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EEETAYTEA YAH TOY MAOHMATOX OIKONOMETPIA I1

IMa t1c e&etdoeig Ba mpémet va dafactodv ot akdAoVOEG EVOTNTES:

E&educevpéva kprmpia kot EAeyyot

* Kpumpla yio 1ov €AeYX0 YPOUUIKOV TEPIOPICUMV KOl TOV EAEYYO TNG OTATIGTIKNG
onuavtikdtrag Tov cvvieheotov (LR, Wald, LM)

e Kpumpua yioo tov €reyyo ™G €LOTAOENG TOV GLVTEAECTAOV €VOC VITOJEIYUOTOG
(CUSUM, CUSUMSQ)

* 'Eleyyot cpoipdtov eEedikevong (o éheyyog RESET tov Ramsey, éheyyog ypoppu-
KOTNTOG)

*  Kpunpua emhoyng evog vmodeiypatoc (Akaike, Amemiya, Schwarz)

* Al xpumpra (Jarque-Bera)

Emdpdoeic ARCH

Evoloxktikég péBodot extipnong (n péBodog péyiotng mbavotntag 1 mbavopavelog

(ML), n yevikevuévn pébodog ehayiotmv tetpaydvov (GLS), n uébodog slayiotmv

TETPAYOVOV [ Teptoptopovg (RLS))

Mn ypappikd vrodetypota (cuvaptnon tapaymyng Cobb-Douglas)

H péBodog twv fonntikov petafintaov

Ymodelyloto KATOVEUNUEV®VY XPOVIKOV VOTEPTCEWDV

Yrodetypota goatvopevikd pun covoeopeveov moivopopncewv - H pébodog extipnong

SUR

YvotNuaTo OAANAEEQPTNUEVOVY OTOYOCTIKOV e€lomoemv (1 évvola TS aAANAeEApTN-

ong, SPOBPOTIKN Kot AvYUEVT LOPPY, TOVTOTTOINGTN cvoTnuatwy, uEBodog elayioctwv

TETPAYOVOV 6€ dV0, duvapkd cvotipata 1% Baduod, k.Art.)

Ofpata amd TV aVIAVOT YPOVOAOYIKAOV GEPOV (TAAGUATIKY TAAVIPOUNGT), OAOKAN-

POUEVEG GEPEG, EAEYXOL GTUGIUOTNTOC, GLVOAOKANP®GON, £AEYYOl GUVOAOKANP®ONG,

vrodetypata 010pbwong Aabov, ortidtta katd Granger, vmodsiypoata VAR ko

ECVAR)

Ot avotépm evotTeg umopovv va dafactovy and to Pipiio tov kadnynm A. Kéarov:

"OIKONOMETPIA-OEQPIA KAI E@PAPMOTI'EY" (Exodoon 2004)

KEDAAAIO 5: E101KEC TEPITTAOGELC KO ETEKTAGELC GTNV TOMVOPOUNGT

Noa dwpactodv ta tpunpata 5.4.1, 5.4.2, 5.4.3, 5.4.4, 5.5, 5.6.1, 5.6.2, 5.6.3 (v1, y2)

KEDPAAAIO 6: Topafiaon Bacikdy vrodicsmv: H un coopikdtnto TV 6QUAUdTOV

Noa dwpactodv ta tpunpata 6.1, 6.2, 6.7 (Lovov ot evotnteg (a), (B), kot (9)), 6.8

(ovvéyeia otV exouevy gerida...)
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KEDAAAIO 7: llopaPiocon Tov Bacik®y vro0iccwv: Ilpofiqnata Tov dciypnoroc

Noa owPBactodv ta tunpota 7.3.3 (B), 7.5, 7.5.5 (6t ta y3 ko y4)

KEDAAAIO 9: Y0OSIYNOTO KOTOAVEUUEVAOVY YPOVIKMOV VGTEPNGEMV

Noa owfactodv ta tunpota 9.1, 9.2, 9.4.2, 9.5, 9.5.1, 9.6, 9.6.1, 9.6.2, 9.7.2 (uovov
mv evotrta (B), pe tig voevotnreg (B.1) ko (B.2))

KEDAAAIO 10: Y0oo£iynoto cueTNUITOV E16MGEMV

No dwPactodv ta tuiuote 10.1, 10.2, 10.3, 10.4, 10.5, 10.5.1, 10.5.2, 10.6.1 (uoévov
mv gvotnta (6)), 10.6.2 (uovov v evotnra (o)), 10.7, 10.7.1, 10.7.2, 10.7.3, 10.7.4
(névov v evotra (a)), 10.10, 10.10.1

KEDAAAIO 11: Avaivon YpOVOLOYIK®OV GELPDYV

Na dwpactoov ta tuquota 11.1, 11.2, 11.4, 11.4.1, 11.4.2, 11.4.6 (udévov Vv
evomta (0)), 11.5, 11.5.1, 11.5.2 (uévov n evomta (a)), 11.5.3, 11.6, 11.6.1, 11.6.2,
11.6.3, 11.7, 11.7.1 (ext6g and 11 evotnteg () ko (B)), 11.7.4 (Lovov 1 evotnra (o))

Evolloxtikd, uropet va ypnoyonomBei to fipiio tov D. Gujarati & D. Porter:
"OIKONOMETPIA, Apyéc kot EQuppoyéc” (5" 'Exdoon)
Exdocerg TOQ10ha (@eooarovikn 2013)

KEDAAAIO 4: KAaowo ypauukd vrodsryua moivopouncnc (CNLRM)

Amd 10 Ke@dAao avtd povo to tunpa 4.4

KEDPAAAIO 7: Avéivon morramine taivdpdunonc: To mpofAinuo tne ektiunonc

Ao 10 KEQPAAN0 VT Vo dtafactovy Ta TUpaTa 7.9 kot 7.10

KEDAAAIO 8: Avaivon mtollomAne mtoiwdpounonc: To mpdfAnuo the ETay®ync

Ao 10 Ke@AAa0 avTd vo dwPactel To TUNpa 8.9

KE®AAAIO 12: Avtocvoyétion: Tt cuufaivet edv o1 potl coaiuatoc cvoyetiCovron

Amd 10 Ke@dAao avtd va dafaoctel To Tpuqpa 12.9

KE®DAAAIO 13: Owovouetpikn vroderyuotonoinon: EEsdikevon vrodeiypatoc Kot
dwyveotikol Eleyyot

Amd 10 KepdAao avtd va dfactovv ta tunparta: 13.1, 13.2,13.3, 13.4, 13.9

KEDAAAIO 14: Mn ypouutkd vTodsiylorto ToAvdpouncnc

A6 10 KedAaio avtd va dafactovv ta tunpata: 14.1 kon 14.2

KEDPAAAIO 17: Avvouikd 0lKOVOUETPIKA VITOOEiyuaTo: AVTOTOAIVOPOLLO VITOJEIYLATOL
KOl VTTOOETYLOTO KOTOVEUNUEVAOV YPOVIKDV VGTEPNGEDV

(ovVEyela oty emouEvy oelioa. . .)
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o KEDAAAIQO 18: Yrodeiynoto tontdypovey eEI6OGEDV

o KEDAAAIO 19: To tpdBAnuo Tne TouTomToineng

Ao 10 KEPAAAI0 VTS Vo un droPactel To T 19.5

o KEDAAAIO 20: M£6odot towtdypovav eElcdoE®V

o KEDAAAIO 21: Owovouetpia ypovooelpmv: O1 Bacikéc vvolec

o KEDAAAIO 22: Owovouetpio ypovooelp®v: I1pdBiswn

Ao 10 KeQAANL0 VTS Vo dtafacTovy Ta Tupate 22.9 kot 22.10

IMo epappoyéc Kot AoKNGELS 01 POITNTEG UTOPOLV VO YPNCLULOTOMGOLVV To BiAio TV
K. Katrpokvdiion & N. Tapmnakn: "EIXAT'QI'H XTHN OIKONOMETPIA -
AXKHXEILY", (Exéoon 2011) and 6mov Oa mpénetl va dwfaotei 1 cvuvortikny Bempio
Kol 01 AOKNGELG OV TTEPLAAUPavovTal ota KeQAAala: S5 (o1 evarloktikég pnéBodot ektipum-

ong), 6, 7 (ta. un ypoppukd vrodeiypata), 9 (tnv enidpacn ARCH), 10, 11, 12 xo 13.

Inuetdvetor 0Tt ot QortNTéG TapeABOVIOV €TV popovv va daffdcovy v VAN TOv
pafnpotog amo to Pifiio mov elyav dtaveunOel Katd To TPOonyoOUEVO AKOONUATKA £TN.

[MPOXOXH: Oa mpémer vo. 000ei Wwaitepn Papvtnte ota 6ca £rovv avapepOel otig
OcopnTIKES TOPAOOCELS TOV pnodfpaTog

KaAn emituyia
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