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MAKPOOIKONOMIKH I - OIK5001

>xo JTO'Q Ma@ﬁ UATOC To padnua eotiddel oe TPOXWPNUEVA {NTHLATA TNG GUYXPOVIG LAKPOOTKOVOUIKTG
avalvong Kat Sivel EueaoT OtV WTOTEAEOUATIKOTTA TWV KUPEPVITIKMV OTKOVOUIKGOV
TOMTIKGOV. ApYKd, availetan To faociko voderypa AD/AS kat tapovotadovtal ot faoikeg
OXOAEG OTKOVOUIKT|G OKEWNG. ZT1) GUVEXELQ, TAPEYETAL LA TTIPOYWPTILEVT] KAl EVOEAEXTIC
QAvAALOT NG AVOIKTHG o1kovouiag. Tpitov, avaAvetal n Suvapikn evotabela oto vodetypa
AD/AS. Tétaptov, to padnua eufadiivel 6to &TNUA TWV ATOTEAETUAT®V TAOVUTOV KAl
eoniadel oto Bewpnua g Pikapdiavng IcoSuvapiag. ITéumtov, Sivetan eppaon ong
opBoloyikeg mpoadokieg kat 6To poro TG aflomoTtiag (XPOVIKNG ACUVETEING) OXETIKA U
™ vouopatikr toMtikn. To pdbnua oAokAnpavetal e v avaivaon g ayopag epyaoiag,
Sivovtag £ugaon 0To pOAO TWV CUVOIKAAMOTIKOV EVOTEDV.

Albaokovt &C Kovkovprtakng Mivwag

H. AgKTpOV[Kﬁ 0’8)\['6(1 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3
uabnuarog

M(IGT]O'l axa O1 pormteg/Tpieg Oa mpémet va EXouv yvaon TV Bacikov TnUdToy g
\TOTE Aéa,uara al HAKPOOTKOVOUIKTIG AvAALOTG, KaBmG Kl BACIKGOV evvolmv Towv pabnuatikov (Sltapopikog

: , AOYIOLOG KOl OAOKAN pOTIKOG AOYIOHOG).
I'evixeg Ikavotnteg

TpO' TTOC ag lO)\O'YT]O'T]Q To padnua Siekneparwvetar oe Sekatpeig (13) efdopadiaieg Siahégelg Twv POV WP®V Kal
avtiototya efSopadiaia ppovuotipla g piag wpag. H mapakorovnon t0oo twv
S1aAé€ewv 000 KAl TV @POVTIOTNPiwV eival LITIOYPEWTIKT).
H a&ohoynon twv gortntomv/tpiev faciletar oty teAwkn e€€taon (80%) kat oe pia
epyaoia (20%). H epyaoia oyetietan pe v avalvor evog eMOTNIOVIKOL apBpov mov
meptapfavetat otn PiAoypagia Tov pabnuatog, kat mapadivetat T Lépa G TEAKNG

e€étaong.
()] POVTLOTIIP laxka Aekatpia (13) efdopadiaia gpovuiotpla e piag ®pag.
uabnuara
(DO' PTOG EPYAO ['ag Aladé€erg d®povtioTnpla AvtoteAng perém TOvolo
eEaunvov (oe wpeg). 39 13 126 178
Atareéeic Evomta 1:To YnoSerypa AD/AS / Xxohég Orkovopikng Zkéyng

Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 3rd Edition,
Chapter 1, Oxford University Press.
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Evomrta 2: Avowktr Owovopia

e Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 3rd Edition, Chapters 2
and 4, Oxford University Press.

e Branson, W.H. and Rotemberg, J.J. (1980), International Adjustment with Wage Rigidity,
European Economic Review, 13: 309-332.

e Buiter, W.H. and Miller, M. (1982), Real Exchange Rate Overshooting and the Output Cost
of Bringing down Inflation, European Economic Review, 18: 85-123.

e Dornbusch, R. (1976), Expectations and Exchange Rate Dynamics, Journal of Political
Economy, 84: 1161-1176.

e Feldstein, M. and Horioka, C. (1980), Domestic Saving and International Capital Flows,
Economic Journal, 90: 314-329.

o Niehans, J. (1977), Exchange Rate Dynamics with Stock/Flow Interaction, Journal of
Political Economy, 85: 1245-1257.

o Obstfeld, M. and Rogoff, K. (1984), Exchange Rate Dynamics with Sluggish Prices under

Alternative Price-Adjustment Rules, International Economic Review, 25: 159-174.

Evomta 3: Avvapkn EvotaBeia oty AD xat AS

e Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 3rd Edition, Chapter 3,
Oxford University Press.

e Blinder, A.S. and Solow, R.M. (1973), Does Fiscal Policy Matter?, Journal of Public
Economics, 2: 319-337.

¢ Blinder, A.S. and Solow, R.M. (1976), Does Fiscal Policy Still Matter?, Journal of Monetary

Economics, 2: 501-510.

Evomnta 4: EMeippata Kpatikov I[IpovmoAoyiopov

e Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 3rd Edition, Chapter 6,
Oxford University Press.

e Barro, R.J. (1974), Are Government Bonds Net Wealth?, Journal of Political Economy, 82:
1095-1117.

e Barro, R.J. (1979), On the Determination of the Public Debt, Journal of Political Economy,
87: 940-971.

Evotmnta 5: OpBoroyikeg IIpoadoxieg, Makpooikovoukr) IToArtikn kat
ASlomotia

e Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 3rd Edition, Chapters 5
and 9, Oxford University Press.

e Barro, R.J. (1976), Rational Expectations and the Role of Monetary Policy, Journal of
Monetary Economics 2: 1-32.

e Barro, R.J. (1977), Long-term Contracting, Sticky Prices, and Monetary Policy, Journal of
Monetary Economics 3: 305-316.

e Barro, R.J. and Gordon, D.B. (1983a), A Positive Theory of Monetary Policy in a Natural
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Rate Model, Journal of Political Economy, 91: 589-610.

e Barro, R.J. and Gordon, D.B. (1983b), Rules, Discretion and Reputation in a Model of
Monetary Policy, Journal of Monetary Economics, 12: 101-121.

e Fischer, S. (1977), Long-Term Contracts, Rational Expectations, and the Optimal Money
Supply Rule, Journal of Political Economy, 85: 191-205.

e Kydland, F.E. and Prescott, E.C. (1977), Rules Rather than Discretion: The Inconsistency
of Optimal Plans, Journal of Political Economy, 85: 473-492.

e Lucas, R.E. (1972), Expectations and the Neutrality of Money, Journal of Economic
Theory, 4: 103-124.

e Lucas, R.E. (1973), Some International Evidence on Output-Inflation Tradeoffs, American
Economic Review, 63: 326-334.

o Ploeg, F. van der (1995), Political Economy of Monetary and Budgetary Policy,
International Economic Review, 36: 427-439.

® Rogoff, K. (1985), The Optimal Degree of Commitment to an Intermediate Monetary
Target, Quarterly Journal of Economics, 100: 1169-1189.

e Sargent, T.J. and Wallace, N. (1975), "Rational" Expectations, the Optimal Monetary
Instrument, and the Optimal Money Supply Rule, Journal of Political Economy, 83:
241-254.

e Sargent, T.J. and Wallace, N. (1976), Rational Expectations and the Theory of Economic

Policy, Journal of Monetary Economics 2: 169-183.

Evotnta 6: Ayopa Epyaoiag

e Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 3rd Edition, Chapter 7,
Oxford University Press.

e Azariadis, C. (1975), Implicit Contracts and Underemployment Equilibria, Journal of
Political Economy, 83: 1183-1202.

e Azariadis, C. and Stiglitz, J.E. (1983), Implicit Contracts and Fixed Price Equilibria,
Quarterly Journal of Economics, Supplement, 98: 1-22.

e Blanchard, O.J. and Summers, L.H. (1987a), Fiscal Increasing Returns, Hysteresis, Real
Wages and Unemployment, European Economic Review, 31: 543-566.

e Blanchard, O.J. and Summers, L.H. (1987b), Hysteresis in Unemployment, European

Economic Review, 31: 288-295.

AlaAe€erg 11, 12 kat 13: Avoiktn Owovopia

e Heijdra, B.J. (2009). Foundations of Modern Macroeconomics, 2nd Edition, Chapter 10,
Oxford University Press.

e Blackburn, K. and Sola, M. (1993), Speculative Currency Attacks and Balance of Payments
Crises, Journal of Economic Surveys, 7: 119-144.

e Branson, W.H. and Rotemberg, J.J. (1980), International Adjustment with Wage Rigidity,
European Economic Review, 13: 309-332.

e Buiter, W.H. and Miller, M. (1982), Real Exchange Rate Overshooting and the Output Cost
of Bringing down Inflation, European Economic Review, 18: 85-123.

e Dornbusch, R. (1976), Expectations and Exchange Rate Dynamics, Journal of Political
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Economy, 84: 1161-1176.

e Feldstein, M. and Horioka, C. (1980), Domestic Saving and International Capital Flows,
Economic Journal, 90: 314-329.

o Niehans, J. (1977), Exchange Rate Dynamics with Stock/Flow Interaction, Journal of
Political Economy, 85: 1245-1257.

o Obstfeld, M. and Rogoff, K. (1984), Exchange Rate Dynamics with Sluggish Prices under

Alternative Price-Adjustment Rules, International Economic Review, 25: 159-174.
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MIKPOOIKONOMIKH I - OIK5002

Ko JTO'Q Ma@ﬁ UATOC O oxomog Tov padnuartog eivar va avasttvget tig facikeg apyeg mg Mikpookovopiag. Oa
avalvBovv og BAB0G 1 GUUITEPIPOPA TOVU KATAVOANTI KO TOU TTAPAY®DYOU, 1) Sour) kot 1
QTOTEAEOUATIKOTITA TV AYOP®V, 0 pOAOG NG afefardmtag kat Tov KivEivou aTig
£MAOYEG TWV OTKOVOUIKGOV LOVAS®V, 1) LETPTOT) TNG KOWVOVIKNG ELTLEPTAG KA O1
OTPEPADMOELG TTOV TTPOKAAOVVTAL ATTO TNV AELTOVPYIA TV AYOPQV.

Atbaokovteg Tetpdkng Eppavovii

HASKTpOV[Kﬁ oeAlba  http://econservices.soc.uoc.gr/econ_classes/course/index.php?categoryid=3

uabnuarog
Asrattov UEVES IMa mv mapakoAotBnom Tov pHadrjpatog avTov eival arapaitnTn 1 APLOTH YVAOOT TRV
, Baowkav apymv tng Mikpootkovouikg Avaivong. Zuviotatal 0Tov Qortntr Ha cofaprn
YVWOELS ETMAVAAN YT TOV APV TNG M1KPOOIKOVOLIKNG AVAALONG TPV TNV EvapEn TV Habnudtwy.
3 auTn TV KatevBuvon Ta Tapakatem ayyAopumva eyxelpidia wropel va pavovy oAy
Xpnowa.

Varian, H., Intermediate Microeconomics: A Modern Approach, W.W. Norton.
Nicholson, W., and C. Snyder, Microeconomic Theory: Basic Principles and
Extensions, 11th edition, South-Western, 2011.

TpO' JTOG ag lo)\o'yno-ng To padnua Siekneparwvetan oe Sexatpeig (13) efdopadiaieg SaréEelg TV TPLOV WPOV KAl
avtiotoya efdopadiaia ppovuotnpia g piag wpag. H mapakorotiBnon t0o0 twv
S1aAé€ewv 000 KAl TV POVTIOTNPIWV EIVAL LITOXPEWTIKT).
H aflohoynon tewv @oltntev yivetal ouvdvuaotikd amo dvo ypamteg eetdoetg, evoidpeon
(30%) xat tehikn (50%), kat amtd eva ap1Buod makétwv mpofAnuatmy (20%).

(Dp ovTLIoTNP lClK(:l Aexatpia (13) efdopadiaia @povriotpla g piag opag.

uabnuara

> U,LUT)\TIP WHATIKT) Jehle, G.A., and P.J. Reny (2001). Advanced Microeconomic Theory, Addison-
PiPrioypagia Wesley, USA.

Mas-Collel A., M.D. Whinston and J.R. Green (1995). Microeconomic Theory, Oxford
University Press, UK.
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Gravelle, H., and R. Rees (2004). Microeconomics , Prentice Hall, USA.

(Dép’l’ 0¢ Epyao ['ag Aladé€erg dpovtioTnpla Avtotelng peAem T0volo
egaunvov (oe wpeg). 39 13 126 178
Atareéeic AlaAg€erg 1 - 3: 'evikn Ewoaywyn kot Oewpia ITapaywyov

- Cowell, Ch. 1-2 - Varian, Ch.1 - 6

AlaAEEeLS 4 - 6: Oewpia KatavalmTn
- Cowell, Ch. 4 - Varian, Ch. 7 — 10

AlaAeEerg 7 — 9: Aour Ayopwv
- Cowell, Ch. 3 & 5 - Varian, Ch. 13,14 & 16

AlaAegerg 10 — 11: ABeParomta kar Kivouvog
- Cowell, Ch. 8 - Varian, Ch. 11

AlaAEEN 12: Kowvwvikn Evpepia
- Cowell, Ch. 9 - Varian, Ch. 22 — 24

AlaAegn 13: T'evikn Etavainyn
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OIKONOMETPIA I - OIK5003

>xo JTO'Q Ma@ﬁ UATOC YKomoOg Tov pabnuatog eivat n tapovoaon g Bewpiag yia S1apopetkOdV 01KOVOUETPIKGMV
VIOSEYUATWY TTOV XPNOTILOTTOTUVTAL 0TIV EUTTIELPIKT] EPELVA. EEKVALE LE TO TTOANATIAO
voSetyua TaAvEpoUNnong KAl TNV HEAETN TV 10T TV ToV ekTiunT®v OLS yia pikpd kat
peydia Setypata. Eneidn oty mpaypatikotnta eivar mbavov va tapafralovton KAmoteg
a0 TIg PaoIkEG VITOOECELG TOV YPAUUIKOD VITOSETYLATOG, TAPAOVOIALOVIE EVAAAKTIKEG
uebo60vg EXTIUNTEWS TOV YPAUUIKOD Litodetypatog (Bondntikég petaPfAnteg, yevikevpuevn
1EB0S0G TV POTIMV, YEVIKEVHEVA EAAXIOTA TETPAY®VA) KA AVTIOTOIXOVG EAEYXOUG
vnoBéoewv. Emiong Ba mapovoidletal oto pdbnua n uébodog g peyiotng mbavopavelag
UE EUPAOT] TNV EQAPLOYT] TNG OTA LITOSEIyHATA OTA 07Toia 1) eEapTnuevn pHetafAnt umopel
va TAPEL TEPLOPIoNEVES TIuEG LOVO. Meow v Bewpla g péylomg mbavopaveiag Ha
UEAETIOOVE TPELG YVOOTOUG EAEYXOUG UN-YPAUUIK®DV TtEPoplop®V. ITapoio mov n Eugaon
Tov padnuatog etvar n Bewpia, Oa yivouv kdutoleg epappoyeg pe to Eviews.

Atbaokovt &C Tdiviovg Mapyapita

H. AgKTpOV[Kﬁ 0’8)\['6(1 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

uabnuarog

Asraitov UEVES IMa mv mapakoAotBnom tov padrjpatog eival astapaitnn 1 €E0KEIWOT) TOV POLTNTN HE
T v AAyefpa UNTp®V, TV OTATIOTIKT] KAl TNV OlKOVouEeTpia o€ mpomtuylako emninedo. ITo

YVWOELS OUYKEKPIUEVA, O (POLTITIG TTPETEL VA EXEL KATAVOT|OEL BACIKEG EVVOlEg OMWG: TUXAiEG

peTapAnTeg, mOBavomreg, katavoueg detypatohnpiag, EAeyyog vtobéoewv kot Staotparta
epmmotoovvng. Emiong, n e€okelwon tov ottt pe o ToAMaItA0 vtodetypa
TToAVEpOUNoNG e UNTpeg eivar oL onuavtikn. I'a tpomapackevaoctikd Stafacua o
(POLTNTIG WITOPEL VA LEAETIIOEL KATTO1A QIO TA TTAPAKAT® BiPAla:

Stock J. and M. Watson (2003) Introduction to Econometrics, Addison Wesley.
Wooldridge J. (2006). Eloaywyn otnv Owovouetpia. Mia Néa tpoagyyion (Topot A kat
B). Ex8ooeig [Tamadnon: ABnva.

Pindyck R. and D. Rubinfeld (2006). Econometric Models and Economic

Forecasts. Irwin/McGraw-Hill: Boston, Mass.

Xpnotov, I'.K. (2011). \ Eloaywyn Zmv Owovopetpia. Gutenberg: ABnva.

TCaBairg, H. (2008). Owovopetpia. Exkdooelg Owovopkov Iav/piov ABnvav: Adnva.

TpO' TTOG ag lo)\o'yno-ng To padnua Siekeparwveran oe Sexatpeig (13) efdopadiaieg SlaréEelg TV TPLOV ®POV KAl
avtiotoya efdopadiaia ppovuotnpla g piag wpag. H mapakorotiBnon t0oo twv
S1aAé€ewv 000 KAl TV QPPOVTIOTNPIWV EIVAl LITOYPEWTIKT).
H aflohoynon tewv oltnt®v yivetal ouvduaotikd amo ua tehikn e&étaon (80%), kat amod
éva ap1Buo makétwv poPfAnuatwy (20%).

(Dp ovTLIoTnP laxka Aexatpia (13) efdopadiaia @povriotpla g piag opag.
uabnuara
ZULUT)\UP wUatikn Arthur S. Goldberger (1991). A course in Econometrics, Harvard University Press,
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PipAoypapia USA.

Jan Kmenta (1986). Elements of Econometrics, MacMillan, USA.

@ép’l’ 0¢ EPyao ['ag AlahéEerg dpovTioTtnpla Avtotehng peAem SUvolo
eEaunvov (oe wpeg). 39 13 126 178
Ataré€eig AGAeEN 1: To KAAOOIKO YPAUUIKO LITOSETY A TTAAVEPOUNONG

- Verbeek ke@. 1-2 - Greene ke@. 2-5 - onueimoeig Sidaokov

]

Emtavadnyn diyefpa untpmv

¢ Baowkeg vitofEoerg ka 1810TNTeg TOU YPAUMIKOV UITOSElyLaTog.

L[]

H pébodog twv eddyotwv tetpayovmv (OLS).

O ouVvTeAEOTHG TPOTBIOPIGHOV.

e 'EAeyyog vmoBéoewv ATOUIK®Y CUVTEAEGTOV.

ALGAEEN 2: TTpooHeta Bepata Tov YpAUUIKOU vITodelyaTog
TTOALVS pounong

-Verbeek kep. 2-3 - Greene ke@. 4, 6.4

L[]

"EAeyX0G YPAUUIK®DV TIEPIOPIOUDV

'EAeyyxog Chow

L]

Wevbopetafinteg.

]

I1600 pealoTtikeg eivan o1 vitoBEaelg;

AlaAegn 3: IS0 teg twv OLS y1a peydia Setypata
- Verbeek xe@. 2-3 - Greene xe@. 4

o Aovumtotikn Oewpia (Op1o MOAVOTNTAG, ACUUTTOTIKT) KATAVOLLT), KEVIPIKO 0PLaKO
Bewpnua)

o Aovuntotikég 1510 Teg TV exTiunTpIyv OLS.

ALOAEEN 4: H pebodog twv Bondntikmv petaPAntav (I)
- Verbeek 5 - Greene 12.1-12.7

o TpAApata PETPTOEWG.
e Omitted variable bias.
e Jvotiuata Tavtoypovev EElowoewy.

e Extipnon pe mv pébodo twv fondntikev petafintov.
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AlaAegn 5: H pebodog twv BondOntikewv petafAntov (1)

- Verbeek 5 - Greene 12.1-12.7

e O gheyyog Tov Hausman

¢ Eloaywyn oto GMM (generalized method of moments estimator)

AlaAegn 6: H pébodog g peyrotng mbavopavelag (MLE ):Extiunon
- Verbeek xe@. 6.1 - Greene ke@. 16.1-16.6, 16.9.1

e H ovuvdaptnon mbavopdaveiag
¢ H extiurjtpia MLE
o 1810t TEg TG exTiunTprag MLE

e Optimization algorithms

AlaAegn 7: H pebodog g peyrotng mbavopavelag (MLE ):EA&yyoug
- Verbeek xe@. 6.2, 7.1 - Greene ke@. 16.1-16.6, 23.1-23.4

o 'EAeyy0G UN-YPAUUIK®V TEPLOPIOUGMV: TA KPLTIPLA TOV A0You mbavopaveiwv, tov Wald kat

Tov ToMamAaoiaoth Lagrange

* Epappoyég

AlaAEEN 8: H pebodog g peyrotng mbBavogpaveiag (MLE
):Epappoyeg 1

- Verbeek ke. 6.2, 7.1 - Greene ke@. 16.1-16.6, 23.1-23.4 - ONUEIOOELS S18A0KOV

e Ynodetypata pe Sigotopkeg eSaptnuéveg petafantec.
¢ YnoSewwata probit, logit.

* Yrnoloywopog marginal effects.

AlGAEEN 9: H pebodog g peyrotng mbavogaveiag (MLE
):E@appoyeg IT

- Verbeek xe@. 6.2, 7.1 - Greene ke@. 16.1-16.6, 23.1-23.4 - ONUEIDOELG
S18doxovoag

e YnoSewwarta ordered probit, ordered logit.

¢ Yroloylopog marginal effects.

To yeviko ypauiko vodetypa maktvSpounong — H pebodog twv
YEVIKEVUEVWV EAAYIOTOV TETpaywvwV (GLS) 1
- Verbeek 4 - Greene ke@. 8

¢ EtepookedSaoukomra:
® JUVETEIEG NG ETEPOOKESATTIKOTNTAG.
e White robust standard errors.

¢ 'Eleyyog etepookedaotikomtag: Goldfeldt-Quandt, Breusch Pagan,White.
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To yeviko ypaupiko vrodetypa maitvdpounong — H uébodog twv
YEVIKELUEVWV EAAYI0TWV TETpaynVwV (GLS) II
- Verbeek 4 - Greene ke@. 8

e EtepookeSaotikotnta: GLS pe yvwot W.

e EtepookeSaotikomra: GLS pe ayvowot W.

ALQAEEN 12: AvtoovoyEtnon
- Verbeek 4 - Greene ke@. 19.1-19.3, 19.7-19.8

¢ Autoouoyeton

e YUVENELEG NG AUTOCVOXETIONG

¢ 'EAeyyog avtoovoyétiong: Durbin-Watson, toMasmthaciaotn tov Lagrange.
¢ Extiunon otav W eival yvworr.

e Extipunon otav W givat ayvootn
ALGAEEN 13: Darvopevikda prn ovvOeOUEVES TTANVOPOUT|OELG

- Greene ke@. 10.2

Extiuntpla GLS
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ITOAITIKH OIKONOMIA I - OIK5004

>xo JTO'Q Ma@ﬁ UATOC YKomoOg Tov pabnpatog eivan n €kBeamn tov ot oe S1APopeg EVOMAKTIKEG TXOAEG
O1KOVOUIKNG OKEWNG Ko 1) avadelfn e auto tov Tposo g TAOVPANCTIKNG GUOTG TG
O1KOVOLIKN G EMOTNUNG. XTOX0G eivatl ] avadel&n g S1a@opeTikOTnTAg AAAA KA1 TWV
OUO0TNTWV AVANESA 0TS S1APOPES TYOAEG, 0TO TAaio1o ¢ pebodoloyiag kat tng
PLAO0OPIAg TNG OIKOVOUIKTG EMOTNUNG. AUTO YIVETAL HECW TNG AVIXVELONC TOV
pueboSoloyikmv apymv kol twv Bepelakapv evvolwv kabe oxoAng. Epgpaon §idetal otig
OLYXPOVEG OXOAEG OIKOVOUIKNG OKEWPNE XWPIE VA ATovo1da{ouV Kat TAAAIOTEPES TYOAES Ol
ortoleg €xovv £pBet Eavd oy emkapdtnTa. Epgaon emiong 8idetan oty peAétn
KAQOTK®V KEWPEVOV OTNV OTKOVOUIKT) OKEWN £TOL OOTE VA £pOEL O POLTNTNG OE AUEOT) ETTAPT
LE TO £PYO TWV TPWTOTOPWYV TNG OTKOVOUIKTG OKEWNG KAl OX1 AITAMG LIE KAUITO1EG EPUNVELEG
OV €pyov Tovg. O1 0Y0AEG IOV eAEYOVTAL S1APOPOTOIOVVTAL LEPIKAOE ATTO £TOG O £TOG.

Atbaokovteg Mudovéxne Anuiene

H, )LSKTPOVlKﬁ 0’8)\['8(1 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

uabnuarog
Asrattov UEVES IMa mv mapakorotBnon tov padruatog eivat xprjowun 1 e€oikeiwaon Tov @OLTNT LE TG

r Baokég evvoieg TG TOMTIKTIG O1KOVOopiag, TNng okovoukng puebodoloylag katl mg 1otopiag
YVWOELS TNG OIKOVOUIKT|G OKEWNG. Tl TPOMApaAcKELAOTIKO S1ABACHA O POITNTIG WITOPEL va

UEAETNOEL KATTO1A QUTO TAL TTAPAKATK PLAia:
e Rima, L., 1999, Iotopia g Owovouikrng Avaivong, topot I & IT, ABrjva: Gutenberg

* @eoyapng, P., 1983-4, Iotopia mg Owovopikng Avaivoewg, topot I & IT, ABnva:
Iamadnong

e Dobb, M., 1978, Oswpieg g Aflag katl mg Atavoung, ABrva: Gutenberg

e Rubin, R., 1994, Iotopia Owovopik®v Oewpiov, ABnva: Kprikr

e Screpanti. E. and Zamagni, S., 2002, H Iotopia tg Owovopukng Zkéyng, Abnva:
Tunwdntw — Nopyog AapSavog.

e Blaug, M., 1997, Economic Theory in Retrospect, Cambridge: Cambridge,

e University Press.

e Mair, M. & Miller, A., 1991, A Modern Guide to Economic Thought, Aldershot: Edward
Elgar.

e Dowd, D., ed., 2002, Understanding Capitalism: Critical Analysis, From Karl Marx to

Amartya Sen, London: Pluto Press.

Tpé TTOC Cl(f L0 )\éW]UTIQ To padnua Siekeparwvetan oe Sexatpeig (13) efdopadiaieg SaAEEelg TV TPLOV WPOV KAl
avtiotoya efdopadiaia ppovuotnpia g piag wpag. H mapakorotiBnon t0oo twv
S1aAé€ewv 000 KAl TV QPPOVTIOTNPIWV EIVAL LITOYPEWTIKT).
H a&oAdynon tov @ormtav yivetat ouvéuaoTikd amd 1o ypantod Staywviopa otn Siapkeia
NG €EETAOTIKIC, Ml EpYACia 1) 0TTOIA CLYYPAPETAL KATA TN S1APKELA TOV EEAUNVOL KAl
aIto TNV mapovoiaon evog apbpov 1 kamowy kepaiainwv amod BifAia g fifAoypagiag
07O (PPOVTIOTN P10 TOL padnuatog. H epyacia mpénel va mapadobet pgypt myv teAevtaia
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eBSouada twv padnuatwv.

Ev8ewuka O¢pata Epyaciov

«A76 T oTtyun mov 1 epmelpikn péBodog amotuyxavel va mapdoyel aflOmaoTn Yoo TV
O1KOVOLIK®V VOU®V, 1) 518E080¢ elval 1) tpoa@uyr| oe pia uebodo v ovoia g ormolag
amoTeAEL 0 TPOKATAPKTIKOG KABOPIOUOG TV KUPLwV SUVALE®DY 0€ AetTovpyia Kat 1) Aoyika
TAPAYWYT] TWV CUVETEIRV TOUG KAT®W atd Siapopetikeg ouvOnkeg», John Neville Keynes.
YxoMdoTe.
ATeTEAEOE KATA T YVOUT 00G 1) LETAPAOT QITO TNV KAAOIKT] TTOALTIKT) O1KOVOUIa 0TV
VEOKAQOIKT] OIKOVOUIKT] pid EMOTNUOVIKT emmavaotaon katd Kuhn?

«H Néa Oeopukr) Y01 amoppisttel 0TOIKEIA TOV OKANPOV TTVPTVA TNG VEOKAAOIKNG
OIKOVOUIKNG OTIMWG aUTO NG 0pBOAOYIKNG eTAOYNG, YU AUTO KAl TOTEAET Eva S1a(poPETIKO
EMOTNUOVIKO EPELVITIKO MPOYpappa katd Lakatos amd avtod g veokAaoikng oxoAng», T.
Eggertsson. yoMdote.

«O1 Beopol amoteAOVV AVATTOOTTAOTO KOUUATL TNG O1IKOVORIKNG avaivong. H vmapén twv
BeoU®OV OLWG EIVAL ATTOTEAET A TNG APLOTOTONTIKTG SPAOTS TWV ATOU®V». ZXOANAOTE e
avagopd otV ITahaid kot T Néa @eopikn ZxoAn.

«EAv 1 Katdotaon mpayudtmy o aeptypagel 1 Bempia Tov TEAEI0V AVTAYOVIOUOU
VAN PXE TOTE OTNV TPAYHATIKOTNTA, Sev Ba amootepolioe amAmg astod to medio Spaong Toug
OAgG TIG 5PACTNPLOTITEG TTOL TTEPLYPAPEL TO pTiUa ‘aviaywvilopar, add Ba tig kabiotovoe
kat advvarteg oy tpdén», F.A. Hayek. Zyohdote.

«H Sradikaoia g Anpovpyikng Kataotpogng amoteAel 10 kupiapyxo GUOTATIKO TOV
KATTITAALO OV ».

«O1 pnyaviopol g 01KOVOUIKIG AAAAYTIG OTNV KATTAAOTIKT KOLVOVIA TEPIOTPEPOVTAL
YUp® amd v emyelpnuatkn pactpomra 1 omoia asotedel ) OepeModn crtia g
KQITTAALOTIKIG AVAITTUENG»

x0oAaoTe avadelkvhovTag To pOAO NG Evvolag Tng emyelpnuatikomtag otov Schumpeter
kot Tov Frank Knight.

«H O1KOVOLIKT) EOTIUN EXEL KATAOTEL M1 POPUOAAIOTIKT EMOTIUN T} OO ACYOAEITAL
TEPLOCOTEPO PE BEPATA TEXVIKNG TTAPA LE TA TTPOBANUATA TOV TPAYUATIKOD KOGUOL»,
Mark Blaug. ZxoAdorte.

[0) POVTIOTP laxka Aexatpia (13) efdopadiaia @povriotpla g piag opag. Katd t Sitapkela towv
r PPOVTIOTTNPIV YivovTal Tapovotdoelg amd Toug @o1tnTéG ApBpwv 1 ke@aiainwv amo Pipiia
uabnuara ,
g PifAoypapiag.
ZUWT)\’]P wuatikn Blaug, Mark (1980). The Methodology of Economics or How Economists Explain,

ﬁ lﬁ)\loypa(pla Cambridge University Press,

Coase, Ronald (1990). The Firm the Market and the Law, The University of Chicago
Press,

Fox, Gillen (1997). Reason and Reality in the Methodologies of Economics,
Edward Elgar,

Deane, Phyllis (1978). The Evolution of Economic Ideas, Cambridge University Press,
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Green, F. and Nore (1977). ,Economics: an Anti-Text, Macmillan,

(Dép’l’ 0¢ Epyao ['ag Aladé€erg dpovtioTnpla Avtotelng peAem T0volo
eéaunvov (o€ wpeg). 39 13 126 178
Atareéeic AwaAegeig 1, 2, 3: MeBoSoroyia tng Owovopikng Emotrung

**¥nuewwoelg iddokovta mavw otn MeBodoAoyia tng Owovopukng Ea/ung
**Dow, 2002, keQ. 5, 6**Pheby, 1988, kep. 1, 2 Dow, 1996, ke@p. 3 Hausman,
1984, Introduction Fox, 1997, ke@. 4, 5, 6 Blaug, 1980, ke®. 1,2, 3, 4, 5

AlaAedn 4: Kuhn, Lakatos kon  EEEMEN Tng Owkovopuikng Zkeyng:
Ao v Khaown ot NeokAaoikr) ZYoAn

**Pheby, 1988, ke@. 3. 4**De Vroey, 1975, “The Transition from Classical to
Neoclassical Economics: A Scientific Revolution”, Journal of Economic Issues,
vol. IX, no. 3, pp. 425-439.* Deane, ke@. 6, 7* Screpanti and Zamagni, kep. 2.2, 5
Dow, 1996, kep. 4

AlaAEEeg 5, 6. 7: Ao T Beouikn) otn Néa Oeopukn ZyoAn

a. @eopikn Xxohn**The New Palgrave: A Dictionary of Economics, Afjupa
“Institutional Economics”.**Milonakis & Fine, 2009, From Political Economy to
Economics, ke@. 8: “Thornstein Veblen”.**Keaney, M., 2002, “Critical
Institutionalism”, ke@. 4 oto Dowd, D., ed., 2002 Understanding Capitalism:
Critical Analysis.**Dowd, D., 2002, “Thorstein Veblen”, ke@. 2 oto Dowd, D.,
ed., 2002 Understanding Capitalism: Critical Analysis. Hodgson, G., 1998, “The
Approach of Institutional Economics”, Journal of Economic Literature, vol. 36,
no. 1, March, pp. 166-192 Hodgson, G., 1989, “Institutional Economic Theory:
The Old vs the New”, Review of Political Economy, vol. I, no. 3, pp. 249-69.0.
Néa Oeopuikn Zyxohn**Klein, “New Institutional Economics”, mimeo.**Furubotn
and Richter, 1998, pp. 1-11, 29-49, 62-7.* Furubotn, 1997, “The Old and the New
Institutionalism”, oto Koslowski, Methodology of the Social Sciences, kep. 17.*
Ankarloo, D. 2002, “New Institutional Economics and Economic History”,
Capital and Class, no. 78, pp. 9-36.* Eggertsoon, 1990, Economic Behavior and
Institutions, ke@, 1 North, D., 1995, “The New Institutional Economics and Third
World Development”, ke@. 2, oto Harris, Hunter and Lewis, ed. 1995, The New
Institutional Economics and Third World Development.

AlaAegerg 8,9: H Oewpia g Emyeipnong kat n Néa Oeopikr) ZxoAn

**Toavvidng, X., 1995, Zuyxpoveg Oewpieg yia v Emyeipnon, keo. 1, 2, 3, 4.*
Coase, 1937, “The Nature of the Firm”, xe@. 2 oto Coase, 1988, The firm, the
Market and the Law.* Alchian and Demsetz, 1972, “Production, Information
Costs and economic Organisation”, American Economic Review, vol. 62, pp.
777-795.% Marglin, S, 1974, “What do Bosses do”, Review of Radical Political
Economics, 6:2, 60-112.

AlaAegerg 10,11: Nea Avotprakr) XxoAn

**Milonakis & Fine, 2009, From Political Economy to Economics, xe. 13,
“From Menger to Hayek”.**Iwavvidng, Z., Avtaywviopog Ayopda kat
Anpokpartia, ke@. 1, 2, 3, 5.* Hayek, F., 1945, “The Use of Knowledge in Society”,
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ke@. IV, oto Hayek, 1948, Individualism and Economic Order.* Hayek, F., 1946,
“The Meaning of Competition”, ke@. V, oto Hayek, Individualism...* Kirzner, 1.,
1973, Competition and Entrepreneurship, ke. 1, 2.* Kirzner, 1., 1997,
“Entrepreneurial Discovery and the Competitive Market Process”, Journal of
Economic Literature, vol. XXXV, March. Kirzner, I, 1992, Ludwig von Mises and
Frederick von Hayek: the Modern Extension of Austrian Subjectivism”, ke@. 7,
oto Kirzner, The Meaning of the Market Process.

AlaAe€erg 12,13: XxoAn) Ioknolakmv Atkaiwpdtwv (Property Rights
School)

**Coase, R, 1960, “The Problem of Social Cost”, Journal of Law and Economics,
3, Pp- 1-44, reprinted in Coase, ed., 1998, The Firm the Market and the Law, keq.
5.%**Demsetz, H., 1967, “Toward a Theory of Property Rights”, Americal
Economic Review, Papers and Proceedings, 57, pp. 347-359.**Alchian, A. and H.
Demsetz, 1973, “The Property Right Paradigm”, The Journal of Economic
History, 33, pp. 16-27.* Furubotn, E. and S. Pejovich, 1972, “Property Rights and
Economic Theory: A Survey of Economic Literature”, Journal of Economic
Literature, vol. 10, pp. 1137- 1162.* Eggertsoon, Th., 1990, Economic Behavior
and Institutions, ke@. 8.* Furubotn, E. and R. Richter, 1998, Institutions and
Economic Theory, keg. 3.

TCevikn BipAoypagia tov Mabnuatog

e Milonakis, D. and B. Fine, 2009, From Political Economy to Economics: Method, the
Social and the Historical in the Evolution of Economic Thought, Routledge

e Dow, Sheila, 1996, The Methodology of Macroeconomic Thought: a Conceptual Analysis of
Schools of Thought in Economics, Oxford University Press

o Blaug, Mark, 1980, The Methodology of Economics or How Economists Explain,
Cambridge University Press

o Pheby, John, 1988, Methodology of Economics: A Critical Introduction, M. E. Sharp.s Fox,
Gillen, 1997, Reason and Reality in the Methodologies of Economics, Edward Elgar.

e Hausamn, Daniel, ed., 1997, The Methodology of Economics: An Anthology, Cambridge
Univerity Press.

e Deane, Phyllis, 1978, The Evolution of Economic Ideas, Cambridge University
Press. Green, F. and Nore, eds. 1977, Economics: an Anti-Text, Macmillan.

e Heilbroner, R. and W. Milberg, 1995, The Crisis of Vision in Modern Economic Thought,
Cambridge University Press.

e Coase, Ronald, 1990, The Firm the Market and the Law, The University of Chicago Press.

e North, D., 1981, Structure and Change in Economic History, W. W. Norton.« Furuboth, E.
and R. Richter, 1998, Institutions and Economic Theory: The Contributions of New
Institutional Economics, The University of Michgan Press.

e Eggertsson, Thrainn, 1990, Economic Behaviour and Institutions, Cambridge University
Press.

e Harris, J., J. Hunter and C. Lewis, eds, 1995, The New Institutional Economics and Third
World Development, Routledge.

e Hayek, F. A., 1948, Individualism and Economic Order, The University of Chicago Press.

e Kirzner, 1., 1973, Competition and Entrepreneurship, The University of Chicago Press.

e Kirzner, I. 1992, The Meaning of the Market Process, Routledge.« Ioannides, Stavros, 1992,

The Market, Competition and Democracy, Edward Elgar. (EM. Met.: Ioavvidng, Ztatpog,
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1993, Avtaywviopog, Ayopd kot Anuokpatia: Mia Kpirikr) g Neoavotplaxrg
Owovopikng Oewplag, Topvpa Zakn Kapaywpya.
e Twavidng, Ttavpog, 1995, Zvyypoveg Oewpieg yia 1 dvon g Emyeipnong, Hamadnon.
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MIKPOOIKONOMIKH OEQPIA II -
OIK5006

>xo JTO'Q M(l@f] UATOC FKOOG TOV MO HATOG EIVAL VA TTAPOVOIACEL OTOIXEIA TNG CUYXPOVIG M1XpPOOIXOVOMIKTIG
Bewpiag. ZuykekpiuEva, apyka Ba tapovolacTovv evvoleg TG Bewpiag | oLVEPYATIK®V
Kot ovvepyatikev tayviov. Katomy to pdbnua Ba eotidoet oe Bepata frounyavikng
0pyavwong, divovtag Eupaon 1000 e Baotkd LITOdElYUATA 000 KAl 08 TPOTPATEG
e€elierg otov Topéa. Tehog, Oa mapovolaotovy facikd vrodelypata asmod Tov TOpEd TV
O1KOVOUIK®V TNG A pOPOPNONG.

Atbaoxovt eC Etapatomoviog lopyog

H)\SKTPOV[K]'] 0'8)“’8(1 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

uabnuarog

Asraitov UEVES H mapayohotiBnon tov pabnuatog mpodmobetel tny oA KaAT yvoon Twv Pacik®v apyov
T ™mg Miypootyovouikng, kabmg kat twv facik®mv atoeinv g Bewpiag tatyvimv.

YVWOELS Juviotatal n HEAETN TV TAPAKATW GLUYYPAUAT®V:

-Varian, H. (2010) Intermediate Microeconomics: A Modern Approach, W.W. Norton.
- Nicholson, W., and C. Snyder (2011) Microeconomic Theory: Basic Principles and
Extensions, South-Western.

- Gibbons R. (1992) A primer in game theory, Prentice Hall.

Tpé JTOC Cl(f lO)\éYUOTIQ To padnua Siekneparmvetar oe Sekatpeig (13) efdopadiaieg Siahegelg Twv POV WP®V Kal
avtiototya efSopadiaia ppovuiotipla g piag wpag. H mapakorovnon t0oo twv
S1aAé€ewv 000 KAl TV @POVTIOTNPiwV eival LITOYPEWTIKT).
H a&lohoynon twv gortntomv yivetal ouviiaotkd amd §vo ypamtég eEetdoeig kal ammod &va
ap1OUd ypaTT®V AOKNOEWDV.

(Dp ovTLoTnP laxka Aekatpia (13) efSopadiaia @povriotpla g piag wpag.

uabnuara

Do PTOG EPYAO ['ag Aaréerg ®povriotnpa Avtotelng perem Z0voho
eEaunvov (oe wpeg). 39 13 126 178
Ataré€eig ALOAEEELG 1-4: Mn ouvepyatikd maiyvia

Osborne and Rubinstein, kep. 2-8, 11-12
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AldAedn 5: Tuvepyatika maiyvia

Osborne and Rubinstein, ke@. 13-14

AlGAeln 6: TTatyvia Stammpaypdtevong
Osborne and Rubinstein, kef. 15

Alae€erg 7-8: Bepata frounyavikng opyavwong I. Baowa
vmodetypata: Bewpia Kot EQAPLOYEG
Vives, ke@. 3-6

AlaAe€erg 9-10: Ogpata Prounyavikng opyavwong I1. Ynodetypata pe
QOVUUETPT) TTANPOPOPN 0T, Suvauikd vodeiypata

Vives, ke@. 8-9,Tirole, kep. 8-10

AldAedn 11: Opata oikovopik®V g tAnpo@opnong I. To vtoderyua
EVTOAEQ-EVTOAOSOYOV, NNO1KOG KivELVOC, AVTIOTPOPT) ETTIAOYT

Macho-Stadler and Perez-Castrillo, ke@. 2-4

AloAEEELG 12-13: OEUATA O1KOVOLIK®V TNG TAnpopopnong I
2xeS1A0UOC UNYXAVIOU®V, ST|LOTTPACIEG
Mas-Colell, Whinston and Green, ke@. 23
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OIKONOMETPIA II - OIK5008

ZKO.T[O'Q Ma@ﬁ UATOC O 0K070g TOL HABNUATOG Elval 1] OIKOVOUETPIKT] AVAAVOT TV XPOVOAOYIK®V GEIPQOV TTOV
ATOTEAEL £VA QITO TOUG ONUAVTIKOTEPOUS KAASOUG TG O1KOVOUETPIAg TOGO NG BewpnTikng
000 Kal NG epappoouevne. H xpron twv pebodwv avaiuong Xpovoroyik®mv oelpmv eival
upLTATI OTNV £PEVVA TV OTKOVOMIKGDV KA XPNUATIOTIK®V TPoBANHAToV. 1o pddnua
avasrtvooovtat pEBoSot ektiunong kat EAeyyol vtofEcewv yia ypappikd (0Taopa kat pn-
oTAOIUA) LTTOSELYLATA XPOVOAOYLDV OEIP®V KAOMG KAl Un-ypapka viodetypata.

Atbaoxovt [ Towwtag 'ewpylog

H. AgKTpOV[Kﬁ 0’8)\['661 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

uabnuarog

Asrattov UEVES IMa mv mapakoAotBnon tov pabrjpatog astarteitan ) yvaoon g Owovouetpiag I,
T oTaToTIKAG KAt padnuatikev( to eminedo mov Sidaoketat ata otkovoutkd)

YVWOELS

Tpé TTOC CI(S lO)\éW]OTIQ To padnua Siekneparmvetar oe Sekatpeig (13) efdopadiaieg Siahegelg Twv POV WP®V Kal
avtiototya efSopadiaia ppovuotipla g piag wpag. H mapakorovnon t0oo twv
S1aAé€ewv 000 KAl TV @POVTIOTNPiwV eival LITIOYPEWTIKT).
H a&ohoynon twv @ortntodv Ba yivel pe yparrtd Siayoviopa oty e€etaotikn mepiodo kat
H1ia ypautTh) epyaoia.

[4) POVTILOTIIP laxka Kata myv Sidpkera tov mapadooewv Ba yivouv @povriomplakég aoKnoeLg Le TNV Xp1on
r VTIOAOYIOT®V.
uabnuara
OPTOC EPpyYyAOCLA AlaAe€erg dpovniotnpra AvTOTEANG HEAET ZUvoho
dopto¢ epyaoiag aAEE ' Aijg pehd bvo
egaunvov (oe wpeg). 39 13 126 178
Ataré&eic AlaAedn 1: Eloaywyn otig XpovoAoyikeg Telpeg

Tnuewwoelg Sibaokov

Emuthedv BifAoypagia yia to pabnua:
Bibliography

Banergee A., J Dolado, J. W. Galbraith and D. F. Hendry, ‘Co-integration, Error-
correction and the econometric analysis of non-stationary data’;, (1993), O.U.P., Oxford

Bera A.K., Higgins M.L. 1993. ARCH Models: Properties, Estimation and Testing. Journal
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of Economic Surveys 7, 305-362.

Bollerslev T. 1986. Generalized Autoregressive Conditional Heteroscedasticity, Journal of
Econometrics 31, 307-327.

Box, G. E. P., and F. M. Jenkins. 1976. Time Series Analysis: Forecasting and Control, 2nd
ed. Oakland, CA: Holden-Day.

Brockwell, Peter J.; Davis, Richard A. 1991. Time Series: Theory and Methods. Springer-
Verlag.

Brockwell, Peter J.; Davis, Richard A. 2002. Introduction to Time Series and Forecasting,
second edition, Springer-Verlag, New York.

Chateld, C. 1989. The Analysis of Time Series, 4th ed. London: Chapman and Hall.

Engle R.F., 1982. Autoregressive Conditional Heteroscedasticity with Estimates of the
Varianceof United Kingdom Inflation, Econometrica 50, 987-1008.

Fan, J., Yao, Q., 2003. Nonlinear Time Series:Nonparametric and Parametric Methods.
Springer-Verlag New York.

Harvey, A.C., 1993. Time Series Models: The MIT Press; 2 edition.

Kim, S., Shephard, N., and Chib, S., 1998. Stochastic volatility: Likelihood inference
and comparison with ARCH models. Review of Economic Studies 65: 361393.

Makridakis, S.G, Wheelwright, S.C, R.J. Hyndman, 1998. Forecasting: Methods and
Applications, Wiley, 3rd edition.

Shumway, R.H., D.S. Stoer, 2005. Time Series Analysis and Its Applications: With R
Examples,Springer-Verlag, Third Edition.

Terasvirta, T., 1994. Specication, Estimation, and Evaluation of Smooth Transition
Autoregressive Models, Journal of the American Statistical Association, 89, 208218.

Tong, H., 1990. Non-Linear Time Series: A Dynamical System Approach. Oxford
University Press.

Tsay, R.S., 2010. Analysis of Financial Time Series, Third Edition Wiley.

AlaAe€n 2: Yrodetypata ARIMA

Inuewwoetg Sibdokov

AwaAegn 3: Extiunon kal Atayvwotika Epyaieia Ynodetypatwv
ARIMA

Inuewwoelg Sibdokov

ALGAeEN 4: Xpovoloyikeg Xelpeg otny Ilpaktikn I. Seasonal ARIMA
Models

Inuewwoelg Sibdokov

ALGAeEN 5: Xpovoloyikeg Zerpeg oty Ipaktikn) I1. WevSouetaPAnteg
oe Yrmodetypata ARIMA. To vndderypa ADL

Tnuewwoelg Si8aokov

AlaAegn 6: Xpovoloyikeg Zelpeg ota Xpnuatootkovouka I.
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Yrnodeiypata GARCH, Threshold Models

Tnueinoeig Si8aokov

ALGAeEN 7: Xpovoloyikeg Zelpeg ota Xpnuatootkovouika I1.
Stochastic Volatility Models, Regime Switching Models, Value-t-Risk

Tnuewwoelg Sibaokov

AlaAegn 8: Movadiaieg pideg ka1 o1 0XeTIKOL eAeyyot

- Xpnotov o. 836-840, 843-863, 867-868, 876-877 - Katog 960-969 - Enders
195, 206, 209-222, 234

ALGAEEN 9: ZUVOAOKATPMOT) KAl LAKPOYXPOVIA 100PPOTTLA
- Xpnotov o. 879-887 - Katog1002-1005 - Enders 357, 363

AlaAegn 10:EAeyyol cuVOAOKAT|pwOTG.
- Xpnotov 0. 879-886 - Katog 1005-1009 - Enders 373

AlGAeEN 11: Bpayuypovieg kan pakpoypovieg emdpaocerg. To
vmodetyua 510pOwong Aabovg (ECM)
- Xpnotov 0. 891-897 - Katog 1013-1022 - Enders 365

AlaAedn 12: Eloaywyn ota vmodetypata VAR katl o1 ouvaptnoeg
atpvidiov Avtidpaocewv (IRF)

- Xpnotov 0 910-915 - Kdtog 1023-1032 - Enders 209, 307

AlaAegn 13: EAeyyot ouvolokAnpwong pe ) pebodo Johansen
- K&tog 1035-1041 - Enders 393-395
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NOMIXMATIKH OEQPIA KAI ANAAYXH
ANOIKTHY OIKONOMIAYX - OIK5101

Jxo JTO'Q M(l@f] UATOC O 0x070¢ TOL HABNUATOG Elval 1] AVAAVOT TV VOUIOUATIK®V AELITOVPYIRV KAl
ovvakoiovBa g Nopopatikrg IToArtikng. Ta BEpata autd amotélecav Kal amote Aol
£va atd Ta oNUAVTIKOTEPA KePaiaia TS Makpoolkovoutkng avaivong, Bewpiag kat
JOALTIKTG.

ISwitepa Tig TeAevtaieg Sexaetieg pe v eEdmAmon kan v epfabuvon mg
JTAYKOGUIOTIOINONG KAL TNG ETTEKTAOTS KAL TNG TIOAVTAOKOTNTAG TWV UNYAVIOUGDV TOV
XPNUATOTMOT®TIKOV-TPATEQKOV CLOTIHHATOG S1EBVMG KAl TV EMITTOOEWV TOU GTOVG
AA\OUG TOUELG O1KOVOUTAG KAl LANOTA 0TO TTAALO10 NG AVOIKTAG OlKovopiag pe eAgvbepia
kivnong tov kepaiaiov, KAOTA ATAPALTNTH TNV CUOTNUATIKT AVAAVOT TNG VOUIOUATIKNG
TAEVPAG TNG O1IKOVOUIAG.

H tepdotia av&nomn tov Snpoociov xpeovg oe TOMEG XOPES KAl TWV GUVETEIDV TOV OTNV
O1KOVOUIA QUTaLTEL £7TLOTG TNV AVAAVTIKT] LEAET TV OXECEWMV KAL TV AAANA0ETIOpATEDY
peta& NG VOUIOUATIKG Kot TNG SNUOCI0VOUIKG TTOATIKNG KAl )G €K TOVTOL TNV Xp1on
KATaMNAwV OempnTIKOV LTOSEYUATOV TA 0TT01a Ba EMITPEWPOLV TNV AVAAVTIKT] LEAETN
TOV OXETIKMV TIPOPBANUATOV.

Y10 mAaiolo Tov pabnuatog Oa yivel mapovoiaon Tng yevikng mpoPANUATIKNG TNG
VOUIOUATIKNG TTOAITIKTG KO 1) HEAETT) KA AVAAUGT) OYETIK®DV TTPOG TOV OKOIO AUTO
Bewpnuikwv vroderypatwv. Eneidn ot mapadooerg Oa faociotovv oto vmodetyua g
AVOIKTNG OKovouiag, Ba efetaogTolv emiong 1 ayopd CUVOAAAYUATOG, 01 CUVAAAAYLATIKES
100TIUiEG, TO 100DY10 TANPWU®V 1) I0OTIHIA ayopaoTikrg Suvaung ol 1oTiuieg emToKinY
Kat o kKivduvog twv erevéutov.

H avaivon g vopopatikng moATikng Oa faoiotel oto emavinpevo, e Tig kapmoieg
OUVOAIKTIG (N TNONG KAt Tpoa@opdg, vtddetyua twv Mundell-Fleming kot Oa avaivBolv ta
e€ng Beparta:

a) n enidpaon oy otkovopia azd Ty TPocdTKn Tov EWTEPIKOV TOUEQ,

[3) o1 CUVETELEG TNG AVOIKTIG OIKOVOUIAG OTNV VOUIOHATIKT KOl S1)LOGIOVOUIKT| TTOATIKT),
y) v enidpaon ov AOKOLV 1] KIVIITIKOTNTA TOV KEPAAQIOU KAl 1) LOPPT) TV
OUVAAAYUATIK®V 100 TIUIOV OTNV OIKOVOUIKT] TTOMTIKT Kat §) TOV TPOIO LE TOV 0moio
petadidovron awpvidieg petafoAeg otkovoukmv HETABANTOV HETAED O1IKOVOUIMV KAl TTWE
UITOPEL VA EVAPUOVIOTEL KA GUVTOVIOTEL ) 51€0VIG 01KOVOUIKT] TTOMTIKT) LE TNV XPTOT) TOV
vmodetypatog SLo-xwpwv.

Av vrtdpyet xpovog Ba e€etaotel emiong kat o vtoderypa tov Dornbusch.

Atbaokovt [ TavvomovAog Avopéag

H)LSKTpOVlKﬁ 0’8)\['5(1 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

uabnuarog

Asraitov UEVES IMa mv mapakoAotBnon tov padrpatog amarteital n yvoon Makpoowkovouikng I ko IT
T kat pabnuatkev( to eninedo mov S i8dokeTal oTa 01KOVOHIKA)

YVWOEIC

TpO' JTOG ag 10)\0')/7]07}9' To padnua Siekneparwvetan oe Sexatpeig (13) efdopadiaieg SaréEelg TV TPLOV WPOV KAl
avtiotoya efdopadiaia ppovuotnpia g piag wpag. H mapakorotiBnon t0o0 twv
S1aAé€ewv 000 KAl TV QPOVTIOTNPIWV EIVAl LITOYPEWTIKT).
H aflohoynon tewv eortntedv Ba yiver pe ypamtd Stayoviopa oty e€etaotikn mepiodo.
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[0)] DOVTIOTNP laxka Kata v Sidpkera tov tapadooenv Ba pmopel va yivouv Kat (ppovTIoT plakeg A0KNOELS.
uabnuara
ZUWT)\’]P WHATIKT) De Grauwe, P. (2009). International Money, O.U.P,

PipAoypapia

Obsfeld, M. And K. Rogoff (1997). Foundations of International Macroeconomics,
M.LT. press,

Manadomoviog A (2002). Nopopatikn Oswpia kat [ToAtikn,

Z16npdmoviog T, M. (1970). Makpoowovoukn Oewpia kat IloArtikn’, A6.

ETAUOVANG,
q)ép’l' 0¢ Epyao ['ag Alaé€erg ®povtioTnpla Avtotelng peAem TOvolo
eéaunvov (0e wpeg). 39 13 126 178
Atareéeic SvpmAnpowpatikn BifAoypagia

e Abel, A. B. & B. S. Bernanke, ‘Makpookovopikry’, (2010), Meta@pacuévo ota EAANVIKA.

e Alesina, A. and R. Perotti, (1997), ‘Fiscal adjustments in OECD countries: Composition
and macroeconomic effects’, IMF staff papers, 44.

e Ball, 1, (1999), ‘Efficient Rules for Monetary Policy’, International Finance 2.

e Bernanke, S. B. and Mihov, I1.,(1998), ‘Measuring Monetary Policy’, Quarterly Journal of
Economics, 113.

e Blackburn, K. and M. Sola, (1993), ‘Speculative currency attacks and models of balance of
payments crises’, Journal of Economic Surveys, 7.

¢ Blanchard, J. Ol.,(1985), ‘Debt, deficits and finite horizons’, Journal of Political Economy,
93.

e Dornbusch, R., (1976), ‘Expectations and Exchange Rate Dynamics’, Journal of Political
Economy, 84.

e Eichenbaum, M., and Ch. Evans, (1995), ‘Some empirical evidence on the effects of
monetary policy shocks on real exchange rates’, Quarterly Journal of economics, 110.

e Eichengreen, B., A. K. Rose and Ch. Wyplosz, (1995), ‘Exchange market mayhem:
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antecedents and aftermaths of speculative attacks’, Economic Policy: A European
Forum, 21.

e Fama, E., (1984), ‘Forward and spot exchange rates’, Journal of Monetary economics, 14.

e Froot, A. K. and K. Rogoff, (1995), ‘Perspectives on PPP and long-run real exchange rates’,
in Grossman M. G. and K. Rogoff eds., Handbook of International Economics vol. 3.

e Gali, J., ((1992), ‘How well does the IS-LM model fitthe postwar US data’, Quarterly
Journal of Economics, 107.

e Girtner, M., (1993), ‘Macroeconomics under flexible exchange rates’, Harvester.

e Ghosh, R. A., (1995), ‘Capital Mobility amongst the major industrialized countries: Too
little or too much?’, Economic Journal, 105.

e Krugman, R. P., (1991), Target zones and exchange rate dynamics’, Quarterly Journal of
Economics, 116.

e Mundell, A. R., (1963), ‘Capital mobility and stabilization policy under fixed and flexible
Exchange rates’, Canadian Journal of Economics and political Science, 29.

e Obsfeld, M., (1986), Capital mobility in the world economy: Theory and measurement’,

Carnegie-Rochester Conference Series on Public Policy, (spring).

e Obsfeld, M., (1995), ‘International Capital Mobility in the 1990s’, in P. Kenen ed.,
Understanding interdependence: The macroeconomics of the open economy, Princeton
Univ. press.

e Papadopoulos, P. Ath., and G. Zis, (1997), ‘the demand for money in Greece: Further
empirical evidence and policy implications’, The Manchester School of economic and
Social Studies, 65.

e Papadopoulos, P. Ath., and M. Sidiropoulos, (1999), ‘The sustainability of fiscal policies In
the European union: evidence from selected countries’, International Advances in
Economic research, 5.

e Papadopoulos, P. Ath., and G. T. Papanikos, (2002), ‘Exchange rate regimes and the
linkage between money and output’, Journal of Policy Modeling, 24.

e Ploeg, F. van der, (1995), ‘Political Economy of monetary and budgetary policy’,
International Economic Review, 36.

e Rao, B, (2007), ‘The nature of the AD AS model based on the IS LM model’, Cambridge
Journal of Economics, 31.

e Romer, D., (2011), ‘Advanced Macroeconomics’, McGraw-Hill. - Summers, H. L., (1991),
‘How should Long-Term Monetary Policy be determined’, Journal of Money, Credit and
banking, 23.

e Taylor, B. J., ed.(1999), ‘ monetary Policy Rules;, Chicago Univ. Press.

ALGAeEN 1: Tevikd Oepata owkovopkng moAtikng I

MamadomovAog, Kat onueimoeig pe virodetyparta emiteveng HakpooIKOVOLIK®Y
OTOXWV KAl TANOWPIOTIKTG OTOXEVONG.

AlGAeEN 2: Tevika Bepata owovopkrg tohtikng IT

Mamadomoviog, Kal onpeiwoelg e vodetylata TOATIK®V 0TKOVOUIKGOV KUKAWV

ALGAEEN 3: Ayopd GUVAAAYUATOG LOPPES CUVOAAAYUATIKGOV
00TV

24 an6 34 12/12/2018, 4:46 p.p.



Mafnpota https://be.economics.datacenter.uoc.gr/pages/courses/modules _desc_pdf

Copeland ke@. 1.1, 1.2

AlaAegn 4: IooQUylo mAnpwpwv. O vopog g piag Tiung. Icotipia
AYyopaOTIKNg SUVAUNG
Copeland ke@. 1.3 ,1.4,2.1,2.2,2.4, 2.5

ALGAEEN 5: AkaAvnn kol KaAvupévn wootipia emtokimv
Copeland ke@. 3.1,3.2, 3.3, 3.4, 3.5

Al0Aegn 6: AVOIKTI) O1KOVOUIA, KIVIITIKOTNTA TOU KEPAAAIOU Kal
O1KOVOUIKT) TTOAMTIKT). NOHoUATIKT) KAl ST)ILOCI0VOUIKT) JTOAITIKT] LE KAl
X0 P1g KivnTikoTnTa 1oV Kepahaiov kat pe otabepeg CUVAMMAYUATIKEG
1ooTiuieg

Hejdra 10.1.1, 10.1.2,10.1.3.2

ALGAEEN 7: NoulopaTIKT) Kat ST|LOCTOVOULKT] TTOALTIKT) LE TEAELIA
KIVI) TIKOTITA TOV KEPAAAIOV KAl EVEAIKTEG CUVOAAAYLATIKEG
1ooTipieg. ATEANC KIVITIKOTNTA TOV Ke@aAAaiov.

Hejdra 10.1.3.3, 10.1.3.4

Al0AEEEIG 10-12: Akapla TV TTpaypaTiK®V pobov kal otig SVo
01KOVOUieg. ANLOCIOVOUTKT) KA1 VOUIOUATIKT) TTOALTIKT).

Hejdra 10.2.1, 10.2.2, 10.2.3
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AIEONHY IIOAITIKH OIKONOMIA -
OIK5302

Jxo JTO'Q M(l@f] UATOC YKomog Tov pabnpatog eivat ot portmtég(-tpieg) va épbouv o€ ema@n He TV aAvaAVTIKN
TOAVTIAOKOTNTA TTOV YapakTnpider Tig SieBveig otkovopkeg oyéoerg. I'ia Tov okomod autod
emAéyeTal wg agovag, YOpw astd TOV 0TI010 AVAITTLOCOVTAL BEpaTa Kot BE®PNTIKEG OTTIKEG
g AeBvovg IToAitikng Owovopiag, 1 maykooa kpion tov 2008, 1 Siepeviviion twv
ALTLOV NG, TWV CUVETIELRV NG, TNG EEAENG TNG KA TOV OTPATNYIK®V Stayeiplong mge. XTig
mapadooelg o porntrg(-tpra) e€okelmvetan pe Tig BewpnTKEG OWPELG EPUNVELAG TV
PAVOLEV®V: TNV AvAALOT TOV S1E0VAHV 01KOVOUTK®V OXECEMV KAl TOV X PN LATOTOTOTIKOV
oLOTNUATOG, TIg Bewpieg kploewv, TNV AVAAUOT TOU VEoPUAEAELOEPIONOD WG GLOTILATOG
Slakvfepvnong kat tn oxEon Tov pe 1o S1efveg Beopiko mAaiolo StakvBEpvnong Kat To
TAEYHA TV BVIKOV-B1eBvmdv aviaywvioumy kat ouykpovoewv. H katevBuvon tov
mapadooemv eEAPTATAL AITO TA EPWTNLATA KAl TIG EpeuvNTIKEG S1aBEoelg o1 omoieg Ba
AVAKOYOLV ATTO TOUG GUUUETEXOVTEC.

Atbaokovt [ Aamatoimpag Tadpog

H. AgKTpOV[Kﬁ 0’8)\['6(1 http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

uabnuarog
Asraitov UEVES IMa mv mapakoAotBnon tov padrjpatog eivat xprjowun 1 eE01KeIwOT) TOL POITNTI LE TIG

T Baowkég evvoleg TG TOMTIKTIG O1KOvopiag, Tng owkovouikng pebodoloyiag kot mg 1otopiag
YVWOELS NG OIKOVOUIKN G OKEWNG. [ TPomapaockevaoTiko S1afacua o GorTn TG Wropel va

HEAETNOEL KATOWA QIO TAL TAPAKATH BLAia:

e Bowles S. and R. Edwards, 2011, Katavoavtag tov Kammitahiopo, Gutenberg

e Dowd, D., ed., 2002, Understanding Capitalism: Critical Analysis, From Karl Marx to
Amartya Sen, London: Pluto Press.

e Screpanti. E. and Zamagni, S., 2002, H Iotopia g Owovopikng Zxkéywng, Abnva:
TunwOntw — Mopyog Aapdavog.

e Mair, M. & Miller, A., 1991, A Modern Guide to Economic Thought, Aldershot: Edward
Elgar.

e Cohn, H.T (2009), Atebvng [Tohtikr) Owovopia: Oswpia ko [Ipd&n, ABnva, Ek8ooeig
Gutenberg.

TpO' JTOG ag lo)\o'yno-ng To padnua Siekneparwvetan oe Sexatpeig (13) efdopadiaieg SlaréEelg TV TPLOV WPOV KAl
avtiotoya efdopadiaia ppovuotpia g piag wpag. H mapakorotiBnon t0o0o twv
S1aAé€ewv 000 KAl TV QPOVTIOTNPIWV EIVAL LITOXPEWTIKT).

Kpitnpio emrtuyovg mapakorovnong tov padrjpartog amotelel n enidoon tov @ormti
(-Tprag) oV TapovCiacT Kal GUYYpa@t EpYAci®V OXETIKOV LE TO YVOOTIKO AVTIKEINEVO
Tov pabnuarog.

H ot tpia (-tng) avaiapfaverl va ouyypapel Kat va Iapouvoldoet:

a) pia oVvTOUT EPYAOIA, EKTAOTG TOVAAXIOTOV 4000 AéEewv, 1 omoia Ba apopd v
KPLTIKT| Tapovoiaon emAeyuévav apBpwv n kepaiainv iAoV amod v TpoTevopevn
BipAoypapia Tov pabnuatog HeTd amd ouvevvonon pe tov Siddokovta. (30% tng TeAkng
BaBuoioyiag) kat 1 omoia Ba mapovoilaotel petd v 51 efSopada twv SareEewv.
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B) pia tehikr) epyaoia, EKTAONE TOVAAXIOTOV 7500 AgEewv, 1 omtoia Ba apopd TV avamtudn
Bepatog oyeTikoL pe 0,TL avamtuxdnke otig mapadooelg kat To omoio Ba emAeyel petd amod
ouvvevvonon pe tov sidaokovta. H epyacia mpémet va mAnpei akadnuaikd pdtuma otnv
avarttu€n g ko ) xpron PiAoypagikev avagopwv. H epyacia Ba mapovolaotel oe
nuepounvia ov Ba ouuPwvndel katd ™ Srapkela Tov eaunvov.

Dpovtiotnp aka Aexarpia (13) eBSopadaia ppovriotipla g piag dpag. Katd m Siapkeia twv
or @PPOVTIOTNPlWV YivovTal TAPOVOIAGELS ATO TOUG POLTNTEG ETNAEYHEVMV ApBpwV 1)
pavnuata kepaiaiov and keipeva g PifAoypapiag.

OPTOC EpyAolA LAAEEELG DpovrioTnpla UTOTEANG LEAETT) 2Vvvoho
dopTtog epyaoiag AOAEE ; Avtotehig ped OVO
eéaunvov (0e wpeg). 39 13 126 178
Atareéeic AlaAedn 1: Eloaywyn. To Atebveg Xpnuatomotwtiko Zvotnua (XI1

Yvotnua). Tithol kal 0pyavmon Twv ayopwy.
EvSewtikn BifAoypagia.

o Ashcraft, Adam B. and Til Schuermann, (2008), «Understanding the Securitization of
Subprime Mortgage Credit», Federal Reserve Bank of New York, Staff Report no. 318,

March 2008

Gorton G.B., (2008). «The Panic of 2007», NBER Working Papers w14358.

Howells P., and Bain K., (2002), The economics of money, banking and finance: a

European text, Financial Times Prentice Hall

Jobst, Andreas A., (2002), «Collateralised Loan Obligations (Clos) - a Primer», CFS
Working Paper No. 2002/13. SSRN: https://ssrn.com/abstract=370640
o Aamatowwpag . kot MnAog I'. (2008a), «XpruaTomoTeTIKT| KPion Kal ‘01KOVOUIKT

pLvBon’. Mépog 10», B@oelg, 2008, telyog 103, 00. 17-58.

Alae€erg 2-3. Iotopia kat Oewpieg Tov XIT TvoTNUATOG KAl TV
KploEQV TOV.

Ev8ewtikn Biphoypapia.

Bordo M.D., (2003), «The Globalization of International Financial Markets: What Can
History Teach Us?» in Auernheimer L., International Financial Markets , University of
Chicago Press

Breuer J.B., (2004), «An Exegesis on Currency and Banking Crises», Journal Of Economic

Surveys Vol. 18, No. 3

Davidson P., (2001), «If Markets are Efficient, Why Have There Been So Many
International Financial Market Crises Since the 1970s?» in Arestis P., M. Baddeley, and J.
McCombie (ed.). What global economic crisis?, Palgrave

o Eichengreen, B., (2008), Globalizing Capital. a history of the international monetary

system, Princeton University Press (Chapters 4-6).
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e Holmstrom B. (2015), «Understanding the role of debt in the financial system», BIS
Working Papers, No 479

e Kindleberger, C. P. and R. Z. Aliber., (2015), Manias, Panics and Crashes. A History of
Financial Crises (7th Ed)”, Palgrave Macmillan.

e Kose A.M., E. Prasad, K.S. Rogoff and S.-J. Wei, (2006). "Financial Globalization: A
Reappraisal,” NBER Working Papers 12484

e Lucarelli, B., 2011, The Economics of Financial Turbulence. Alternative Theories of Money
and Finance, Edward Elgar.

e Michie R.C., (2006), Global Securities Market. A History, Oxford University Press
(Chapters 6-9).

e Minsky, H. P., 2008, «Securitization», Levy Economics Institute, Policy Note 2008/02.

e Ocampo J.A. and Stiglitz J.E. (2008), Capital Market Liberalization and Development,
Oxford University Press (Chapters 1,2,3,10)

e Palley, T., 2008, «Financialization: What It Is and Why It Matters», Levy Economics
Institute, Working Paper No. 525.

e Pollin R. (2000), «Globalization, Inequality and Financial Instability», PERI, WPS no. 08

e Rajan R. G., (2006), «Has Finance Development Made the World Riskier?» European
Financial Management, Vol. 12, No. 4, 2006, 499—533

e Rubinstein M., (2006), A History of the Theory of Investments John Wiley & Sons

o Shiller, R. J., The new financial order: risk in the 21st century, Princeton University Press
(EmAoyn Keparaiov).

e Sotiropoulos D., J. Milios and S. Lapatsioras, (2013), A Political Economy of
Contemporary Capitalism and its Crisis: Demystifying Finance”, Routledge (EmAoyr
Keparaiwv)

e Toporowski, J., (2005), Theories of Financial Disturbance, Edward Elgar

® Y npomovAog, A.IT., MnAog I'., Aartatowwpag X. kot P. Auerbach (2012),
“XpNUaTomMOoTOTIKO GUOTNUA KAl 0PYAVKOOT] TV KOWOVIK®V OXeoemV efovaiag: Mia
JEPUIYNON OTNV 10TOPIA TNG OIKOVOUIKTG OKEWNG Yia ouyXpovoug anodekteg”, Ooelg,

2012, TeLX0G 121 00.59-84

AlaAegn 4: H peydn xpion tov 1929 kat 1o €pyo tov Polanyi «O
Meyalog Metaoynuatiopog».

Polanyi K., (1985), The Great Transformation, Beacon Press, Boston

AwaAegn 5: H maykooa kpion tov 2008: Ta yeyovota kot ta
VITOKEIUEVA TNG avAAvong. Zuykpotnon piag faocikrg Soung
avaivong.

Ev8ewtikn) BipAoypapia.

e Bordo M.D. (2018) «Reflections on the Evolution of Financial Crises: Theory, History, and
Empirics» in Rockoff H. and I. Suto (ed.), Coping with Financial Crises. Some Lessons
from Economic History, Springer

e Duménil, G. and D. Lévy, 2011, The Crisis of Neoliberalism, Harvard University Press.
(Part1)

e Evans, T. (2015), «Five explanations for the international financial crisis» in Hein E., D.
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Detzer and N. Dodig (Eds.) The Demise of Finance-dominated Capitalism: Explaining the
Financial and Economic Crises, Edward Elgar

e Greenlaw, D., J. Hatzius, A. K Kashyap and H. S. Shin, 2008, “Leveraged Losses: Lessons
from the Mortgage Market Meltdown, http://dev3.cepr.org/meets /wken/1/1693 /papers
/Kashyap.pdf

e Harvey D., (2010), The Enigma of Capital and the Crises of Capitalism, Oxford University
Press

e Hein E. and A. Truger, (2010), «Finance-dominated capitalism in crisis — the case for a
Global Keynesian New Deal» Institute for International Political Economy Berlin, Working
Paper, No. 06/2010

e Laeven L. and F Valencia, (2008), «Systemic Banking Crises: A New Database», IMF
WP/08/224

e Lapatsioras S., L. Maroudas, P. G. Michaelides, J. Milios, and D. P. Sotiropoulos, (2009),
“On the Character of the Current Economic Crisis”, Radical Notes, April 2009.

e Reuven Glick R. and M. Hutchison, (2011), «Currency Crises», Federal Reserve Bank of
San Francisco, Working Paper 2011-22.

e Wray R.L. (2007), «Lessons from the Subprime Meltdown» The Levy Economics Institute,
Working Paper No. 522

e Wray R.L. (2012) «Global Financial Crisis: A Minskyan Interpretation of the Causes, the
Fed’s Bailout, and the Future», Levy Economics Institute of Bard College, Working Paper
No. 711

* Aamatowwpag . ko MnAog I'. (2008b), “Xpnuatomototkr| Kpion Kat ‘01KOVOUKN

pLuBon’. Mépog 207, OEaelg, 2008, Teb)0g 104, 00. 15-46.

ALGAEEN 6: Aviyvevovtag To 10Topiko Babog g kpiong:
NeopireAevBepiopnog, maykoouomoinon kat financialization
(XpnuaTioTikoToinom)

EvSewtikr) Bifhoypagpia.

e Bernanke B.S. (2007), «Global Imbalances Recent Developments and Prospects», Speech
at the Bundesbank Lecture, Berlin, Germany, September 11

e Bernanke, B.S. (2005), “The Global Saving Glut and the U.S. Current Account Deficit,”
Sandridge Lecture, Virginia Association of Economics, Richmond, VA, 10 March

e Blanchard O. and Milesi-Ferretti G.M. (2009), «Global Imbalances: In Midstream?», IMF
Staff Position, SPN/09/29

e Borio C. and P. Disyatat (2011), «Global imbalances and the financial crisis: link or no
link?» BIS Working Papers, No. 346.

e Boyer R. (2010), «The Rise of CEO Pay and the Contemporary Social Structure of
Accumulation in the United States», in McDonough T., M. Reich, and D. M. Kotz, Growth
and Crisis. Social Structure of Accumulation Theory for the 21st Century, Cambridge
University Press.

e Caballero R.J. (2010), «The "Other" Imbalance and the Financial Crisis», NBER Working
Paper 15636, http://www.nber.org/papers/w15636

e Foucault M. (2004), The Birth of Biopolitics. Lectures at the Collége de France 1978-79,
Palgrave Macmillan (Chapters 5-8)
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