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1. FTENIKA
AKAA. ETOX 2017-18
2XOAH >xoAn Emaotnuwyv & TexvoAoyiag Tng MNMAnpogopiag
TMHMA ZTOTIOTIKAG
NMPOIrPAMMA MpoTTuxIaKo
TITAOZ NMX
KQAIKOZ MAGHMATOZ 6125
E=AMHNO ZMNOYAQN 60
TITAOZ MAGHMATOZX NPOZOMOIQZH

AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ

EBAOMAAIAIEZ QPEZ AIAAZKAAIAZ TIA:

AIOAEEEIG 4.00

dpovTigThpIa

Epyaothpia 2.00

Aaoknaoeig MNpagng

AMeG AIBAKTIKEG ApaaTnPIOTNTEG

NIZTQTIKEZ MONAAEZ ECTS 8.00

NQZTIKO NMEAIO MAGHMATOZ

MPOAMAITOYMENA MAGHMATA

FAQZZA AIAAZKANIAZ KA EANVIKG

EZETAZEQN

TO MAOHMA MPOZOEPETAI ZE Nai

OOITHTEZ ERASMUS;

HAEKTPONIKH ZEAIAA http://stat-

MAGHMATOZ (URL) athens.aueb.gr/propt/lessons/STOXASTIKA%20MODELA%20&%20PROSO
MOIOSH%20%28ELLHNIKA%29.htm

MAOHZIAKA AMOTEAEZMATA

2. MAOGHZIAKA ANOTEAEZMATA

O1 poITNTEG agoU TTapakoAouBrigouv pe eTTITUXia To PaBnua Ba eival e BEan va KATAavooUV OTOIXEIO OTOXATTIKAG
TTPOTOP0IWANG Kal va Ta Epappolouy ag H/Y.

FENIKEZ IKANOTHTEZX

AauBavovrag utrown TIS YEVIKES IKQVOTNTES TTOU TTPETTEI VA EXEI QTTOKTIITEI O TITUXIOUXOG (OTTWS AUTES avaypagovral
aTo lMapdptnua AmTAwuaTog Kai TapatiBevral akoAouBwg) g€ 1Toia / TTOIEG aTTO AUTEG ATTOTKOTTEN TO Uabnua;
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3. MNEPIEXOMENO MAGHMATOX

Mapaywyn OHOIGHOPPWYV TUXAiWV HETABANTWV: aVAYWYIKEG YEVVATPIES, EAEYXOI TUXaiWV apIBuwy, pEBodOI TTapaywyng
TUXQiWV uemBAr]va Meeoéog avTIOTPOPNG, HEBODOG aTTOPPIYNG, CUVOETIKA PEBODOG, AAAES PEBodOI. MéBodOI yia
OUYKEKPIPEVEG KATAVOUEG. TeXVIKEG EAATTWANG BlaaTropag kal oAokAnpwan Monte Carlo: Monte Carlo kAnpwan,
SelyparoAnyia oTroudaloTNTag, avTiBETEG TUXaieg HETABANTEG, TuXaieg PETARANTEG EAEyXOU. Mapaywyn egapTNUEVWY
TUXQiWV PETABANTWV: AlaTsTavusvo Ociyda, eKBETIKA dIOOTAUATA, TTOAUPETABANTH KAVOVIKN KaTavour, aveéAign Poisson,
aAugideg Markov, Tuxaia edia Markov, dsiypatoAnmTng Gibbs. Particle filtering.

4. AIAAKTIKEZ KAl MAOHZIAKEZ MEGOAOI - A=IOANOIMHzH

Tpotog MNapadoaong

MpoéowTro pe MpdéowTro

XPHZH TEXNOAOTIQN NMAHPO®OPIAZ KAI EMNIKOINQNIQN

Xpnon T.MN.E. am Nai
AidagkaAia

Xpnon T.MN.E. anv Nai
EpyaaTtnpiakr Ektraideuon

Xpnon T.MN.E. amnv Nai
Emikoivwvia pe Toug

POITNTEG

OPIANQzH AIAAZKAAIAZ

AvaypdpovTal ol WPES LUEAETNS TOU QOITNT yIa KABs puabnaiakr) dpactnpioTnTa Kabwg Kai ol WPES [ kKaBodnyouuevng

LEAETNG OULIQwVa LE TIS apxeg Tou ECTS

APAXTHPIOTHTA ®OPTOZ EPIrAZIAX EEAMHNOY
AlaAEEeIg aTnv TAgN 80

MeAéTn kar avaAuaon BiBAoypagiag 30

®povTioThpIo 40

Ektrovnan peAéTng (project) 25

2uyypaon pyaaiag / pyaaiwy 25

2 UvoAo MaBnuartog 200

AZIOAOIMHzZH ®OITHTQON

MEPIFPA®H THZ AIAAIKAZIAZ A=IOAOIMHZHZ

NOZOZTO % ZYMMETOXHZ KAGE
E=ETAZHZ 2TON TEAIKO BAOMO

KaT' oikov gpyaaia

40

patrm) Epyaagia (Project)

60

Na ava@epeTe €av Kal TToU €ival TTPOCRACIKA TO
OUYKEKPIPEVA KPITAPIA ATTO TOUG (POITNTEG.

Kata TNV 1n O1aAEEn Twv padnuatwv
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