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AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ
O€ TIEPIMTWOI TTOU Ol TILOTWTIKEG UOVAOEC
artoveéuovtal o€ SLaKPLTA UEPN TOU UaBRUATOC

EBAOMAAIAIEZ

mt.x. Atadééeig, Epyaotnplakeég AoKNoeLg K.ATt. Av OPES NIZTQTIKEZ
OL TILIOTWTLKEC OVASEC AITOVEUOVTAL EViaia LA TO MONAAEZ
, , , AIAAZKAANIAZ
oUVOAO TOU UadnNUaATOC avaypaTe TIC
eBbouadlaicec wpec Stdaokadiog kot to cuvoAo
TWV TLOTWTLKWV ovadwV
3 6

MpooUéote oelpéc av xpelaotel. H opyavwaon
Stbaokaldioc kot ot Stdaktikég ugdodot mou
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MAGHMATOZ (URL)

MAOHZIAKA ANMOTEAEZMATA

Mabnolakd AntoteAéopata

Meptypdovtal ta uadnolokd AmoTEAECTUATA TOU UXTUATOC Ol CUYKEKPLUEVEC
YVWOELS, SEEOTNTEC Kol IKAVOTNTEC KataAAnAou enumédou mou Ja armokTHoouV ol
(POLTNTEG UETA TNV ETILTUXN OAOKARPWON TOU UaBNUATOC.



https://www.econ.uth.gr/

2uuBouleureite to Mapaptnua A
o [leptypacn tou Emumédou twv Madnolakwv ATTOTEAECUATWYV Yl KATE Eva KUKAO
ornoudwv ocuupwva Le to MAaioto Mpooovtwy Tou EvpwnaikoU Xwpou AvwTtatnc
Exnaibevong
o [leptypapikoi Asiktec Emunedwyv 6, 7 & 8 tou Eupwrnaikou lMAatoiouv Mpooovtwv
Awa Biou Madnaonc kat to Mapaptnua B
o [lepiAnmtikog Odnyog cuyypapnc Madnolakwv ArtoteAeoudtwv

Me tnv napakoAolBnaon KL emtuxn e€€taon Tou pabnuatog ol poltntég Ba ivat
davikd og B€on va:

® KOTOVOOUV Kal £hapuolouV UTIOSEYOTA XPOVOAOYLIKWY CELPWY AVAAOYQ UE
NV NMeEPIMTWOon HECW TWV OTIOLWYV VA 0TOXEVOUV OTNV avamapaywyn Tou
UNXOQVIOHOU HECW TOU OTIOLOU SnLoupyouvTaL OL TTAPATN P OELG TWV CELPWY,

e £€e181keVOLV UTTOSELYyATA XPOVOCELPWY,

® EKTLUOUV, va EAEYXOUV Kal va afloAOyoUV UTTOSELYLOTO XPOVOTELPWY,

® avaAUouv PeAETEG epimTwong Kal va Sivouv AUCELG o€ TipoPAnpaTa
XPOVOOELPWV

Fevikég IkavotnTeg

AauBavovtag urtoyin TiG YEVIKEC LKOVOTNTEC TTOU TIPETIEL VAL EXEL ATTOKTIOEL O
TITUXLOUXOG (Ontw¢ aUTEG avaypdagovtal oto lNapaptnua AUTAwUAToC Kot
napartidevrat akoAouBwc) oe mola / MOLEC ATTO AUTEC AITOCKOTMEL TO UATNUDL;.

Avalntnon, avaAuon kot cuvieon 2xeblaouoc kat dtayeiplon Epywv
bebouévwy Kat TAnpoopLwv, UE TN 2eBaouoc otn SLapopeTIKOTNTA KOl 0TV
XPHon Kol Twv anapaitntwyv TToAumoALTIOULKOTN T

TEYVOAoyLwv 2eBaouoc oto puatko rieptBaiiov
Mpooapuoyn o€ VEEC KATAOTAOELG Entibelén kowwvikrg, EMayyeAUATIKAG KoL
AnyYn anopacewv ndiknc¢ unevBuvotntac kat evalodnoiag o
Autovoun epyaocio Jéuata puiou

Ouadikn epyacio A0KNON KPLTIKAG KoL QUTOKPLTLKAG
Epyaoia oc SieBvéc meptBaAiov Mpoaywyn tn¢ eAcUTepnc, SNULOUPYLKAC
Epyaoia o€ Siemiotnuoviko KoL EMOYyWYLKNG OKEYNC

neptBadAdlov L

Mapaywyn VEwV EpEUVNTIKWYV LOEWV AMec...

e Avalntnon, avaiuon kot ouvBeon dedopévwy Kal TANPOodOopLWV KoL KPLTLKH
afloAOynon TwWV EUPNUATWV.

e Autdvoun spyaoia.

e AfloAOyNnoN Kal KPLTIKN avaAucn TwV cUYXPOVWV 0yopwV £pyaciag Kal Twy
TIAPOYOVTWVY TIOU €MNPeAloUV TN AELTOUPYLO TOUG.

o Alapopdwon kot afloAdynon MPOTACEWV TIOALTIKNG TTou adopolv tThv ayopd
epyaociag.

e AoOKNOoN KPLTLKAG OKEYNG.

e [poaywyn tng eAeVBgPNC, SNULOUPYLKNC KOL EMAYWYLKAG OKEYNG.

NEPIEXOMENO MAOHMATOZ

Awdaktéa 'YAn MaBnuatoc

1. Znuaoia mpoPAedng, katnyopieg mpoPAedNg.




BaBuov).

XPOVOOELPWV LE ETOXIKOTNTA).

7. Ynodeiypata VAR.

2. M£Bobol e€opaiuvong (kwvntol péool, eKBETIKN e€0UAAUVON ULOG
TIAPAUETPOU, 0ELOAOYNGCN OPAAUATOG 0TV TIPOPAEYN, eKOETIKN e€odAuvon
LE avampooappolOpEVO pUBUO avTamoKpLonG, YPOUULKOG KIVNTOG LEDOG,
YPOULKN EKOETIKN EEOUAAUVON ULOG TTOPAUETPOU TOU Brown, ypoppLKn
ekBeTIKN e€opdAuvon SUTANG mapapétpou, ekBeTIkn e€opudluvon Seutépou

3. Mé€Bodol Slaxwplopol Kat avaAucn XPOVOAOYLIKWVY CELPWV.

4. AutoouoyEtion, autonaAivépopa umodeilypata Kal avaAucn XPOVOAOYIKWV
OELPpWV (XOPOKTNPLOTIKA XPOVOOELPWY, CUVAPTNON QUTOCUCXETLONG,
OUVTEAEOTEG LEPLKNC AUTOOUCXETLONG, UTIOSELyLATA KLVNTWV HECWY,
urnodelypata autonaAivépopou Kvntou LECOU).

5. M€60b0o¢ Box-Jenkins (tautomoinon, ektipnon unodelypatog Kat
SLoyvwoTikog €Aeyxog, mpoBAen pe untodeiypata ARIMA, mpoBAedn

6. AvaAuon XpovoAoyLKwV ZELpwV: ITacluotnTa, povadlaieg pileg kat
ouvoAokAnpwon, ¢atvopuevikn naAvdépounon, Dickey-Fuller, Augmented
Dickey-Fuller, Phillips —Peron tests, JuvoAokAnpwon (Engle-Granger
Augmented Engle Granger test, cointegrating Regression Durbin Watson test).
JuvolokAnpwon kat Yrodeypa Atopbwong Ipaipatod.

8. NPOPAePn ETUXELPNUATIKWY KOTOOTACEWV: MOLOTIKA TIPOCEYYLON.

AIAAKTIKEZ kow MAOHZIAKEZ MEOOAOI — AZIONOlHzZH

TPONOZ NAPAAOZH2
Mpdowrmo ue npoowro, EE
QITOOTACEWG EKTTALOEUTN K.ATL.

MNpoéowrno e npécwrno StdaockaAia

XPHZH TEXNOAOTIQN
NAHPO®OPIAZ KAI
ENIKOINQNIQN

Xpnon T.M.E. otn AtbaokaAia,
otnv Epyaotnplakn
Exnaibevon, otnv Emikolvwvia
E TOUG (OLTNTEC

e Xpnon nAektpovikng mAatdopuag e-class
ylwa avaptnon (a) vAtkol StaAé€ewv , (B)
OVOKOWWOEWY, (y) OOKNOEWV, HEAETWV
TIEPLMTTWONG KAl OXETIKNG apBpoypadiag.

e Xpnowuomnoinon NAEKTPOVIKWV HECWV yLO
napouciaon StaAé€swv (power point).

OPTANQZzH AIAAZKAAIAZ
Mepiypaovrat avaAutika o
TPOTTOC Kot ugdodol
Stdbaokalioc.

Aladeéelc, Jeuwvapla,
Epyaotnpiakn Aoknon, Aoknon
Mebiou, MeAétn & avaduon
BiBAoypapiag, @povtiotiplo,

Mpaktikn (TomoB€tnon),
KAwvikry Aoknon, KaAAitexviko
Epyaotrpto, Awaxdpaotikn
Stbaokalia, ExkmoubeuTIKEG

EMIOKEYELS, Ekmovnon UEAETNG
(project), Zuyypagn epyaciag /

, ®oprog Epyaciag
Apaotnplotnra Efaurivou
AloAEEeLc 39
MeA£Tn 61
BBAloypadiag
Zuyypadn 3 Epyaciwv 80
YUvoAo Mabnuatog 180




EPYACLWY, KaAAtteyvikn
énuioupyia, K.AT.

Avaypdpovtal oL WPEC UEAETNG
Tou  outnty  yla  Kkade
uadnolakn dpaotnplotnta
kaBw¢ kAL oL  WPEC uUn
kaBobnyouuevng UEAETNC
oUWV LUE TIC apxEC Tou ECTS

AZIOAONHZH OOITHTQN
Meptypan ¢ OStadikaoiag | O TeAkog Babuog Ba kaboplotel wg €N¢:
aéloAdynonc

Mwooa AéloAdynonc, MéGobot Aoknoelc (3 Zet 100%
aéloAoynong, Alauopewtikn n Aoknoewv)

Juunepaouatikn,  Aokwuaoia Ergasia 1 20%

MoAAamAnc EmiAoynig, Ergasia 2 40%

Epwtnoeig 2ovtoung Ergasia 340 %

Arnavtnongc, Epwrtroslg

Avantuéng Aokiuiwv, Emiduon 100%
MpoBAnuatwv, lparmnti sUvolo

Epyaoia, Ek9eon / Avagopa,
Mpogoptkny Eé€taon, Anudoia
Mapouoiaon, Epyaotnpiakn
Epyaocia, KAk  Eé€taon
Ao¥¢evouc, KaAAtteyvikn
Epunveia, AAAn / AAAeg

Avapépovtal pnta
mpoadLloplouéva KpLtnpLo
aéloAdynong koL eav Kot mou
givat mpooBaoiua amd TOUC

POLTNTEC.
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o JYIXPONEX MEGOAOI ANAAYZHS XPONOAOTIKQN ZEIPON AHMEAH 20QIA

e Avaduon kot EAgyxol LOVOUETABANTWY XPNUATOOLKOVOULKWY XPOVOAOYIKWV
oelpwvZuplorroudoc Kwotag




