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Yy wtocelida Tov pabnuatog http://users.auth.gr/~dkugiu/Teach/TimeSeriesVVolos/index.html divovtot fonontikég
ocuvapthioelg oto Matlab yio 1o Mépog A TG YpOpIKAG avAAVGNG HOVOUETABITOV POVOGELPAV, KOHDG Kot KAToLo
apyeia xpovooelp®dv. Oho avTa TEPLEYOVTOL GE VO PAKELO TOV £XEL GLUTIEGTEL 6TO apyEio mov ovoudleton lab.zip.
Hopakdte yivetor meptypopn T@V GuvapTHoE®Y Kol apyeimv dedopévav.

Ytov vmoloyloth, Ba Tpénel va tpé€ete To matlab kot va petapepbeite (.. xpnoomotmvTog TV eVIoAn €d) 610 PAKELO
gpyociog mov mePEXEL TIg cuvaptnoelg matlab (poperig *.m) ko kémowa apyeio dedopévov (Lopeng *.dat) mov pmopodv
va yproomroinfovy g tapadsiypata. [a va dafdoete eneEnynuotikd Keipevo yia ke cuvaptnon purnopeite vo
ddaoete help, petd kevo kot to Gvopa TG GLVAPTNONG.

T ™ edptmon evog apyeiov dedopévmv ypnotpomroteiote v evioAn load, w.y. n evioin
= load(‘c:\MyData\datname.dat’);

(QopTMVEL TOV Tivako, Tov apyeiov datname.dat mov Bpicketar 610 pakelo c:\MyData kat 10 mepleyOUEVO TOV SIVETOL TN

petafAnt X.

Oha ta apyeio mpoypappdtov Matlab kot dedopévav o€ éva copmieouévo apyeio lab.zip.
O1 cuvoptroelg matlab sivau:

Mn-otaoyues ypovooeipés, omoloipn TaoNS Kol ETOYIKOTHTAS, AVTOGVGYETION

- Zuvaptnon movingaveragesmooth.m : tpooappoyn taong pe eiktpo kivoduevov pécov taéng 2q+1 (1 2q)

(kv MOUEVOG TOTIKOC HEGOC OPOG, TO. TPAOTO KO TEAELTAL0 q GTOLXELD Eval KEVEL).

- Zvvdptnon movingaveragesmooth2.m : mpocoappoyn téong ue eiktpo Kivoduevov pécov taéng 2q+1 (1 2q) (xpion
ocuvaptnong filtfilt tov Matlab, n e§opdivvon epapuoletar oe OAN TN YPOVOCELPE, dEV VTLAPYOVLY KEVA GTOLYEID).

- Zuvapton polynomialfit.m : Tpocappoyn téong pe Tolvmdvopo dedopévou Babuod.

- Zvvdptnon movingaverageseasonal.m : mpocappoy” ELOYIKOTNTOG TEPIOSOL S UE GIATPO KIVOOUEVOD HEGOL TAENS S
(apaipeoT KLAMOUEVOL TOTKOD LEGOV OPOV, T TPMTO, Kol TEAEVTAiN S/2 GTOotKEln Elval KEVE).

- Yvvdptnon seasonalcomponents.m : TpoGopHOYY EXOXIKOTITAG TEPLOSOV S LE VTTOAOYIGUO TOV HEGOL OPOL TOV KADE
GTO(ELOV TNG TEPLOOOV.

- Xvvédptnon autocorrelation.m : vToAoyiopOg TG SEIYUOTIKNG GUVAPTIGNG OVTOGVGYETIONG,

- Xvvaptnon portmanteaul B.m : Portmanteau é\eyyog ave&aptnoiog vroAoinwy pe 10 otatioTikd tov Ljung-Box.

- Ipoypappo rexampledetrending.m : wapdderypa yio (o) Snuiovpyio ¥povocelpds Ue GTOXOOTIKY TGO Kot
EMOYIKOTNTA, () OTOAOLPN TNE TAGNC KO EXOYIKOTNTOC, KOl (V) 0UTOGLGYETION KOl EAEYYO0G aveEAPTNGIOG VITOAOIT®V.

I poyyuircéc 2royaotixés diodikaoieg

- Yvvdptnorn ARcoef2autocorr.m : vtoAoYIGHAG TG AVTOGVGYETIONS Y10t SESOUEVO EVPOG VOTEPNGEMV OO TOVG
ovvtereotég TG AR dadikociog.

- Xvvaptnon MAcoef2autocorr.m : VTOAOYIGUOG TG AVTOCVGYETIONG Y10l OEGOUEVO EVPOG VOTEPNCEWDY ATO TOVG
ouvtereoTég TG MA Sadikaciog.

- Zvvdptnon acf2pact.m : vroloylopudc ™¢ HEPIKNG AVTOGVGYETIONG 0T TV GLTOGVGYETION Y10, OESOUEVO EVPOG
VOTEPTCEWV.

- [pdypappo rARcoef2acfpact.m : wapdderypa yio avtocvoyEtion kot pepikn ovtocvoyétion AR dadikaciog.

- Ipoypappo rMAcoef2acfpact.m : mapdaderypa yio cvtoovoyétion Kot peptkny avtocvoyétion MA Swodikaoiog.
Movtédo ypopik@v oToxaoTiKmY 01001KATIHOV

- o avtomaAvdpopodueve povtéda deg cuvaptnon ar.m kot yevikd yo poviéda ARMA dgg armax.m tov Matlab
(vmapyovv oty epyaielobnkn system identification).

- Yvvaptnon generateARMALS.m: dnuiovpyia ypovooelpdg amd dradikacio ARMA (ot TopdueTpot g divoviotl o¢
petafAntég 16600v).

- Xvvaptnon generateSARMALS.m: dnpiovpyia ypovooepdg amd dadikacio SARMA (o1 TapdpeTpot g divoviot g
petafAntég 16600v).

- Zuvaptnor parautocor.m: vtoAoYIGHOG TNE OEIYUATIKNG GUVAPTNONG LEPIKNE OLTOCVGYETIONG (Tpocapuolovtog
povtéda AR).
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- Zvvdptnon fitARMA.m: tpocapuoyn poviéhov ARMA ot ypovooeipd, diver wg ££0d0o Tig Tapauétpoug Tov AR kot
MA pépovg, NRMSE ywo min0o¢ fnpdtov unpootd, AIC, FPE kot dtoomopd voAoinwmy.

- Yvvdptnon predictARMANrmse.m: vroAoyiopog tov NRMSE wpofieyng yia ainoc Pnpdrtov umpoctd pe povtélo
ARMA oc¢ dedopévo ohvoro a&lohdynong.

- Zuvapton predictARMAmMultistep.m: tpofreyn moldv BNudtev prpootd amd dedopEVN XPOVIKY aPETNPia Le
povtého ARMA cg dedopévo guvoro a&loldynonge.

- Zvvdptnon fitSARMA.m: pocapuoyrn poviékov SARMA ot ypovoocelpd, diver wg ££0d0 Ti¢ Tapauétpovg tov AR
kot MA pépovg, NRMSE yio mAr0o¢ Pnpdtov prpootd, AIC, FPE kot Staomopd vroloinwy.

- Zuvapton predictSARMANrmse.m: vroloyiopdg tov NRMSE wtpofreyng yio mAn00og fnudtov unpootd pe
povtého SARMA ce dedopévo 6uvoro a&loAdynong.

- Yvvdptnon predictSARMAmMultistep.m: pofreyn ToAldV Pnudtov unpootd amd dedoUEVN XPOVIKT apeTnpio 1e
povtého SARMA cg dedopévo 6uvoro a&loldynong.

- [pdypappo rexamplearma.m : dnpovpyia ypovooelpds omd dradikacioc. ARMA, Tpocapoyn ETAEYUEVOD LOVTEAOL
ARMA o1 ypovocelpd Kot TpoPAEYELS e avTo.

- ITpoypoppo rexamplesarma.m : dnpuovpyia xpovooepdg and dodikacio SARMA, tpocapproyn eTAeyHEVOD
povtéhov ARMA 61 ypovocelpd Kot TpoPAEYELS Le avTo.

- [pdypappo rexamplepowerspectrum.m : dnuovpyia. ypovooelpds and dadikacioc SARMA kot extipnon acprotog
16Y00G 1E KAAOGOIKN TPOGEYYIoN (TEPLOBOYPOALLLLL) KL UN-TaPAUETPIKT Tpoosyyion (Hoviédo AR).

BonOnuxés ovvoptioeis

- addstochastictrend.m : Tpocb£tel 6TOXAGTIKY TAGT GE YPOVOCELPE TOL diveTad.

- addseasonality.m : tpocOétel emoyicodT T e dedopEVN TTEPTI0BO GE XPOVOGELPE TOV ivETaL.

- Nrmse.m : VTOAOYIGHOG TOL GTUTIGTIKOD COAUALOTOS KAVOVIKOTOINUEVNG pilag TOV LEGOL TETPAYMVIKOD COAALATOSG
(NRMSE)

- myversion.m : eng1dn £xovv yivel kdmoteg aAlayic oTig véeg ekddoeLg Tov Matlab, kKalgitol 6€ KATOIEG GUVAPTAGELS
v va eAéyEet v ékdoorn tov Matlab.

- sarma.m : koAgitor yio vo dnpovpynoet 1o poviého SARMA (opilet Tig petafAntég e16600v Tov armax otV
TEPIMTAOGCT TOL VILEAPYEL EMOYKOTNTCL).

- pser.m : S1dypapLpLa 16TOPLOG TNG YPOVOGELPAS, EVOEXOUEVMG XOPIGUEVT GE vITo-oyfuota (subplots) yio kaAbTepn
OTTIKY EIKOVO TV TOPATIPT|CEDV.

- pserlarge.m : d1dypoppo 16Topiag T™E ¥POVOGELPAC, EVOEXOUEVMS YOPIGUEVN GE TUAUOTO ToToBeTNUEVE. TO Eva TTOV®
om0 TO GAAAO Y10, KAAVTEPT) OTTIKN EIKOVA TMV TOPOTNPNCEDV.

- plotnrmse.m : Zynuatilet Sdypappa tov NRMSE(T) yio ypovikd Pripata tpofreyng T=1...Tmax yio dtoapopetikd
povtéra. [IpobmoBétet 6T o1 Tég Twv NRMSE yia ta povtéha divovion oe 6THAES G€ Evav TivoKa.

2ovletikés Xpovooelpég

- logistic.dat : H ypovooeipd (po 6tiAn) amd tn AoylioTiky omelkdvion o€ Yootk katdotacn unkovg n=30000.

- henon.dat : H ypovooepd (o othAn) amd v ansikdvion tov Henon og yaotikn katdotaon pikovg N=50000.

- xlorenz.dat : H ypovooceipd g petafAintc X (o otiAn) and 1o cvomua Lorenz o ootk katdotact uiKouvg
n=10000.

Tpayuatixés Xpovooeipés

- ase.dat : H ypovooeipd nuepioimv deiktdv tov Xpnuotiotpiov A&uwv Abnvov (XAA) and 1/1/2007 og 31/10/2011.
‘Eyet 8 otiheg, 1: nuépa, 2: ufvag, 3: £1o¢, 4: Ty avoiyuatog, S: vyniotepn TR, 6: xaunAotepn Ty, 7: Tiun
KAeloipatog, 8: OYKOg GUVOAALY®V.

- SP500index.dat : H ypovoceipd nuepncuwv deiktmv tov SP500 amd 20/10/1982 wg 13/3/2008. 'Exet 8 otrheg, 1:
nuépa, 2: univag, 3: €toc, 4: Tun avoiypatog, 5: vynmAdtepn TN, 6: yaunAdtepn Tn, 7: Tiun KAelsiportog, 8: 0yKog
GUVOAAQYDV.

- SP500volume.dat : H xpovooeipd nuepioiov Tindv 6ykev cuovorroayodv tov SP500 amd 2/1/2004 g 11/3/2014. Exet
Lo GTAHAN.

- GICP.dat : Mnviaiog yevikod deiktn tiudv katavolwt (general index of consumer prices, GPIC), nepiodog 1/2001 -
8/2005. Mag evolopépovy o1 6TnAeg, 1: €tog, 2: punvag, 3: Tyun oeik.

- USgnp.dat :PvOuog petafoing tov akabdpiotov ebvikod npoiovtog (AEIT) tov HITA (tetpounviaisg Tipéc,

2° tetpaunvo 1947 — 1° tetpaunvo 1991). H emoywcotnta éxetl d10pfwbei (apapdvtag tov emoyikd kOklo) [uio
otiAn]
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