotng Tov cvvedpiov “Thera Stochastics”, a Conference in Honor of Professor
loannis Karatzas (31 Maiov — 2 Iovviov 2017, Zavtopivn).

Ynanpeoieg yia 1o Tpnpa Xpnportoowkovopkg kot Tpamelikng AtotknTiknig
® M£Log ™G emTPOTNG S1O0KTOPIKOV Tpoypdppatog (amd Oktdppio Tov 2015).
® Zuvdopyavetg Tov gfdopadiaiov akadnuaikov cepvapiov (and TentéuPpro tov 2014).
® >HVi10pYaVMTHG TOV GEULVAPIOL TOV SOAKTOPIKOV TPOYPAUaTOS (Tpia e&aunva).
® Axadnuaixdc veevhuvos yia to pdypappa Erasmus (oo XZemtépppio tov 2015).
® EmPrénav o 21 petantuyiakég dwatpéc (amd 2013 g 2017).

® Méhog G emTpomng tov O1daKToptkov Tov Ap. Baciin Molagpovpn (amogoitmon to
2014).

Ynanpeoieg ywa o Havemotipio Ieparmg
® Toaxtikd pérog g emrpomng mpoundeiwv (PeP 2015-Aegk 2015).

AKOONNOIKES CNUELDOELG

o XYnuewoelg vy to pabnuo “Lroyactiky Xpyuatooikovouixy”. Awbéciuég otov
ocOvdeopd: http://web.xrh.unipi.gr/faculty/anthropelos/stoc/Stochastic%20Finance.pdf

AHMOXIEYXEIX
Anthropelos M. and Zitkovic G. (2010): “Partial Equilibria with Convex Capital Requirements:
Existence, Uniqueness and Stability”, Annals of Finance, 6, 107-135.

Anthropelos M. and Zitkovic G. (2010): “On Agents’ Agreement and Partial Equilibrium Pricing in
Incomplete Markets”, Mathematical Finance, 20 (3), 411-446.
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Anthropelos M., Frangos E.N., Xanthopoulos Z.S. and Yannacopoulos N.A. (2014): “On
Contingent Claims Pricing in Incomplete Markets: A Risk Sharing Approach”, IMA Journal of
Management Mathematics, 25 (3), 329-352.

Anthropelos M. (2014): “Forward Exponential Performance Criteria: Pricing and Optimal Risk
Sharing”, SIAM Journal of Financial Mathematics, 5 (1), 626-655.

Anthropelos M., Robertson S. and Spiliopoulos K. (2016): “The Pricing of Contingent Claims and
Optimal Positions in Asymptotically Complete Markets”. Aektd mpog dnuocicvon oto Annals of
Applied Probability.

Anthropelos M. and Kardaras C. (2016): “Equilibrium in Risk-Sharing Games”. Aext6 mpog
dnuooievon oto Finance and Stochastics.

Anthropelos M., Kupper M. and Papapantoleon A. (2016): “An Equilibrium Model for Spot and
Forward Commodity Prices”. Aextd mpoc dnuocicvon oto Mathematics of Operations Research.

Anthropelos M. (2016): “The Effect of Market Power on Risk-Sharing”. Agktd mpog dnuocicvon
oto Mathematics and Financial Economics.

Anthropelos M., Kardaras C. and Vichos G.: “The Implied Risk Aversion in Risk-Sharing
Transactions”, katateBeypévn yoo dnuocicvon (to amoteAéopato TOL GpBpov £xovv MM

TOPOLVCLAOTEL 6T0 cepvaplo Xpnuatoowkovokmv Madnuatikedv oto Dublin City University, to
Noéuppn tov 2016).

Anthropelos M., Bank P. and Gokay S.: “Equilibrium with two Large Agents trading at Market
Makers' Indifference Prices” epyacio oe e&éMEn (to amotedéopata tov GpHpov €yovv 1HoM
nopovotaotel oto 2° Tuvédpro pe titho Workshop in Stochastic Methods in Finance and Physics
oto Hpdxieio Kprjng, tov Iovio 2015).

OMIAIEX XE AIEONH XYNEAPIA KAI XEMINAPIA
Stochastic Finance Seminar at University of Warwick (mpookexkinuévog), Warwick, Ayylia,
2017.
Workshop in Stochastics & Finance (mpookekinpévoc), HpdxAero, 2017.
16th Conference on Research on Economic Theory and Econometrics, MAA0G, Tpoypoppaticévn
ywo Tov lovAo 2017.
Financial/Actuarial Mathematics Seminar, University of Michigan (mposkexkinpévog), Ann Arbor,
TPOYPOUHOTIGHEVO Yo TOoV ATtpidio 2017.
Seminar of Questrom School of Business (mpockekinuévog), Bootovr, mpoypopupaticpuévo yio,
tov Ampiho 2017.
Mathematical Finance Seminar (mpookexkinpuévog), Dublin City University, IpAavdia, 2016.
Probability Seminar (mpooskekinpévog), NYU-Shanghai, Zaykan, Kiva, 2015.
Seminar Series in EOviké Metoofio [Tolvteyveio (mpooskexinuévog), 2015.
Conference on Stochastic & Computational Finance, Awscapdva, [Toptoyairio, 2015.
14th Conference on Research on Economic Theory and Econometrics, Xavid, 2015.
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2nd Workshop in Stochastic Methods in Finance and Physics (mpocskekinpévog), Hpdxiero, 2015.
Seminar in Mathematical Finance (mpookekinpévog), Hannover, I'eppovia, 2014.
SIAM Conference on Financial Mathematics and Engineering, Xwdyo, 2014.
Seminar in Mathematical Finance (mpookekAnpévog), Department of Mathematics, Octiv, 2014.
Conference on Stochastics of Environmental and Financial Economics (mpockekinpévog), Ocho,
Noppnyia, 2014.
Workshop in Mathematical Finance: Arbitrage and Portfolio Optimization (rpockekinpévog),
Mmnave, Koavaddg, 2014,
8th World Congress of Bachelier Finance Society, Bpv&éhiec, Béhyto, 2014.
Seminar in Stochastic Analysis and Stochastic Finance (mpockekinuévog), Humboldt Universitat,
Bepoiivo, 2013.
Workshop in Stochastic Methods in Finance and Physics (rpookekinpévog), HpdaxAeto, 2013.
International Conference “Advanced Finance and Stochastics”, Mdoya, Pooia, 2013.
Frontiers in Financial Mathematics, AovfAivo (tapovoiaon mootep), 2013.
Weekly Academic Seminar Series (mpookekinuévog), Ilavemommuo Ilepoide, Tuquo
Tpomnelikng kot Xpnuotoowkovoukng Atowkntikng, 2013.
The London Mathematical Finance Seminar Series (mpookekAnpévog), Aovdivo, 2013.
Research Mathematical Finance Seminar (mpookekinuévog), Quantitative Finance Laboratory,
Bepoiivo, 2012.
Probability, Control and Finance, a Conference in Honor of loannis Karatzas (eoppetoym
APNROTOI0TOVUEVT Ao TOVG dLopyavmTsg), Néa Yopkn (tapovsiaon mootep), 2012,
8th World Congress in Probability and Statistics, Kovotavtivovmoin, 2012.
71st International Atlantic Economic Conference, A6va, 2011.
10th Conference of the Hellenic Finance & Accounting Association, A0nva, 2011,
Seminars/Colloquia (mpookekinuévog), Ilavemommuo Kompov, Tuquo Mabnuatikov kot
2rototikng, Agvkowoia, 2010.
Weekly Academic Seminar Series (mpookekinuévog), Ilavemomuo Ilepoide, Tuquo
Tpomelikng kot Xpnuotoowkovoukng Atowntikng, 2009.
5th  Summer School in Mathematical Modelling (mpookexkinpévog), Ebvikd Metcofio
[ToAvteyveio, 2008.
5th World Congress of Bachelier Finance Society, Aovdivo, 2008.
5th Summer School in Stochastic Finance (zpookekinuévog), Oucovouiko Iavemotiuo Adnvov
ko [Tavemotipio Aryaiov, Xiog, 2008
Finance and Stochastic Seminar (mpookekinuévog), Boston University, Bootovn, 2008.
Mathematical Finance Seminar (rposkexkinpévog), University of Texas at Austin, 2008.
1st Conference on Mathematical and Statistics, Athens Institute for Education and Research,
Abnva, 2007.
11th International Conference in Insurance: Mathematics and Economics, ITepatdg, 2007,
Seminar in Mathematical Modelling (mpookexinuévog), E6vikdo Metaofio [Toivteyveio, 2007.
5th Summer School in Stochastic Finance (rpookekinuévog), Oucovouiko Iavemotiuo Adnvov
kot [Movemotio Atyaiov, Xiog, 2007.
Analysis Seminar, University of Texas at Austin, 2006.



