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TITAOZ MAGHMATOZ

ANAAYZH XPONOZEIPQN

AYTOTEAEIZ AIAAKTIKEZ APAZTHPIOTHTEZ

O€ TIEPINMTWON TTOU Ol TILOTWTLKESG UOVAOEC QUTOVELOVTAL OE SLOKPLTA UEPN EBAOMAAIAIES

Tou padriuatoc my. AAé€elg, Epyaotnpiakéc Aoknoelg k.Am. Av ot QPES NIZTQTIKEZ

TILOTWTIKEG UOVAOEC QUTOVEUOVTAL EViAia ylo TO OUVOAO TOU UaFnUOTOG MONAAEZ
p ; ; g . AIAAZKAANIAZ

avaypate tc eB8bouadiaicc wpeg StbaokaAiag kat To oUVOAO TwV

TUOTWTIKWV UoVAS WV

AloAE€eLg 4 5

MpooVéate oeipéc av ypetaotel. H opyavwan Stdéackadiog kot ot

SLOakTIkEG UEG0HOL TOU XPNOLUOTTOLOUVTAL TIEPLYPAPOVTAL AVUAUTIKA OTO 4 5

(6).

TYNOX MAGHMATOZ

yevikoU uroBadpou,

e16kou urtoBadpou, lbikevons

VEVIKWVY YVWOoEewV, avantuéng Seélotntwv

ElSikoU YnoBaBpou
(udBnua emAoyng otnV EMIOTNUOVIKA TIEPLOXH «ITATLOTLKA-
MiOavotnteg-Enxelpnotakn Epsuvay)

NPOAMNAITOYMENA MAOHMATA:
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HAEKTPONIKH ZEAIAA .
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MAGHMATOS (URL) http://math.uth.gr/?page id=778

(2) MAGHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAécpata
Meptypdapovral Ta padnolaka AoTEAETUAT TOU AT UOTOG OL CUYKEKPLUEVES YVWOELS, SEELOTNTEC KAL LKAVOTNTEG
KkataAAnAou enutéSou mou Jo AITOKTITOUV OL POLTNTEG UETA TNV EMLTUXN 0AOKANPpwan Tou uadnuaTog.
JupuBouleuteite to Mapaptnua A
o [Ieptypacpri tou Enunédou twv Madnaotakwv AltoteAeoudtwy yla kade éva kUkAo omoubwv cuupwva ue to lMAaioto
Mpoadvtwy tou EupwnaikoU Xwpou Avwtatng Ekmaibeuong
o [leptypapikoi Acikteg Emunédwy 6, 7 & 8 tou EupwrniaikoU MAatoiou Mpoaovtwy Awa Biou Maidnong kot to Mapaptnua B
o [lepiAnmtikog O8nyog ouyypaprc Madnaotakwv ArtoteAeoudtwy

310 HAOnua ylvetal pa etoaywyn otnv AvaAuch XpovooELpwV.

Me tnv enttuxn mapoakoAouBnon kat ohokAnpwon tou pabiuatog n pottitpla/o pottntic Ba eival
oe Béon:

¢ Na Kotavoel TIG £€VVOoLeG KOl TN onuacia TG avaAuong XPOVOOELPWV.

e Nampooblopilel pabnuatikd utoSelyata XpOVOoELPWV.

e Na koatavoel ta mpoPARUATO 0TV AVAAUGCH XPOVOOCELPWY KOL TOV TPOTO OVTLUETWIILONG

TOUG,.

e N0 EKTLUA TIG apLOUNTIKEG TTAPOAUETPOUC UTTOSELYLATWY XPOVOOELPWV.

e No mpoBAEMEL TIG TLHEC TWV UTIOSLYLOTOTIOLNUEVWV XPOVOOELPWV.

e Na eléyxel TNV KATAAANAOTNTA UTTOSELYUATWY XPOVOOELPWV.



http://math.uth.gr/?page_id=778

Fevikég Ikavotnteg

Avainitnan, avaAvon kot oovdeon Sedouévwy Kot
TIANPOPOPLWVY, UE TN XPION KAL TWV amapaiTnTwy
TEYVOAOYLWV

lpocapuoyn o€ VEEG KATAOTHOELG

AnyYn anopacewv

Autovoun epyaoio

Ouadikr epyaoia

Epyaoia oe 6iedvég meptBaiiov

Epyaocia og Siematnuoviko neptBaAlov
TMapaywyn VEwV EPEVVNTIKWY LOEWV

AauBavovtag urtoYn TIG YEVIKEG LKAVOTNTEG TTOU TIPETIEL VAL EXEL QTTOKTIOEL O TTTUXLOUXOG (OTTWG QUTES QVYPAQOVTAL OTO
Mapaptnua AutAwuatog kat napatidevrar akoAdov9we) o€ mola / TOLEG A0 AUTEG ATTOCKOTE( TO Uadnua;.

Sxeblaouog kat Staxeiplan Epywv

56006 0T SLAPOPETIKOTNTA KAl OTNV MTOAUTTOALTIOULKOTNTA
2€Baodg ato puatko neptBailov

Entibeién kowvwvikrg, emayyeAuatiknc kat ndikrg umteuduvotntag
kat evalodnoliog o Féuara @UAou

A0KNON KPLTIKIG KOl LUTOKPLTIKIG

Mpoaywyn te eEAeUTEPnS, SNIULOUPYIKIG KL ETTAYWYLKIG OKEYNG

AMeg...

Me tnv emtuxn mopakoAouOnaon kat OAOKANPWOH TOU, TO LABNHA ATTOCKOTIEL OTO VAL £XEL OUTOKTH OEL
n dottitpLla/o GoltnNTAC TIC MAPAKATW LKAVOTNTEC:

e Autovopun epyacia

e Opadikn epyaocia

e [Mpoaywyn tng eAeUOepnG, SNULOUPYLKAG KAL EMAYWYLKAG OKEYNG
e AvaAUTIKNA KOl CUVOETLKN OKEYN

e Kpttikn okéyn

(3) NEPIEXOMENO MAGHMATOZ

Elcaywyn HE TAPASElYMATA XPOVIKA OCUOXETWOMEVWY SeSopévwy. Evvoleg oTAOLUOTNTOG.
I610TNTEG CUVAPTNONG AUTO-CUCXETLONG OTACLUNG XPOVOOELPAG. KAOOOLKO TTPOCHETIKO UTIOSELY LA
L€ VTETEPULVIOTIKEG OUVIOTWOEG (TAOEWG, TMEPLOSIKOTNTAC/EMOXIKOTNTAG). MOPOUETPIKEG KOL pn-
MAPAPETPKEG UEBOSOL ektipnong kot e€AAeWPnNg VIETEPUIVIOTIKWY OUVIOTWOWY, HEB0SOG
Sladopwv. Box-Cox petaoynuatiopol e€dleubng etepookedaotikotntag. KAaoolkol €Aleyyol
TUXALOTNTOC/KAVOVIKOTNTOG OTOXOOTIKAG OUVIOTWOOG. AUTO-CUOYETION YPOUUIKWY  diATtpwyv
OTACLUWY XPOVOOELPWY. Avamapdotoon OTACLUWY XPOVOOEPWY WG  YPOUMWKA  ¢iltpa
acuoxétiotou BoplBou kat to Beswpnua Wold (ouvomtika). AutomaAivépopa umodeiypata
Kwvntol péoou (ARMA), ouvBnkeg UTaPENG-ALTLOTNTAG-OVTLOTPEYIUOTNTOG OTACLUWY YPAUUIKWY
AUogwv. YIOAOYLOMOG TNG OUVAPTNONG OUTO-CUVSLAKUUOVONG ALTLOTWY OTACLUWY AUCEWV OTO
veviko ARMA(p,q) umtodetypa. ACUUMTWTIKEG LOLOTNTEG SelypaTikoU péoou. Oswpnua Bartlett kat
OCUUMTWTLKI OTATLOTIKI) CUUMEPACUOTOAoyia auto-cuoxeticewyv. Mpoyvwon glayxiotou pEoou
TETpAYWVLIKOU 0dAaApatog. AAyopLlBuol utoAoyLopoU BEATIOTWY YPAULKWY Tipoyvwoewv (Durbin-
Levinson, innovations) kal edapUOYEG TOUG OTNV MPOYVWON OLTLATWY OTACIUWwY AUoswv ARMA
UTIOSELYPATWY. H ouvaptnon HEPLKAG QUTO-CUCXETIONG Kol N eKkTipnon tng. Mpooapuoyn
QLTLATWY OTACLUWY UTIOSELyUATWYV ARMA: Q) TIPOKATOPKTIKEG EKTLUATPLEG yla auTomalivépoua
AR(p) umodelypata (Yule-Walker, ehdxiota tetpaywva), kwvntol pécou MA(Q) umodeiypata
(innovations algorithm), pikta ARMA(p,q) umodeiypata (yevikeupévn pebodog Yule-Walker,
innovations  algorithm), B) ektiunon péylotng mBavopAVELOG KAl  OLOUMTITWTLKA
ouunepaopatoloyia. AlayvwoTikol €AeyxoL Kal Kpltrpla emhoyng tTafewg ARMA umodelypatwy
(FPE, AIC, BIC). Eloaywyn ota umnodeiypata ARIMA kat SARIMA yla pUn-0TAGCLUEG XPOVOOELPEG UE
povadiaia pila, éAeyyxog Dickey-Fuller.

(4) AIAAKTIKEZ ko MAOHZIAKEZ MEOOAOI - ASIONOrHZH

TPONOZ NAPAAOZzHZ
Mpoowro e mpoowrno, E§ amootacews
eknaidevon KA.

MpOowTo Ue MPOOWIO, 0To apdLBEatpo.

XPHZH TEXNOAOTIQN

NAHPO®OPIAZ KAI ENIKOINQNIQN
Xprion T.M.E. otn Atbaokadia, otnv
Epyaotnpiakn Eknaibeuon, otnv Emikowwvia
LE TOUG (OLTNTEG

Yrootnptén ekmadeutikng dLadlkaciog LEow TG
NAeKTPOVIKN G MAaThOpUaG e-class

Xprion T.MN.E. otnv emkowvwvia pe Toug doltnTtég (e-mail,
OVOKOWWOELG LECW TNG NAEKTPOVLKA G TAaTtdOppag e-class)




Yrootnptén Mabnolakng dtadikaciog HEow tng
NAEKTPOVIKNC TMAOThOpUAG e-class.

OPrANQzH AIAAZKAAIAZ

Meplypagovtatr  avaAutikd o0 TPOmMoG  Kal
uédodot Stbaokaliag.
AaAéewg, Seuwvapla, Epyaotnpiakrn Acknon,
Aoknon  [ebiou, MeAétn &  avdAuon
BiBAwoypacpiag, @povriatrplo, Mpaktikn
(Torto9€tnon), KAwwn Aoknon, KoaAAwrexviko
Epyaotrplo, Aabpaaotikn Sibaokalia,
EkmaudeUTIKEG ETILOKEWYELS, EKIOvnon UEAETNG
(project), Suyypapn epyacias / epyaciwy,
KaAAwreyvikn énutouvpyia, K.Am.

Avaypd@ovtal oL WPEG UEAETNG TOU @oLTNTh
yla kae padnaoiakn dpactnplotnta Kadwe Kot
0L WPEG N KadobnNyoULEVNG UEAETNG CUUPWVA
UE TG apyéG Tou ECTS

, ®doprog Epyaciag
A
paoctnplotnta Eaprivou

AladéEeLg 52
MeAétn Bewplag 25
MeA€tn, mpoetoLpacio kot 53
ouyypaodn pyacilwv

MeA€tn yLa tehkn e€€taon 25
YUvolo MaBnpatog

(25 wpec PpopTou epyaciag 125
QVa TILOTWTIKA povada)

AZIONAOTHZIH ®OITHTQN
Meptypacpr tng Stadikaciog aktoAdynong

Mwooa AéoAdynong, MéSobot a&loAdynaong,
AlUopQWTLKY 1 SUUMEPAOUATIKY, AoKuaoia
MoAdamAric  Emtdoyri, Epwrtricelg Suvroung
Anavtnong, Epwtrioelg Avdamtuéng Aokiuiwvy,
Enmiluan MpoBAnudtwv, [panty Epyaoia,
Ek¥eon / Avagopa, [lpogopikn E&taon,
Anuoota Mapouciaon, Epyactnpiakr Epyaocia,
KAwvikry  Eé€taon Aodevolg,  KodAteyxvikn
Epunveia, AAAn / AMeg

Avapépovtal pntd mPoodLopLouEVa KPLTHPL
aloAdynong kat eav kat mou eivat mpooBdoua
Q70 TOUG POLTNTEG.

1. Tpamtn teAkn €€taon (100% tou teAkol Babuoul) otnv
eA\nVIKA YAwooa Pe th popdn:
=  EpwTriogwv avantuéng.
=  Epwtioewv avolxtol tumou/Ivvtoung amadavtnong/
TOAQMANG €MAOYNAG HME TARPN TEKUNPLWON TwV
OTTAVTHOEWV.
=  Emniluong mpoBAnuatwy.
2. Atoukég  epyacieg, n  BaBuoloyia
cuvumnoloyiletal otov TeEAKO Babuo.

Twv ormnoiwv

3. Npodoplkeg e€eTdoelg (OTav MpoPAEnEeTAL).

4. O TpOMOG KAl Ta KpLripla agloAdynong sival mpoofaciua
arnod toug ¢poltnTEG pEow TG MAatdopuag e-class.
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