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(2) MAGHZIAKA ANOTEAEZMATA

Ma6nolakd AntoteAécpata

OL doutntég adou mapakolouBricouy e enttuyia to padnua Ba eival oe Bon va
yvwpilouv Tig Baotkeg Evvoleg TG Bewplag otoyaotikwy Stadikaclwv (martingale,
Sladkaoieg Markov og cuvexn XpOvo Kal Pe SLaKPLTO KAl CUVEXT XWPO KOTOOTACEWY,
Sladkaoieg yevvnoswv-Bavatwy, Stadlkacieg Staxuong KAT) va LOVTEAOTIOLOUV Kal AUVOUV
npoBARUATA TTOU XPELATOVTOL QUTEC TLG TEXVLKEC, Kal Ba urmopouv va epapuolouv
BepeMwdELG TEXVIKEC Ao TNV Oswpla aUTH HE EMIKEVTPO TG LEAAOVTLKEC EPAPLOYEC TWV
EVVOLWV QUTWV OTNV OTOTLOTLKA, Kal o 51d¢dopa YVWOTIKA OVTIKELUEVO CXETIKA UE TLG
OLKOVOULKEG ETILOTAIEG TOL XPNHOTOOLKOVOULKA, TO TEPIBAAAOV KOl TLG CUYXPOVEG

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 Ouadikn epyooia

o Epyaocia oe dlemiotnuovikd meptaiiov

o [apdywyr VEWV EPEVVNTIKWY LOEWV

e  YeBaocpog otn SLadopeTIKOTNTA KAL OTNV TTOAUTIOALTLOMLKOTNTA




e YeBacpog oto dpuaikd meptBaiiov
e [poaywyn TG eAeVBepnC, SNILOUPYLKNG KaL EMAYWYLKAG OKEYNG

(3) NEPIEXOMENO MAGHMATOZ

MapkoBLaveg SLadIKaoLleG e SLAKPLTO XWPO KATAOTACEWV OE CUVEXN XPOVO.
FevvnTopec, MPodPOULKEC Kot omloBoSpouikéC e€lowaelg Kolmogorov. YoAoylopog
mBavotAtwy petafaonc. Aladikaoieg Nevvrioewv-Oavatwy Kot EpopUOYEC.
Awadikaoiec Markov o S10KpLTO XPOVO LE CUVEXH XWPO KATAOTACEWV.

Martingales o€ StakpLtd xpovo. Stopping times, Filtrations (StaoBntika). Optional
Stopping Theorem. Ztoxaotikég Stadikaaoieg oe ouvexn xpovo. Kivnon Brown kat ot
OLOTNTEG TNG. MEWUETPIKN Kivnon Brown kat Stadikacia Ornstein-Uhlenbeck.
Awadikaoieg Gauss. Eloaywyr oto otoxaotikd oAokAnpwpa. Mpocopoiwaon
OTOXAOTIKWV SLadikaolwv. EQapUOYEG OTA OLKOVOULKA T XPNLATOOLKOVOULKA, TO
niepBAAAov Kat TLG oUYXPOVEC TEXVOAOYLEG.




(4) AIAAKTIKEZ kat MAGHZIAKEZ MEGOAOI - AZIOAOIHzZH

TPOMNOZ MAPAAOZH: | Mpdowro pe MNpéowrno

XPHZH TEXNOAOIIQN Xonon T.M.E. ot Nat
MAHPO®OPIAS KAI EMIKOINQNION A%Qw?(a;\(d -om
Xpnon T.MN.E. otnv  |Nau Mpoypdupata yia tThv
Epyaotnplokn NPOCOUOIWaN
Eknaideuon OTOXOOTIKWY
OladIKaoLWV Kal
QUOTNUATWYV
XpAon Nat H enkowwvia yivetal
T.N.E. omv péow email kat eclass.
Enwowvwvia
HE TOoug
POITNTEG
OPTFANQZH AIAAZKAANIAZ X ®optog Epyaciag
Apaotnplotnta Eaurivou
ALOAEEELG oty TAEN 52
MeA€tn kat avaluon 38
BLBAoypadiog
AUTOTEAAC UEAET 110
Z0voAo Mabnpuatog 200

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

MAnpodopia Stabéoun oto eclass.
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