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(2) MAOHZIAKA ANOTEAEZMATA

Ma6nolakda AntoteAéopata

Ot petantuylakol poltnTtég mou moapakoAouBouv to pabnua €xouv cuvnBwg SladopeTiko untofabpo
Omo TIC TIPOTITUXLOKEG TOUCG OTOUSEG. OL SLOAEEELG TOU paBrpatog €xouv TO00 BewpnTIKO OCO Kal
edapuoopévo yapaktnpa, kKabwg TOo I{NTOUMEVO €lval ol petamtuylakol doutntég mou Oa
0AOKANPWGOOUV TNV MOPAKOAOUONGN EMITUXWGE VO £XOUV ATIOKTAOEL EKELVEG TIG §€LOTNTEC TTOU B TOUG
elval xpriolpeg eite yla va ouvexioouv oe SL6aKTOPIKO KUKAO omoudwyv €ite yla va epyacbouv wg
e€eldlkeupévol eTuoTioveG. O MPWTOG Labnolakog otoyxog eivat va Suvavtal va e€eldlkelouv Kal va
EKTIHOUV OWOTA, OLKOVOUETPLKA umodeilypota piag eflowong, amAég HopdEC UTOSELYyUATWV
SLapBpwtikwy €flowWoewY, KABWG Kal gUTEPIKWY UTodelypdtwy VAR, emAéyovtag tnv Katd
nepintwon KataAAnAotepn LEBOSO OLKOVOUETPLKNG EKTIMNONG. TN ouvéxela Sivetal éudaocn otnv
KaTavonon evwolwv onwg n Peudng cuoxetion, n Katd Granger altlOTNTA KAl N OTOTLOTIKI LOOpPOTLia,
KaBwg otnv e€olkeiwaon Ue TexVikéG Monte Carlo. TéEAog akoAouBel n ekudBNnon Twv cuvaPWV PE AUTEG
OLKOVOUETPLKWY HEBASwWV Tou avadEpovtal 6To UTO TO (3) KATWTEPW (MEPLEXOUEVO TNE UANC).

Fevikég IkavotnTeg

Avalntnon, avaluon kot cuvBeon §edouévwy Kat TAnpodopLWY, LUE TN XPHON KoL TWV amapaitntwy
TEXVOAOYLWV

Ixeblaouog kal dlaxeiplon Epywv

Mapaywyn VEWV EPEVVNTIKWV LOEWV

Mpoaywyn tng eAeVBepNC, SNULOUPYIKNG KL EMOYWYLKNG OKEYNG

(3) NEPIEXOMENO MAOGHMATOZ

Eloaywylkég évvoleg — Aladikaoio OKOVOUETPIKAG Avaluong. lMevikeupéva eAdyloTo TETpAYWVA,
Bewpla kal mpaén. EGAPUOCUEVN OLKOVOUETPLA: CUVAPTAOELG KOOTOUC, TAPAYWYNG, KATAVAAwWaoNG.
Eloaywyr] OTa OLKOVOUETPLKA ocuothpata Olapbpwiikwy €€lowWoswv. BOOWKEG £Vvoleg  Kal
pebobdoloykd epyaleia otnv avdluon xpovooelpwv. Didtpa kot péBodol efopdAuvonc.
Yrodeiypata ARIMA , SARIMA. H peBobdoloyia Snuloupylag £vog oToxaoTikoU umodelypatog
Katd Box-Jenkins. Zuykpttikn LeAETn Tng peBodoAoyiag Box-Jenkins kal tnG KAAGGLKIG OLKOVOUETPLKNG
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peBodoloylag. Ymodeiypata pe automalivbpopun umd cuvlrnkn etepookedaotikdtnta. MpoBAnuata
AOyw pn otaowuotntag, Peubdeic ocuoxetioels. H texvikry Monte Carlo yia mpoodloplopd Kpiotpwyv
TWLWV, TTAgoveKTaTA —petovekTipata. EAeyxol Dickey Fuller kat Aounot ouvadeig EAeyyol. H évvola
TNG OTATLOTLKAG LooppoTiag, cuvolokAnpwan kat urtodelypoata S1opbwong odpaApatoc.

(4) AIAAKTIKEZ kot MAOHZIAKEZ MEGOAOI - AZIONOTHZH

TPOMOZ MNAPAAOZHZ | ZUyxpovn Kot Acuyxpovn E§ anootdoswg Stdaokalio kot
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AZIOAOTHZH ®OITHTQAN | H aflohdynon twv dottntwy yivetadt:

(a) Méow ypamtng efétaong n omoia mepAapPavel
EPWTNOELG OUVTOUNG amavtnong kot eniluon mpoBAnudtwv
A/ko

(B) Méow epyacwwv Kat' oikov Koatd Tn OLApKELD TOU
€€aUNVOU TIG omoieg oL dpoltnTEG ouyypadOUV ATOULKA N OE
MLKPEG OpAdEG, MapaSidouv OE TOKTEG NUEPOMNVIEG KoL
napouactalouy dnuoaota.

OL dountég pe  padbnolakég Suokolieg efetalovral
nipodopLka.
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