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1. FTENIKA
AKAA. ETOX 2021-22
2XOAH >xoAn Emaotnuwyv & TexvoAoyiag Tng MNMAnpogopiag
TMHMA ZTOTIOTIKAG
NMPOIrPAMMA MpoTTuxIaKo
TITAOZ NMX
KQAIKOZ MAGHMATOZ 6057
E=AMHNO ZMNOYAQN 70
TITAOZ MAGHMATOZX ZTOXAXITIKEZ AIAAIKAZIEZ Il

AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ

EBAOMAAIAIEZ QPEZ AIAAZKAAIAZ TIA:

AIOAEEEIG 4.00
dpovTigThpIa
Epyaothpia 2.00

Aaoknaoeig MNpagng

AMeG AIBAKTIKEG ApaaTnPIOTNTEG

NIZTOTIKEXZ MONAAEZ ECTS 8.00

FNQZTIKO MEAIO MAGHMATOZXZ EmaoTnuovikig Mepioxng

NMPOAMNAITOYMENA MAGHMATA ZTOXaOTIKEG AladiKaagieg |

FAQZ>A AIAAZKANIAZ KA EAANvika
E=ETAZEQN

TO MAGHMA NPOZ®EPETAI ZE Nai
®OITHTEZ ERASMUS;

HAEKTPONIKH ZEAIAA https://www.dept.aueb.gr/el/stat-courses
MAGHMATOZ (URL)

2. MAGHZIAKA ANOTEAEZMATA
MAOHZIAKA AMOTEAEZMATA

O1 @oITnTéG aPou TTapakoAouBrigouy pe eTTITUXIO TO PaBnua Ba gival ae B€an va yvwpifouv TIG BATIKEG £VVOIEG TNG
Bewpiag atoxaaTikwv diadikaagiwy (martingale, diadikaagieg Markov g€ guveyr XpOvo Kal e JIAKPITO Kal TUVEXT XWPO
KATAoTagEWV, dIOdIKATIES yevvraewv-0avaTwy, d1adiKagieg dIAXUaNng KATT) va POVTEAOTTOIOUV Kal AUVOUV
TTPORANMATA TTOU XPEIAZOVTAI QUTEG TIG TEXVIKEG, KOl Ba UTTOPOUV va €QappOlouv BePENIWDBEIG TEXVIKEG aTTo TNV Bewpia
QUTH PE ETTIKEVTPO TIG HEAAOVTIKEG EQAPHOYEG TWV EVVOIWV QUTWVY GTNV GTATIOTIKN, Kal g€ dIAQOopa YVWATIKA
QVTIKEIJEVA OXETIKA HIE TIC OIKOVOUIKEG ETTIOTAUES TA XPNUOTOOIKOVOMIKA, TO TTEPIBAAAOV Kal TIG GUYXPOVEG TEXVOAOYIEG.

FENIKEZ IKANOTHTEZX
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AauBavovrag utrown TIS YEVIKES IKAQVOTNTES TTOU TTPETTEI VA EXEI QTTOKTIITEI O TITUXIOUXOG (OTTWS AUTES avaypagovTal
aTo lMapdptnua AmTAwuaTog Kai TapatiBevral akoAouBwg) g€ 1Toia / TToIEG aTTO AUTEG ATTOTKOTTEN TO Uabnua;

Avalntnan, avaAuan Kal guvBean 6€00UEVWV KAl TTANPOPOPIWY, E TN XPNON KAl TWV ATTAPAITATWY TEXVOAOYIWV

Mpooapuoyn g€ VEEG KATAOTATEIG

Autdvopun epyaaia

Opadikn epyagia

Epyaagia ge SIETIATNUOVIKO TTEPIBAAAOV

Mapdywyn VEWV EPEUVNTIKWV 10wV

2€Bagpog aTtn SIAQPOPETIKOTNTA KAI GTNV TTOAUTTONITIOUIKOTNTA

2eBaguoOg aTO PUAIKO TTEPIBAAAOV

Mpoaywyn TNG eAeUBePNG, dNMIOUPYIKNG KAl ETTAYWYIKAG OKEWNG

3. MNEPIEXOMENO MAGHMATOZ

Mapkoiaveg dIadIKaagieg pE DIOKPITO XWPO KATAOTATEWY € QUVEXT XPOVO. MEVVTOPEG, TTPOOPOUIKEG KOl
otmaBodpopikeg e€iIowaclg Kolmogorov. YTroAoyigpog mlavotntwy petaBaang. Aladikaaieg Mevvrigewv-OavaTwy Kai
epapuoyég. Aladikaaieg Markov g SIakpITd XpOVO PE QUVEXT XWPO KATAGTATEWV.

Martingales ae di1akpITo Xpovo. Stopping times, Filtrations (diaigdnTika). Optional Stopping Theorem. ZTo0Xa0TIKEG
di10dIkaaieg ae auveyr xpovo. Kivnan Brown kai o1 1I810TNTEG TNG. MewpeTPIKN Kivnan Brown kai diadikaagia Ornstein-
Uhlenbeck. Aiadikagieg Gauss. Eicaywyr} ato atoxaaTikd oAokARpwpa. Mpogopoiwan aTOXaaTIKWY dIadIKATIWY.
Eq@appoyEg aTa OIKOVOUIKA Ta XPNUOATOOIKOVOMIKA, TO TTEPIBAAAOV Kal TIG TUYXPOVEG TEXVOAOVIEG.

4. AIAAKTIKEZ KAl MAOHZIAKEZ MEGOAOI - A=IOANOIMHzH

Tpotrog Mapadoang MpéowTro pe MpoéowTro

XPHZH TEXNOAOTIQN NMAHPO®OPIAZ KAI EMIKOINQNIQN

Xpnon T.MN.E. gt Nai

AidaokaAia

Xpnon T.MN.E. atnv Nai MpoypdaupaTa yia TNV TTPOCONO0IWaN OTOXATTIKWY
EpyaaTtnpiakr Ektraideuon O1adIKagIWY KAl GUGTNUATWV

Xpnon T.MN.E. amv Nai H emikoivwvia yivetal péow email kai eclass.
Emikolvwvia pe Toug

PoITNTEG

OPIrANQzH AIAAZKAAIAZ

Avaypdeovral ol WPES LIEAETNG TOU QoITNTH yia KABe uabnaiakrn dpaarnpioTnTa Kabwg Kai ol WPES Un KaBodnyouuEvng
HEAETNG oUuupwva e TiIS apxég Tou ECTS

APAZTHPIOTHTA POPTOZ EPIrAZIAZ EEAMHNOY
Al0AECEIG aTNnV TAEN 52

MeAeTn kai avaAuan BiBAioypagiag 38

AUTOTEARG UEAETN 110

>uvoAo Mabnuatog 200
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AZIOAOIHzZH ®OITHTQN

MEPIFPA®H THZ AIAAIKAZIAZ A=IOAOIMHZHZ NOZOZTO % XYMMETOXHZ KAGE
E=ETAZHZ ZTON TEAIKO BAOMO

patrth €€€Taan oTo TEAOG TOU €EQuvou 70
Kar' oikov epyaaia 10
patrm Epyaagia (Project) 20
Na ava@epeTe €Av Kal TTOU ival TTPOaRACIPa TA eclass

OUYKEKPIPEVA KPITAPIA ATTO TOUG POITNTEG.
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A TavvakoTtroulog, Eigaywyn atnv atoxaaTikn avaAuan, AIBOKTIKEG TNUEIWATEIG (NAEKTPOVIKA)




