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MAOHZIAKA ANOTEAEZMATA

Ma6Onolakd AntoteAécparta

Meptypdovtal ta uadnolokd AmoTEAECUATA TOU UGN UATOC Ol CUYKEKPLUEVEG YVWUOELC,
6e€10TNTEC KA LKOVOTNTEG KATAAANAou ermtutédou mmou Ja amoKTHOOUV OL (POLTNTEC UETA TNV
EMITUXN 0AOKANpwan Tou uadnuaTog.
2uuBouleureite to Mapaptnua A
e [leptypacn tou Emimédou twv Madnotakwyv AmoteAecudtwy yio kade Eva KUKAO
onouvdwyv cuupwva Le to MAaioto Mpooovtwv tou Eupwnaikol Xwpou Avwtatng
Exnaibevonc
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o [lepypapikol Asikteg Emumedbwv 6, 7 & 8 tou EupwrtaikoU MAatoiov Mpoodvtwy Al
Biou Ma®nonc kot to Mapaptnua B
o [lepiAnntikoc O6nyoc ouyypaprnc Madnolakwv AmoteAeouatwy

To paBnua €XEL TOUG MAPAKATW HaBnoLakoug oToXouC:

(a) O oTOX0C TOU POBAUATOC ELVOL VA ETIEKTELVEL TIG OLKOVOUETPLKEG AVAAUCELG
(B) va ouvexioel Tnv mapouciaon Twv BACIKWY OLKOVOUETPLKWY EVVOLWV

(v) va dwoel tn duvatotnta otoug ¢GoltNTEG Kal ¢GOLTNTPLEG VO KOTAVONOOUV Kal va
ETEKTEIVOUV TN yvwon Toug oTou¢ SlayvwoTlKouG eA€yxoug KoBwE Kal o AAAQ TIO
TiPOXWPNMEVA BEUATA OTTWG AUTA TWV CUCTNUATWY AAANAEEQPTNUEVWY EELOWOEWY, EAEYXWV
OTAOLUOTNTOC KAl OUVOAOKANPWONG, UTOSElypaTtwy pe PevdopetaBAnty cav eaptnuévn
METABANTH KoL UTTOSELY LATWVY KATAVEUNUEVWV XPOVLKWV UOTEPNOEWV

Me tnv erutuxr oAokAnpwaon tou padnuatog o poltntng/Tpla Ba eival os Béon:

(1) Na amavta og €€€LOLKEUEVA OLKOVOUETPLKA TIPOBAN AT

(2) Na umobelypatomolel o e€eldikevpéva Bpata pe SUVAULKEG avaAUOELS 1 Xpron
TIEPLOCOTEPWY ATTO ULOG EELOWOEWV

(3) Na eAéyxeL TNV LOYXU TWV OLKOVOULKWY Bewplwv
(4) Na kavel mpoBAEYeLg

(5) Na xpnotpomnolei KatdAANAo TTPOYPAULLOTO OLKOVOUETPLKAC AVAAUONG

Fevikég IkavotnTeg

AauBavovtag urmoyn TIC YEVIKEC IKAVOTNTEC TTOU TIPETIEL VA EXEL OUTOKTIOEL O MTUXLOUXOG
(ontwc¢ auteg avaypagovtal oto Mapaptnua AtmAwuatog kat napatidevroal akoAovdwc) oe
mtolat / TTOLEG ATTO AUTEC ATTOOKOTTEL TO padnua;.

Avalntnon, avaAuon kot cuvieon
debougvwy kat mTANPoPoPLWY, UE TN
XPron Kot Twv omepaitntwyv
TEXVOAoyLWV

Mpooaployn o€ VEEC KATAOTAOELG
AnyYn anopacewv

Autovoun epyacio

Ouadikn epyacio

Epyaoia oe SieBvéc meptBaAiov
Epyaoia o€ Siemiotnuoviko
neptBaiiov

Mapaywyn VEwV EpEUVNTIKWYV LOEWV

Jxeblaouoc kot Siayeipton Epywv

JeBaouoc otn SLaPOPETIKOTNTA KoL OTNV
TTOAUTTOALTIOUIKOTN T

JeBaouoc oto puatko neptBailov

Entibeién kowwvikng, emayyeAuatiknc ko nGLkN¢
unevBuvotntac kat evatodnoiog os Géuara
UAou

A0KNON KPLTIKAG KoL QUTOKPLTLKAG

Mpoaywyn tnc eAcUTepnc, SNULOUPYIKNAC KAl
ETMTAYWYIKNC OKEWYNC

e Avalntnon, avaAuon kot cuvBeon dedopévwy Kat TAnpodopLwy, LE TN XPRon Kal Twv

anapaitntwyv teExVoAoylwv
e Anyn anodacswv




e AfloAoynon eykupotnTag AAUBOVOUEVWVY ATIOTEAECUATWY
e Epyaoia os 61eBveg meplBaiiov

e Epyaoia og SlemotnUoviKo eptBaiiov

e [lapaywyn VEWV EPELVNTIKWY LOEWV

NEPIEXOMENO MAOHMATOZ

1" EBSopada

Kputnpla emiloyng moAwdpounoswv (Akaike Information and Schwarz Bayesian). Kputrpla
ETUAOYNAG QVAPECO OTNV YPOUULKN Kal AoyaplOuikn ypauukn popdn (Box-Cox, Bera-
McAleer, McKinnon-White-Davidson).

2" EBSopada

‘EAeyxol otaBepotntag ouvteheotwv (EAeyxog Chow, kputriplo Hansen, €Aeyxol CUSUM,
CUSUMSAQ). EAeyxol LR, LM, W (kpttrjpta Adyou miBavodaveliwv, Wald kat moAamAaclaoth
Lagrange).

3" EBSopada

Ynodeilypata avtonaAivépoung umo ouvOnkn etepookedaotikotntag (EAeyxog yia ARCH,
unodelypa GARCH)

4" EBdopada

Enektdoelg ypopplkol umodeilypatog: Mn ypappkad umodeiypota Kal umodelypata pe
PevdopetapAnti cav efaptnuévn petaBAntn (unmddelypa ypappikng mibavotntag, Logit,
Probit)

5"—6" ERdopada

Yrodelypata KATAVEUNUEVWY XPOVIKWY UOTEPHOEWV. YTTOSelypata PUe amePLOPLOTO aplOuo
XPOVIKWV voteprocwv (umodelypata Koyck, Solow). Yrodelypata pe meploplopévo aplbuo
XPOVIKWV UoTePHoswv (umtodetlypa tou Almon).

7" EBSopada

Eumelpikd umodelypata HE XPOVIKEG UOTEPNOELS (UTOSELYHO HEPLIKNCG TIPOCAPUOYNAG,
UTTOSELY LA QVATIPOCAPHOCUEVWY TIPCOOKLWV)

8" EBSopada

JuotAuata aAAnAgfaptnuévwy eflowoswv (owovoukn SlapBpwaon, avnyuévn popdn,
otoxaotika umodeilypata, €6n cvotnuatwyv eflowoewv). TO OLKOVOUETPLKO UTIOSELYUA
oAAnAe€aptnuévwy e€lowoewy Kal to odaApa aAAnAeaptnonc.

9" EBSopada

MéBobol ektipnong ouvotnuatwv aAAnAseéoptwuévwy eflowoswv (éupeon pEBoSOG
e\aylotwv teTpaywvwy kal pEBodog eAayiotwv teTpaywvwy os SUo otadla)

10" ko 11" EBSopada

KUpleg¢ ouviotwoeg XpovoAoylkwv oelpwv. EAgyxol oTtaoUOTNTAC KOl OUVOAOKARPWONG
(dawopevikn maAwvdpopunaon, éleyxol povadiaiag piag, EAeyxog Dickey-Fuller, emavénuévog
€éA\eyxoc¢ Dickey-Fuller, €Aeyxot Phillips-Perron). Evvola kot €AeyxoG OUVOAOKANPWONG,
€\eyxo¢ Engle-Granger, é\eyxo¢ CRDW, napadeiypata)

12" - 13" EBdopada

Fevikn emavaAnydn kat cuvdeon Twv BOCIKWY EVVOLWV TOU HABAUATOC 0 BEwpPNTIKO Kall
TPOKTLKO emtinedo (xprion kupiwg EVIEWS / avadopd os STATA).

MeAAOVTLKNA EMEKTAON TOU poBOnpatoc.




AIAAKTIKEZ kot MAOHZIAKEZ MEOOAOI — AZIONOIMHZH

TPOMOZ NMNAPAAOZHZ
Mpdowrno ue npoowro, EE
QITOOTACEWG EKTTALOEUTN K.ATL.

AIAAEZH ENTOZ TAZHZ (Mpoowmo pe Npocwrno)

XPHZH TEXNOAOIIQN
NAHPO®OPIAZ KAI
EMNIKOINQNIQN

Xpnion T.M.E. otn Aldaokalia,
otnv Epyaotnplakn
Exrtaibevon, otnv Emkovwvia
UE TOUC (POLTNTEC

e Xpnon nAektpovikig mAatdopuag e-class yla
avaptnon (a) onuewoswy, (B) aocknoswv
dpovtotnpiwy, (y) avakowwoewv

e Xpnowomnoinon e€eLSIKEVLEVOU OTATLOTLKOU
AoylopikoU (. Nakéto EpyaAeiwv AvaAuong tou
EXCEL, MINITAB) ywa tn Slevépyela meplypadLkig Kat
ETIAYWYLKNG OTATLOTLIKAG AVAAUONG

OPrANQZzH AIAAZKANIAZ
Meplypdovtal avaAvutika o
TPOMOG Kot uedobol
Sldaokalioc.

AlaAééelc, Zeuwvapla,
Epyaotnpiakn Aoknon, Aoknaon
Meblou, MeAétn & avaiuon
BiBAoypapiag, @povtiotiplo,

Mpaktikn (TomoV¥€tnon),
KAwvikry Aoknon, KaAAttexviko
Epyaotrpto, Alaxdpaotikn
Sibaokadia, ExmautSeUTIKEG

EMIOKEWELG, EkmOvnon UEAETNC
(project), Zuyypagn epyaciog /
EPYQOLWY, KaAAiteyvikn
dnuloupyia, k.Am.

Avaypapovtol ol WPEG UEAETNC
ToU  oLTNTN yloo  kade
uadnolakn SpaotnplotnTo
kadwe koL oL  WPEC UNn
kadodnyouuevng UEAETNC
OUUPWVO UE TIC apyeC Tou ECTS

®optog
Apaotnplotnta Epyaciag
Eéaunvou

Alalé€elg 39
Opovtiotiplo 15
Mpoobog AMOAAOKTLKN 2
Tehwn E€€taon E€aurvou 2
MeA£tn BifAloypadiag 70
EniAuon Aoknoswv 40
Xprion OLKOVOUETPLKOU 42
AOYLOULKOU
ZUuvoAo Madnuarog 210

AZIONOlHzZH ®OITHTQN
Meptypan tn¢ OSltadikaoiag
aéloAdynong

Mwooa AéloAoynoncg, MeBobot

aéloAdynong, Alauopwtiky n
Zuunepaouatiky,  Aokiuaoia

MoAAarArnc EmtiAoyng,
Epwtrosig Zuvtoung
Arntavtnong, Epwtroelg
Avantuéne Aokiwuiwv, Emiduon
MpoBAnuatwy, lpantr

H BaBuoloyla tou pabiuoatog yivetal pe TeAkn e€€taon
1 amaAAOKTIKN TipO0S0 evw cuvUTIOAOYLIETAL N CUUUETOXNA
KoL N eMAuon aoKAOEWV oTa GPOVILOTNPLAKA LabiuaTa.




Epyacia, Ekdeon / Avagopa,
Mpogoptkny Eé€taon, Anudoia
Mapouciaon, Epyaotnplakn
Epyaocia, KAk  Eé€taon
Ao¥evouc, KaAAtteyvikn
Epunveia, AAAn / AAAeg

Avagépovtat pnta
TPoadLopLOUEVD KpLtnplo
aéloAdynong kot eav Kol mou
elvat mpooBaociua amo TOUC

POLTNTEC.
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