OIKONOMIKO MANEMIZTHMIO A©OHNQN

NMEPIrPAMMA MAGHMATOZ NPOIrPAMMATOZ ZINOYAQN

(Baoe TrpotuTrou TNG AAIM)

Huepopnvia: 1 Nog 2022

1. FTENIKA
AKAA. ETOX 2022-23
2XOAH >xoAn Emaotnuwyv & TexvoAoyiag Tng MNMAnpogopiag
TMHMA ZTOTIOTIKAG
NMPOIrPAMMA MpoTTuxIaKo
TITAOZ NMX
KQAIKOZ MAGHMATOZ 6145
E=AMHNO ZMNOYAQN 40
TITAOZ MAGHMATOZX ANAAYZH XPONOAOTIKQN ZEIPQN

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 evikou Y1roBabpou

NMPOAMNAITOYMENA MAGHMATA

FAQZ>A AIAAZKANIAZ KA EAANvika
E=ETAZEQN

TO MAGHMA NPOZ®EPETAI ZE
®OITHTEZ ERASMUS;

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

2. MAGHZIAKA ANOTEAEZMATA
MAOHZIAKA AMOTEAEZMATA

MeTd amro emTuxry OAOKANPWAN TOu HABAUATOG 01 POITNTEG Ba TTPETTEI VA €ival IKAVOI:

0 va TTPOadIoPICouV PaBNUATIKA UTTOOEIYUOTA XPOVOAOYIKWY TEIPWY,

0 Va EKTIMOUV TIG APIBUNTIKEG TTAPAUETPOUG UTTOOEIYUATWY XPOVOAOYIKWY TEIPWY,

0 VO TTPORAETTOUV TIPEG TWV UTTOOEIYUATOTTOINUEVWY XPOVOAOYIKWY TEIPWV,

0 va €AEYXOUV TNV KATAAANAOTNTA UTTODEIYUATWY e BACN Ta KATAAOITTA PETAEU TTAPATNPOUHEVWY KAl TTPORAETTOPEVWV

TIMWV TNG UTTO avAaAuan xpovoaeipdg.

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

AAQYN atToPAagewv

Autdvopun epyaaia

Opadikn epyaaia

Epyaaia ge dieBveg TEPIBAAAOV

Epyagia gg diemaTnuoviko TepIBAailov

Mapdywyn VEWV €PEUVNTIKWYV 10EWV

> xe01aapog Kal dlaxEipIan Epywy

2€Bagpog aTtn SIAQPOPETIKOTNTA KAI GTNV TTOAUTTONITIOUIKOTNTA

2€BaguoOg aTO PUAIKO TTEPIBAAAOV

ETid€eIEn KoIVWVIKNG, ETTAYYEAUOTIKAG KAl NBIKAG UTTEUBUVOTNTAG KAl EUaIgBngiag ae BEpata UAoU

AOKNON KPITIKNAG KAl QUTOKPITIKAG

Mpoaywyn TNG €AeUBEPNG, DNUIOUPYIKNG KAl ETTAYWYIKNG TKEWNG

3. MEPIEXOMENO MAGHMATOZ

Eigaywyn pe Tapadeiypara Xpovika CUOXETIOPEVWY Sedopevwy. Evvoieg oTaaIpotnTag. 1816TnTeG oUVAPTNONG AUTO-
OUOXETIONG OTACIUNG XPOVOUTEIRAG. KAATTOIKO TIPOTBETIKO UTTOBEIYHA E VTETEPUIVIOTIKEG TUVIOTWOEG (TAOEWC,
TIEPIODIKOTNTAG/ETTOXIKOTNTAG). MAPAPETPIKEG KOl UN-TTAPAPETPIKES PEBOBOI EKTIHNTNG KA EGAAEIYPNG VTETEPUIVITTIKWV
guVvIOTWOWV, PEB0dOG diagopwy. Box-Cox petaaxnuatiapoi eEAAEIYNG £TEPOTKEDAATIKOTNTAG. KAOTTIKOI EAeyXOI
Tuxalémmg/mvowK(’)Tmag OTOXQAOTIKAG GUVIOTWOAG. AUTO-CUCXETIAN YPAUMIKWY QIATPWY GTATIHMWY XPOVOTEIPWV.
AvatrapdaTagn OTACIHWY XPOVOTEIPWY WG YPAUUIKA QIATpa aguaxETioTou Bopufou Kal To Bewpnua Wold
(ouvomTika). AutoTraAivdopopa KivnTou pégou uttodeiypara (ARMA), guvBnkeg UTTapEnG-aITiIoTNTAG-AVTIGTPEWIPOTNTAG
OTACIHWY YPAHIKWY AUGEWYV. YTTOAOYIOHOG TG GUVAPTNONG QUTO-CUVBIKUHAVANG QITINTWY OTACIHWY AUTEWV OTO
YEVIKO ARMA(p q) UTTOdEIYHQ. AoupTrTleKeg IDIOTNTEG DEIYHATIKOU PETOU. @ewpnpa Bartlett kal aguuTITWTIKA
OTaTIOTIKI) CUPTTEPACHATOAOYIO QUTO-OUTXETIOEWV. MPpOyvwan eAaxioTou pEgou TETPAYWVIKOU apaAparog. AAyopiBpol
U'ITO)\OYIGlJOU BEATIOTWV YPAUUIKWY TTPOYVWOEWV (Durbin-Levinson, innovations) kai EQAPUOYEG ToUug OTNV TTPOYVWAN
QITIATWV aTAgIPwWY AUoewv ARMA utrodelypatwy. H guvapTtnan PepIKng auTo- ouoxsnong Kal N €KTiPNOT TNG.
Mpogappoyn AImMaTwy OTACIPWY UTTodEIYPATWV ARMA: a) TIPOKOTOPKTIKEG EKTIMATPIES Yia auToTTaAivdpopa AR(p)
utrodeiypara (Yule-Walker, eAdxioTa Tetpdywva), kivntou pégou MA(q) utrodeiypara (innovations algorithm), pikta
ARMA(p,q) utrodeiypata (yevmeupsvn peBodog Yule-Walker, innovations algorithm), ) extipnon péyiotng
TMOAVOPAVEIAG KOl ATUUTITWTIKA oUpTIEpATuaToAoyia. AlayvwaTikoi EAeyxol Kai KpiTrpia emAoyng Tagewg ARMA
utrodelypatwy (FPE, AIC, BIC). Eicaywyn ata utrodeiypata ARIMA kai SARIMA yia pn-0TACIUEG XPOVOTEIPES [E
povadiaia pifa, EAeyxog Dickey-FuIIer.

4. AIAAKTIKEZ KAl MAOHZIAKEZ MEGOAOI - A=IOANOIMHzH

TpoTog MNapadoaong MpbéowTro pe MpdéowTro

XPHZH TEXNOAOTIQN NMAHPO®OPIAZ KAI EMNIKOINQNIQN

Xpnon T.MN.E. ot Nai
Aidaokahia

Xpnhon T.MN.E. omv Nai
EpyaaTnpiakni Extraideuan
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Xpnon T.MN.E. otnv Nai
Emikolvwvia pe Toug

QOITNTEG

OPIANQzH AIAAZKAAIAZ

Avaypdeovral o1 WPES LUEAETNS TOU QOoITNTH yIa KABe puabnaiakr) dpaatnpioTnTa Kabwg Kai ol WPES LN kKaBodnyouuevng

LEAETNG oUUQwVa LE TIS apxEg Tou ECTS

APAZTHPIOTHTA

®OPTOZ EPIAZIAZ EZAMHNOY

AloAECeIG oTnVv TAEN 40
EpyaaTtnpiakry Aaknon 20
MeAETn kar avaAuan BiBAloypagiag 55
dpovTioThpIo 20
Zuyypaon epyaagiag / epyaciwv 10
AUTOTEANG PEAETN 55
2uvoAo MaBnuartog 200

AZIOAOIMHzZH ®OITHTQN

MNEPIFPA®H THZ AIAAIKAZIAZ A=IOAOIMHEHZ

NOZOZTO % XYMMETOXHZ KAOE
E=ETAZHZ ZTON TEAIKO BAOMO

I'patrm €€éTaan aTo TEAOG Tou eEauvou

100

patth Epyaacia (Project)

10

Na ava@épeTe €av Kal TTOU €ival TTPOCRATIUa Ta
OUYKEKPIPEVA KPITAPIA aTTO TOUG (POITNTEG.

eclass
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