NEPIFPAMMA MAOGHMATO2

(1) TENIKA
IXOAH | ZxoAn Emotnuwv & Texvohoyiag tng NMAnpodopiag
TMHMA | >TATIZTIKHX
ENINEAO ZNOYAQN | 1°° kUkAou Zmoudwv (MpomTuxLaKo)
KQAIKOZ MAGHMATOZ | 6057 | EZAMHNO 2NOYAQN | 7°
TITAOZ MAGHMATOZ | ZTOXaOTIKEG Atadikaoieg Il
AYTOTEAEIZ AIAAKTIKEZ APASTHPIOTHTEZ EBAOMALIAIEZ | 1 sTaTiKES
QPEX MONAAEZ
AIAAZKANIAZ
Alalé€elg 4 7
Qpovtiotipla
Epyaotnpla 2
TYNO:X MAGHMATOZ | Ertthoyrig
MPOAMNAITOYMENA MAOHMATA: | >toxaoTikéG Aladikaoieg |
FTAQZIA AIAAZKAAIAZ kow | EAAHNIKA
EZETAZEQN:
TO MAGHMA MPOZMEPETAI ZE | NAI
®OITHTEZ ERASMUS
HAEKTPONIKH ZEAIAA | https://www.dept.aueb.gr/el/stat/content/stohastikes-
MAGHMATOZ (URL) | i3 dikasies-ii-8-ects

(2) MAGHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAécpata

OL doutntég adou mapakolouBricouy e enttuyia to padnua Ba eival oe Bon va
yvwpilouv Tig Baotkeg Evvoleg TG Bewplag otoxaotikwy Stadikaolwy (martingale,
Sladkaoieg Markov og cuveyxn XpOvo Kal e SLAKPLTO KAL CUVEXT XWPO KOTOOTACEWY,
Sladkaoieg yevvioswv-Bavatwy, Stadlkacieg Stdxuong KAT) va LOVTEAOTIOLOUV Kal AUVOUV
npoBARUATA TTOU XPELATOVTOL QUTEC TLG TEXVLKEG, Kl Ba pmopouv va epappolouy
BepeMwdELG TEXVIKEC Ao TNV Bewpla AUTH HE EMIKEVTPO TIG LEANOVTLKEG EPAPUOYES TWV
EVVOLWV QUTWV OTNV OTOTLOTLKA, Kal o 51d¢dopa YVWOTIKA OVTIKELUEVO CXETIKA UE TLG
OLKOVOULKEG ETILOTAEG TOL XPNHUOTOOLKOVOULKA, TO TEEPLRAAAOV KOL TLC CUYXPOVES
TeEXVOAOYieC.

Fevikég Ikavotnteg

e Avalntnon, avaAuon kat cuvBeon dedopévwy Kot TAnpodopLwV, LE TN XPHoN Kot
TWV AmapaitnTwyv TEXVOAOYLWY

e [lpocapuoyN OE VEEG KOATOOTACELG

e Autdvopn gpyacia

e Epyaocia oe Stemiotnuovikd meptBaiiov

o [apdywyr VEWV EPEVVNTIKWY LOEWV

o [lpoaywyn tng eAelBePNG, SNILLOUPYLKAG KOL ETAYWYIKAG OKEPYNG

(3) NEPIEXOMENO MAGHMATOZ



MapkofLaveg SLadikaoieg e SLAKPLTO XWPO KATOOTACEWY CE CUVEXI XPOVO.
FevvnTtopec, MpoSpouKEC Kat omloBodpoikéC e€lowaelg Kolmogorov. YoAoylopog
mBavotitwy petafaonc. Aladikaoieg Nevvroewv-Oavatwy Kot EpopUOYEC.
Awadikaoieg Markov og SLaKPLTO XPOVO E CUVEXH XWPO KOTOOTACEWV.

Martingales o€ StakpLtd xpovo. Stopping times, Filtrations (StaoBntika). Optional
Stopping Theorem. Ztoxaotikég Stadikaaoieg oe ouvexn xpovo. Kivnon Brown kat ot
OLOTNTEG TNG. MNEwpeTpKn Kivnon Brown kat Stadikacia Ornstein-Uhlenbeck.
Aladikaoieg Gauss. Eloaywyn oto otoxaotikd ohokAnpwpa. NMpocopoiwon
OTOXOOTIKWV SLadikaolwv. EQopUoyEC OTA OLKOVOULKA T XPN O TOOLKOVOULKA, TO
niepLBAANOV Kal TIG oUYXPOVEG TEXVOAOVYIEC.

N'vwon Itoxaotikwyv Aladikaowwy | eival amapaitntn.




(4) AIAAKTIKEZ kat MAGHZIAKEZ MEGOAOI - AZIONOIHzZH

TPOMNOZ MAPAAOZH: | Mpdowro pe MNpéowrno

XPHZH TEXNOAOIIQN Xonon T.M.E. ot Nat
NAHPOMOPIAS KAI ENIKOINQNION | | AR = 9N
Xpnon T.MN.E. otnv  |Nau Mpoypdppata yia thv
Epyaotnplokn NPOCOUOIWaN
Exnaideuon OTOXOOTIKWY
OladKaouwv Kal
OUOTNUATWYV
XpAon Nat H enkowwvia yivetal
T.N.E. omv péow email kat eclass.
Enwowvwvia
HE TOoug
POITNTEG
OPTFANQZH AIAAZKAANIAZ , ®doprog Epyaciog
Apaotnplotnta Efauivou
ALOAEEELG oty TAEN 45
MeA€tn kat avaluon 34
BLBAoypadiog
AUTOTEAAC PEAETN 96
Z0voAo Mabnpuatog 175

AZIONOTHZH ®OITHTON | [partt) e€€taon oto TéAog Tou e€aprivou  70%
Kat' oikov epyacia  10%
lpamtn Epyaocia (Project) 20%.

MNAnpodopia Stabéoun oto eclass.
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