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Ma6fnuata

MAKPOOIKONOMIKH I - OIK5001

2xomo¢ Mabnuarog

A16A0KOVTEC

HAextpovikn oeliba
uabnuarog

Ma6Onowaxa
AmoteAeouarta xai
TI'evixeg IxavotnTeg

Tposoc a&loAoynong

dpovtiomplaxa
uabnuara

Baoixo eyyeipidio

To paBbnua eotiadel oe TPOXWPNUEVA JTHUATA TN CUYXPOVING LAKPOOTKOVOUIKNG
avaAvong kat Sivel epeaot otV AToTEAECUATIKOTTA TOV KLBEPVITIKOV O1KOVOLTK®MY
TTOMTIKGOV. ApYIKQA, avaivetal 0 factko vodetypa AD/AS kat mapovotddovtat ot factkeg
OXOAEG OTKOVOUIKNG OKEWNG. TT OLVEXEL, TTAPEXETAL 1A TTPOXWPTILEVT] KAt eVOEAEXTG
avaAvon g avoikTng okovopiag. Tpitov, avaivetal 1) Suvapikr) evotadela 0To vTodetyua
AD/AS. Tetaptov, 10 pabnua eufablivel 6To JNTNUA TOV AWTOTEAECUAT®V TTAOVTOV Kal
eomadel 0o Bewpnua g Pikapdiavng Iooduvapiag. TTepstov, Sivetal Epgaocn otig
opBoroyikeg mpoadokieg kKat 0To pOAO NG a&lomoTiag (XPOVIKNG ACVVETELAS) OXETIKA LUE
TN VOULopaTikT| toATikT|. To pdbnua oAokAnpavetal pe v avaivon g ayopag epyaciag,
Sivovtag Eupaot 0To POAO TV CUVSTIKAMOTIKGOV EVOOEDY.

Kovkovprtakng Mivwag

http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

O1 portntég/Tpleg Ba mpemel va EYouvv yvaon TV PAcikav {NTNUATOV TNG
UAKPOOTKOVOUIKNG AVAALOTG, KAOMG KAl BACTKOV EVVOI®V TV pHadnuatikmy (Siagpopikog
AOY10UOG KAl OAOKAT pWTIKOG AOY10UOC).

To paBnua Siexmepaiwvetan oe Sexatpeig (13) efdopadiaieg StarEEelg Twv TPV WPHOV KAl
avtiotoya efSopadiaia @povtiotipla g piag mpag. H tapakorovBnon 1000 twv
S1aAE€ewv 000 KL TV QPOVTIOTNPIWVY VAL VITOYPEWTIKT).

H a&ohoynon tov @ortntov/tpiev facidetar oy tehkn e€gtaon (80%) kat oe pia
epyaoia (20%). H epyaoia oyetidetal pe v avaAvon evog emoTnovikoL apbpov mov
mepapfavetar ot BrfAoypagia tov padnpatog, kot tapadivetal T HeEpa NG TEAKNG
e€&taong.

Aexatpia (13) efdopadiaia ppovriopla g piag wpag.

B.J. Heijdra (2017). Foundations of Modern Macroeconomics, Oxford University

Press, UK.
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doptoc epyaoiag
eéaunvov (o€ wpeg).

Alareéelg

Ma6fnuata
Awadegerg dpovTioTnpa AvToTeln|g el ZOvoho
39 13 126 178

Evomnta 1:To Ynoderypua AD/AS / Tyohég Otkovopikng Tkeyng

Heijdra, B.J. (2017). Foundations of Modern Macroeconomics, 3rd Edition,
Chapter 1, Oxford University Press.

Evomta 2: Avowktr Owkovouia

Heijdra, B.J. (2017). Foundations of Modern Macroeconomics, 3rd Edition, Chapters 2
and 4, Oxford University Press.

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

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.

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

Feldstein, M. and Horioka, C. (1980), Domestic Saving and International Capital Flows,
Economic Journal, 9o: 314-329.

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

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: Avvauikn EvotaBeia oty AD kat AS

Heijdra, B.J. (2017). Foundations of Modern Macroeconomics, 3rd Edition, Chapter 3,
Oxford University Press.

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.

Evotnta 4: EMelppata Kpatikot ITpovmoAoyiopot

Heijdra, B.J. (2017). Foundations of Modern Macroeconomics, 3rd Edition, Chapter 6,
Oxford University Press.
Barro, R.J. (1974), Are Government Bonds Net Wealth?, Journal of Political Economy, 82:

1095-1117.

be.economics.soc.uoc.gr/pages/courses/modules_desc_pdf 3/51



2/22/22, 11:29 PM Ma6fnuata
e Barro, R.J. (1979), On the Determination of the Public Debt, Journal of Political Economy,
87: 940-971.

Evomta 5: OpBoAoyikeg ITpoodSokieg, Makpoowkovoukr) IToArtikr ko
Alomotia

¢ Heijdra, B.J. (2017). 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
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.

¢ 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.

e 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 Epyaciag

¢ Heijdra, B.J. (2017). Foundations of Modern Macroeconomics, 3rd Edition, Chapter 7,
Oxford University Press.

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

o Azariadis, C. and Stiglitz, J.E. (1983), Implicit Contracts and Fixed Price Equilibria,

Quarterly Journal of Economics, Supplement, 98: 1-22.
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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.
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MIKPOOIKONOMIKH I - OIK5002

YKo ﬂég Maeﬁ UATOG O oKo0g oV padnuatog eival va avamtvget Tig faoctkeg apyeg g Mikpootkovopiag. Oa
avaAvBovv og Babog 1 oLUTTEPIPOPA TOV KATAVAAWTI] KAL TOL JTAPAY®YOU, 1) Soun kat
QITOTEAECUATIKOTITA TV AYOPQV, 0 pOAOG TNg afefarotntag kat tov kKivdlivou otig
EMAOYEG TWV OIKOVOUTKMV HOVAS®V, 1 LETPNOT TNG KOIVMVIKIG EVNUEPIAC KAl O
OTPEPADTELG TTOV TIPOKAAOVVTAL AITO TNV AEITOLPYIA TWV AYOPHOV.

A[SC'IO'KOVTSQ [etpaxng Eppavounh - Sxaptadog Iavayidg

H. )\SKTpOVlKﬁ geMlda http://econservices.soc.uoc.gr/econ_classes/course/index.php?categoryid=3

uabnuartog
Amaitov LEVEC IMa v mapakolovBnon Tov Habruatog auto elval AmapaitnTn 1 APLOTH YVOOT] TOV
. Baowmv apymv g Mikpootkovoukng Avahvong. Zuviotatal 0Tov (ot e cofapn
YVWOELS EMAVOANYN TOV APY®V NG M1KPOOIKOVOLIKNG AVAALONC TPV TNV EVAPEN TOV LaBnuUAToV.
¥ auTn TNV KAtevbuvon ta Tapakaten ayyrAoeunva eyyelpidia propet va gavouy oAl
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.

T,Dé TTOC A (_?’.' lO}léYT] ong To paBbnua Siexmepaiwvetan oe Sexatpeig (13) efdopadiaieg StarEEelg TV TPIOV POV KAl
avtiotoya efSopadiaia @povtiotipla g piag mpag. H tapakorovbnon 1000 twv
S1aAE€ewv 000 KAl TV QPOVTIOTNPIWVY VAL VITOYPEWTIKT).
H a&lohoynon twv o1t tav yivetal ouviuaotika amo SU0 ypamteég eetaoelg, evaiaueon
(30%) xau tehikn (50%), kat o Eva aplBpo makeTwy mpofAnuatwy (20%).

@DpOVTlO'TT] D axa Aexatpia (13) eBSopadiaia ppovriotpla mg piag mpag.
uabnuata

Baotxo EYXEP idio F. A. Cowell (2006). Microeconomics: Principles and Analysis, Oxford University

Press, UK.
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2vuUmAnpouatikn
PiPrioypapia

doptoc epyaoiag
eéaunvov (o€ wpeg).

Atargéeic

Ma6fnuata

Hal Varian (1992). Microeconomic Analysis, W.W. Norton, USA.

Jehle, G.A., and P.J. Reny (2001). Advanced Microeconomic Theory, Addison-

Wesley, USA.

Mas-Collel A., M.D. Whinston and J.R. Green (1995). Microeconomic Theory, Oxford

University Press, UK.

Gravelle, H., and R. Rees (2004). Microeconomics , Prentice Hall, USA.

AlaheEerg ®povtiotnpla AvTOTEAG pHeAen >UvoAo
39 13 126 178

AlaAe€erg 1 - 3: Tevikr) Eloaywyn kat Oewpia [Tapaywyov

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

AloAE€erg 4 - 6: Oewpia Katavalnt)
- Cowell, Ch. 4 - Varian, Ch. 7 — 10

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

AraAe€erg 10 — 11: ABefaromta kat Kivduvog
- Cowell, Ch. 8 - Varian, Ch. 11

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

AlaAe€n 13: Tevikn Emavainyn
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Ma6fnuata

OIKONOMETPIA I - OIK5003

2xomo¢c Mabnuarog

At6ATKOVTEG

HAextpovikn oeAiba
uabnuarog

Amaitovueveg
YV@OEIS

Tposroc a&loAoynong

YK0o7O¢ TOL pabnuatog etval n Tapovotaon g Bewpiag yia S1aPoPETIKOV OIKOVOUETPIK®DV
VITOSEYUATWOV TTOL PN OT|LOTIOIVVTAL 0TIV EUTELPIKT) EPEVVA. EEKVAUE LIE TO TTOAAAITAD
VIOSEY A TAAVEPOUNOTG KAl TNV HEAETN TV I10TNTOV TV ekTiuntov OLS ya pikpd kat
peyaia Setypata. Emeldn oty mpaypatikotnta eivat mbavaov va mapafiadovral Kamoeg
710 TI¢ PACIKEG LITOOECELG TOV YPAUMIKOD LITOSETYUATOG, TAPAOVOIALOVIUE EVOAAKTIKEG
neBodovg ekTiunoemg TOL Ypappkov virodetypatog (fonOntikeég petaPAnTeg, yevikevpevn
1EB0S0G TV POTMV, YEVIKEUUEVA EAAYIOTA TETPAYMVA) KAl AVTIOTOL(OUG EAEYXOUG
vmoBéoewv. Eniong Oa mapovoiadetat oto pabnua n pébodog tng peylomg mbavopavelag
LE EUPAOT] TNV EPAPLOYT TNE OTA LITOSETYHATA OTA oTtold 1 e€apTnUéVn petaBAntr propet
va apeL TEPLOPIOUEVEG TIEG HOVO. MEow v Bewpia g peylomg mbavopavelag a
UEAETNOOVE TPELG YVWOTOVG EAEYXOUG UI-YPAULIKGOV Tteploplopav. ITaporo mov 1) Eugpaon
Tov pabnuatog eivan n Bewpia, Oa yivouv kamoieg e@apuoyeg pe to Eviews.

Tdivioug Mapyapita

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

TMa v mapakohovBnomn Tov pabruatog elvar amapaitnTn 1 €E01KEINOT TOV (POITNT LE
v AAYERpA UNTPQOV, TNV OTATIOTIKI] KAl TNV OIKOVOUETPIA O€ TTPOTTTUYIAKO eminedo. ITio
OUYKEKPILEVA, O POLTNTIG TIPETEL VA EXEL KATAVOT|OEL PACIKEG EVVOIEG OMWG: TUXAIEG
petapinteg, mbavotnteg, Katavoueg SetypatoAnypiag, eAeyyog vtobeoewv kat Staotrhpata
epmmotooLvng. Emiong, n e€oikeiwon Tov ottt pe To TOAATAO vodetyua
staAtv8pounong pe uiTpeg etvar toAD onuavtikn. Ia pomapackevaotiko Siafaocpa o
(POLTNTIG LWITOPEL VA UEAETI|OEL KAITOLA QIO TA TTAPAKATe BifAia:

Stock J. and M. Watson (2003) Introduction to Econometrics, Addison Wesley.
Wooldridge J. (2006). Eloaywyn omv Owovopetpia. Mia Néa mpoogyyion (Topot A kot
B). Ex60oe1g ITamtadnon: ABnva.

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

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

Xpnotov, I'.K. (2011). \ Eloaywyn Ztnv Owovopetpia. Gutenberg: ABrjva.

TCapaing, H. (2008). Owovopetpia. Ekdooeig Owkovopkov ITav/piov ABnvov: ABnva.

To padnua Sieknepawvetal oe Sekatpeig (13) efSopadiaieg SaAEEEIG TOV TPIOV WPWV KAt
avtiotoya efdopadiaia gpovtiotpla mg piag wpag. H mapakoiovOnon toco twv
S1aAEEewV 000 KAl TV PPOVTIOTNPIWV VAL VITOYPEWTIKT).

H a&ohoynon v go1tntav yivetal ouviuaotika amo pa tehikn e€etaon (80%), kat asto
&va apBuo maketwv mpofAnuatwy (20%).
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dpovtiomplaxa
uadnuara

Baoixo gyyeipidio

ZVUTANPpWUATIKT)
PipAoypagia

doptog epyaoiag

eéaunvov (o€ wpeg).

Atargéeic

Ma6fnuata
Agxatpia (13) efdopadiaia ppovrionpia g piag wpag.

William H. Greene (2008). Econometric Analysis, Upper Saddle River, N.J. :
Prentice Hall, USA.

Marno Verbeek (2008). A Guide to Modern Econometrics, Wiley, UK.

Arthur S. Goldberger (1991). A course in Econometrics, Harvard University Press,
USA.

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

AaeEerg @povTtiotnpla AvTOTEAT|G pHeAen >UvoAo
39 13 126 178

AlaAefn 1: To KAAOOKO YPAULIKO LITOSETYHA TTAAVEPOUNOTG

- Verbeek ke@. 1-2 - Greene ke@. 2-5 - onueimoelg S18a0kov

Entavédnyn diyeppa untpov

Baoikég vtobeoeig kal 1810TNTEG TOV YPAUUIKOD LITOSETYHATOG.
H pebodog twv eddylotwv tetpayovav (OLS).

O ouvteleoTng TPoaS10PIoNOL.

"EAeyx0g vT0BECEMY ATOUIKGOV OUVTEAEOTOV.

Al0AEEN 2: TTpoobeta BEpata Tov ypauukov vrodetypatog
aAvépounong

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

o 'EAeyx0¢ YPOAUUIK®OV TTEPIOPIOUDV
¢ 'EAeyyog Chow
e WevSopetapAnteg.
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Ma6fnuata

I1600 peahloTIKEG elval o1 LITOOECELG;

ALQAEEN 3: 1810 Teg Twv OLS yia peydra detypata
- Verbeek ke@. 2-3 - Greene ke@. 4

Acovuttotikr) Oewpia (0p1o mBaAvOTNTAG, ACVUTITOTIKT] KATAVOLT), KEVTIPIKO OPLUKO

Bewpnua)

Aovprttotikég 1810mreg twv ektiuntpiov OLS.

AlAeEn 4: H pebodog twv PonOntikawv petapfinteov (1)

- Verbeek 5 - Greene 12.1-12.7

SPAALATA HETPTIOEWG.
Omitted variable bias.
Jvotnuata tavtoxpovev ESlowoewy.

Extiunon pe mv uébodo twv fondnukmv petafAntov.

Al0AEEN 5: H peébodog twv fondnuikwv petaBAntov (II)
- Verbeek 5 - Greene 12.1-12.7

O é\eyyog Tov Hausman

Eiwoaywyn oto GMM (generalized method of moments estimator)

Al0AEEN 6: H uébodog g peyrotng mbavogpaveiag (MLE ):Extiunon
- Verbeek ke@. 6.1 - Greene ke@. 16.1-16.6, 16.9.1

H ovvapton mbavopaveiag
H extiuntpia MLE
I810tteg g ektipuntprag MLE

Optimization algorithms

AlaAegn 7: H pebodog g peyromng mbavopavelag (MLE ):EAeyyoug
- Verbeek ke@. 6.2, 7.1 - Greene ke@. 16.1-16.6, 23.1-23.4

"EAEYX0G UN-YPAULUIKGOV TTEPLOPIOUGMV: TA KPLTHPla ToV Aoyou mbavopavelimv, Tov Wald kot
oL ToAMathaotaotr Lagrange

Egappoyeg

Alanegn 8: H pebodog g peyromg mbavopaveiag (MLE
):Epappoyég 1
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Ma6fnuata

- Verbeek ke@. 6.2, 7.1 - Greene ke@. 16.1-16.6, 23.1-23.4 - onuewoelg 518a0kov

YnoSeiypata pe Siyotopkeg e€aptnuéveg petafAnteg.
Ynodewwata probit, logit.

YnoAoyiopog marginal effects.

AlAEEN 9: H nébodog g péyrotng mbavogpaveiag (MLE
):Epapuoyég IT

- Verbeek ke@. 6.2, 7.1 - Greene ke@. 16.1-16.6, 23.1-23.4 - OTLUEIDOELG
S18aokovoag

YnoSewata ordered probit, ordered logit.

Ynohoylopog marginal effects.

To yeviko ypaupiko vmoderypa maitvopounong — H pebodog twv
YEVIKEVUEVOV EAAYI0TOV TeETpaywveV (GLS) 1

- Verbeek 4 - Greene ke@. 8

EtepookeSaotikotnta:
SUVETEIEG TNG ETEPOOKESACTIKOTITAC.
White robust standard errors.

"EAeyyog etepookedaotikotntag: Goldfeldt-Quandt, Breusch Pagan,White.

To yeviko ypauuiko vmoderyua taivépounong — H uebodog twv
YEVIKEVUEVOV EAAYI0TOV TETpaywvav (GLS) 11

- Verbeek 4 - Greene ke@. 8

EtepookeSaotikotnta: GLS pe yvwotn W.

EtepookeSaotikotnta: GLS pe ayvootn W.

Al0AEEN 12: AvToovoyETnon
- Verbeek 4 - Greene ke@. 19.1-19.3, 19.7-19.8

Avtoovoyetion

SUVETEIEG TINC AVTOOVOYETIONC

"EAeyyog avtoovoyetiong: Durbin-Watson, toAasthaoiaotr) tov Lagrange.
Extiunon otav W eivar yvowortn.

Extiunon otav W etvat ayvootn

Al0AEEN 13: Pavopevika pun ovvdeoueveg TAANVEpouUToelg

- Greene keg. 10.2
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Extiurjtpia GLS
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ITOAITIKH OIKONOMIA I - OIK5004

Ko ﬂég Maeﬁ UATOC Yko7mog Tov pabnuartog etvai i €kBeorn tov @ortn T oe S1APoPeg EVOMAKTIKES OYOAEG
O1KOVOUIKTIG OKEWNG KAt 1] avadelfn pe autod Tov TpOIto TG TAOVPAAOTIKNG PUOTS TNG
O1KOVOUIKTG EMOTHUNG. XTOXOG elvan 1 avadel&n tng StapopetikOTnTag aAA Kot Twv
OLOI0TNTOV AVALETA OTIG SIAPOPES OYOAES, 0TO TTAAiO10 NG pebodoloyiag kat Tng
PU\OCOPIAC TNG OIKOVOUIKTG EMOTAUNG. AVTO YIVETAL HECK TNG AVIXVELONG TWV
peBodoloyikav apyav kat Twv Bepehlakav evvolmv kaBe oxong. Eugaon didetar otig
OLYXPOVEG OXOAEG OTKOVOUIKTG OKEWNG XWPIg VA artovotadouy KAl TAAAOTEPES OYOAEG Ol
omoleg £xovv €pBet Eava oy emkaipotnta. 'Epgaon eniong §ibetat otnyv peAém
KAQOTK®V KEIHEV®V 0TIV OIKOVOULKT] OKEWT) £TO1 WOTE VA EPOEL 0 POITNTIG O€ AUEDT) ETTAPN
LLE TO £PYO TV TPOTOTOPMV TNG OTKOVOUIKT|G OKEWPNG KA OY1 ATTAMG [LE KATIOIEG EpUNVELE
TOV £pYOV TOUG. O1 GY0AEG TTOV ETNAEYOVTAL S1APOPOTTOIOVVTAL HEPTKME ATTO £TOG O€ £TOG.

At6A0KOVTEG Mulevéakng Anprpng

H. )\SKT,DOVlKﬁ oeAlda http://econservices.soc.uoc.gr/econ_classes/course/index.php?categoryid=3

uabnuarog
Amaitov LEVEC Ta v mapakoAovOnon tov pabnuatog etvatl xproun 1 eE01KEIWOT TOL POLTITI UE TIG
v Baokeg Evvoleg Tng ITOMTIKTG O1KOVOLIAG, TNG O1KOVOUKn G peBodoloyiag kat ng 1otopiag
YVWOELS TNG O1KOVOLIKT|G okeWng. [a mpomapaockevaotikd Siafacpa o gportnTng ptopel va
UEAETNOEL KATTOLA IO TA TTAPAKATK PrAia:
e Rima, I., 1999, Iotopia g Owovopukng Avaivong, topot I & IT, ABrva: Gutenberg
e Beoyapng, P., 1983-4, Iotopia g Okovopuikng Avaiboeng, topot I & IT, ABrva:
Iamadnong
¢ Dobb, M., 1978, Bswpieg g Aflag kat g Atavourg, ABnva: Gutenberg
e Rubin, R., 1994, Iotopia Owovopikmv Oewpiaov, ABnva: Kprukr)
e Screpanti. E. and Zamagni, S., 2002, H Iotopia g Owovopkng Zkéyng, Adrva:
Tunwdntw — INwpyog Aapdavog.
¢ Blaug, M., 1997, Economic Theory in Retrospect, Cambridge: Cambridge,
¢ 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.
Tposoc a&loAoynong
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To padnua Sieknepaiwvetar oe Sexatpeig (13) efSopadiaieg Stale€elg Twv TPIOV POV Kat
avtiotoya efdopadiaia gpovtiotpla mg piag wpag. H mtapakolovOnon toco twv
S1aAé€ewv 000 KAl TOV PPOVTIOTNPIWV EIVAL VITOXPEMTIKT.

H a&loAoynon tv o1t tav yivetal cuveuaoTiKAa asod To YPATTo Staymviopa otn Stapkeia
g e€eTaoTIKNg, pia epyaocia n omoia ouyypagetal Katd t SidpKela Tov eEAUNVOL KAl
QITo TNV TTApovoiaot evog apBpov N kAmolwv kearaimv ato BifAia g fifAoypagiag
010 @povTioTplo Tov padnuatoc. H epyacia mpémnet va mapadobel péypt v tedevtaia
efdoudda Twv pabnuatwv.

Ev8ewtka O¢pata Epyaciov

«A70 TN oTryun 7ov 1) eprtelpikn) pEBoSog AoTUYXAVEL VA TAPATYEL AELOMIOTH YVMOT) TOV
OIKOVOLIK®V VOV, 1 818€08og elvan ) tpooguyn oe pia pébodo v ovoia tng omoiag
atotelel 0 TPOKATAPKTIKOG KABOP1oUOg TwV KUP1mV SUVAE®Y O€ AEITOVPYIA KAl ) AOY1IKA
TAPAYWYT) TWV GUVETEIOV TOVG KATW atd Stagpopetikeg ouvOnkeg», John Neville Keynes.
YXONAOTE.
Ametéleoe xatd T yvoun oag n Hetdfaon amod Ty KAACIKT) TTOALTIKT] O1KOVOUia OtV
VEOKAQOIKT) OTKOVOUIKT] Uld e7T0TNUOVIKT emavaotaon katd Kuhn?

«H Néa @eopikn oA amoppisttel 0TOXEIN TOU OKAN POV TTUPTIVA TG VEOKAAOKNG
OIKOVOUIKTG OMIw¢ auTod NG 0pBOAOYIKNG ETAOYT|G, YU AUTO KAl aroteAel eva Slapopetiko
EMOTINUOVIKO €PEVVITIKO TTpoypappa katd Lakatos ammd autod g veokAaoKTg oxoAng», T.
Eggertsson. Zyohaote.

«O1 Beopol amoteAovV avamdoIA0TO KOUUATL TG OIKOVOUIKTG avaivong. H Umapén twv
BeopmV OUMG ElVAL ATOTEAECUA TNG APLOTOTOUNTIKNG SPAOTIC TV ATOUMV». ZXOAMAOTE [
avagopa oty IHadawd kat ) Néa Oeopukr) ZyoAn).

«EAv n KatdoTtaon mpayuatoy sov Ieptypa@et  Bewpla Tov TEAEI0V AVTAYWVIOUOV
LIINPYE TTOTE OTNV TTPAYUATIKOTNTA, Sev Ba ammootepovoe amhag amod to medio Spdong Toug
OAeg TIg SPAOTNPLOTNTEG TTOV TEPLYPAPEL TO PrUA ‘avTaywvidopar, ala Ba tig kabiotovoe
kat advvateg oty ipaén», F.A. Hayek. Zyohdote.

«H Sadwikaoia g Anpovpyikng Kataotpopng amotelel 1o Kupiapyo GLOTATIKO TOU
KQTTITAALOHOU ».

«O1 unyaviopotl g 01KOVOUTKN G AAAAYTIC 0TIV KATTITAALOTIKT] KOWV@VIA TIEPLOTPEPOVTAL
YOP® QITO TNV EMYEIPNUATIKT Spaotnplotnta 1 omoia astotedel ) BepeAimdn artia g
KQMTOANOTIKN G aAvVATTTUENG»
FX0AMAOoTE AvASEKVDOVTAG TO POAO NG EVVOLAE TNG ETXEIPTUATIKOTNTAG 0TOV Schumpeter
kat tov Frank Knight.

«H O1KOVOUUIKT) EMOTN N €XEL KATAOTEL [ (POPLAAIOTIKT) ETTIOTHUN 1) 070l aooAeital
TEPLO0OTEPO UE BEUATA TEYVIKTG TTAPA LE TA TIPOPANLATA TOV TIPAYUATIKOV KOTLOU»,
Mark Blaug. ZyoMdorte.

[0)) POVTIOTNPL axd Aexartpia (13) efSopadiaia @povtiotpra g piag opag. Katda m Siapkeia twv
or PPOVTIOTNPIOV YIVOVTAL TTAPOVOIACELG ATTd TOVG POITNTEG APOprV T} KEPaAaiwV amd BifAa
puavnuata mg PiAoypagpiag.

Baoiko EYXELP idio Milonakis, D. and B. Fine (2009). From Political Economy to Economics:

Method, the Social and the Historical in the Evolution of Economic Thought,
Routledge,
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Dow, Sheila (1996). The Methodology of Macroeconomic Thought: a
Conceptual Analysis of Schools of Thought in Economics, Oxford University

Press,

Pheby, John (1988). Methodology of Economics: A Critical Introduction, M. E.
Sharp,

Hausamn, Daniel (1997). The Methodology of Economics: An Anthology,

Cambridge University Press,

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

Furuboth, E. and R. Richter (1998). Institutions and Economic Theory: The

Contributions of New Institutional Economics, The University of Michgan Press,

Ioannides, Stavros (1992). The Market, Competition and Democracy, Edward

Elgar,

Iwavidng, Ttavpog (1995). Tvyyxpoveg Oemwpieg yia ) Pvon mg Emyeipnong,

IMamadnon,
ZU.LUT)\UP WUATLKT] Blaug, Mark (1980). The Methodology of Economics or How Economists Explain,
ﬁlﬁ)\loypa(p a Cambridge University Press,

Coase, Ronald (1990). The Firm the Market and the Law, The University of Chicago
Press,
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Fox, Gillen (1997). Reason and Reality in the Methodologies of Economics,
Edward Elgar,

Deane, Phyllis (1978). The Evolution of Economic Ideas, Cambridge University Press,

Green, F. and Nore (1977). ,Economics: an Anti-Text, Macmillan,

AloeEerg dpovTiotnpla AvTOTEATG HeAET >UvoAo
39 13 126 178

AlaAe€erg 1, 2, 3: MeBoSoloyia g Owkovopikng Emotnung

**Tnueiwoelg Sidaockovta mavw ot MebBodoloyia tng Owovopukng Em/ung
**Dow, 2002, ke®. 5, 6**Pheby, 1988, ke. 1, 2 Dow, 1996, ke@. 3 Hausman,
1984, Introduction Fox, 1997, keg. 4, 5, 6 Blaug, 1980, ke@. 1,2, 3,4, 5

Al0AEEN 4: Kuhn, Lakatos kat ) E€eMEN g Owkovopkng Tkeyng:
Amo v Khaoikn ot NeokAaoikn 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, ke@. 2.2, 5
Dow, 1996, xep. 4

AlaAe€erg 5, 6. 7: Ao ) Oeopkn ot Neéa Oeouikn ZyoAn

a. @eoukn TyoAn**The New Palgrave: A Dictionary of Economics, Afjpua
“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.p.
Néa @eopikr ZyxoAn**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, ke@. 17.*
Ankarloo, D. 2002, “New Institutional Economics and Economic History”,
Capital and Class, no. 78, pp. 9-36.* Eggertsoon, 1990, Economic Behavior and
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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.

AlaAeerg 8,9: H Oewpia tng Emyeipnong kat  Nea Oeouikr) Xx0An

**Twavvidng, X., 1995, Zuyxpoveg Oewpieg yia v Emyeipnon, keo. 1, 2, 3, 4.*
Coase, 1937, “The Nature of the Firm”, ke@. 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.

Al0AEEe1g 10,11: Néa Avotprakn) ZyxoAn

**Milonakis & Fine, 2009, From Political Economy to Economics, ke@. 13, “From
Menger to Hayek”.**Iwavvidng, ., Avtaywviopnog Ayopd kat Anpokpatia, Kep.
1, 2, 3, 5.* Hayek, F., 1945, “The Use of Knowledge in Society”, ke. IV, ot0
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”, xe@. 7,
oto Kirzner, The Meaning of the Market Process.

AlaAe€erg 12,13: ZxoAn ISokmolakwv Atkaiwudtwv (Property Rights
School)

**Coase, R, 1960, “The Problem of Social Cost”, Journal of Law and Economics,
3, pPp- 1-44, reprinted in Coase, ed., 1998, The Firm the Market and the Law, ke@.
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, ke@. 3.

I'evikn BipAoypagia tov MaOnuatog

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

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

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

Pheby, John, 1988, Methodology of Economics: A Critical Introduction, M. E. Sharp.« Fox,
Gillen, 1997, Reason and Reality in the Methodologies of Economics, Edward Elgar.
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e Hausamn, Daniel, ed., 1997, The Methodology of Economics: An Anthology, Cambridge
Univerity Press.

¢ Deane, Phyllis, 1978, The Evolution of Economic Ideas, Cambridge University
Press.e 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.

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

¢ 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.

o Kirzner, I. 1992, The Meaning of the Market Process, Routledge.» Ioannides, Stavros, 1992,
The Market, Competition and Democracy, Edward Elgar. (EAA. Met.: Ioavvidng, Ttavpog,
1993, Aviaywviopog, Ayopd kot Anpokpatic: Mia Kprtikn g Neoavotpiakng
Owovopikng Oewpiag, Tépupa Zakn Kapaywpya.

e Iwavidng, Ztavpog, 1995, Tuyxpoveg Oswpieg yia t ®Vomn g Emyeipnong, Ilamadnon.
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MIKPOOIKONOMIKH OEQPIA II -
OIK5006

Koo C Maeﬁ UATOG FKOTOG TOL HABNUATOG EIVAl VA TTAPOVOIAGEL OTOKELA TG CLYXPOVINE MIXpOOLXOVOUIKNG
Bewplag. Zuykekplueva, apyika Ba TapovolaoTovy Evvoleg TG Bempiag L CUVEPYATIK®Y
Kal ouvepyatik®v matyviov. Katomy to pabnua Oa eoctidoet oe Bépata fropunyavikng
0pYavwong, Sivovtag Eugpaocn t000 e Bactka LVIToSelypaTa 000 Kal 08 TPOCPATES
e€eli&erg otov topga. Tehog, Ba mapovolaotolv Bacikd vodSelypata amo Tov TOUEA TwV
OLKOVOUIK®V TNG TIAN POPOPNONG.

Albaoxovt £C IMetpaxng Eppavouni

H. ASKTPOVlKﬁ oeAlda  http://econservices.soc.uoc.gr/econ_classes/course/index.php?categoryid=3

uabnuarog

Asraitot) LIEVEG H mtapayorovBnon tov padnuatog povmofETel TNV ToAD KAAT] yv®OON TV fACK®OV apymV
r g Miypootyovopikrg, kabwg kat Twv Bacik®mv otoyeiwv g Bewplag maryvimv.

YVWOEILS JuvioTatal 1 LEAETN TV TAPAKAT® OUYYPAUATWV:

-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.

TpO' JTOC A E lO)\éYT] o1ng To paBbnua Siexkmeparwverat oe Sexatpeig (13) efSopadiaieg Stahe€elg Twv TPLOV WPOV KAl
avtiototya efdopadiaia gpovtiotpla mg piag wpag. H mtapakolovOnon toco twv
Staé€ewv 000 Kl TOV (PPOVTIOTNPLOV EIVAL VTTOXPEDTIKT).
H a&ohdoynon tov @ortntev yivetal cuvSlaotikad amd Svo ypamteg eetdoeig kat amd eva
ap1OUO YpATTTOV AOKNOEMV.

qu ovTIOTNP laxKa Agxatpia (13) efdopadiaia ppovriotnpia g piag wpag.
uadnuara

Baouxo EYXELp 1510 Mas-Colell, Whinston and Green (1995). Microeconomic Theory, Oxford University

Press,
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Osborne and Rubinstein (1995). A Course in Game Theory, Oxford University Press,

Tirole J. (1988). The Theory of Industrial Organization, MIT Press,

Vives X. (1999). Oligopoly Pricing: Old Ideas and New Tools , MIT Press,

Macho-Stadler and Perez-Castrillo (2001). An Introduction to the Economics of

Information: Incentives and Contracts, Oxford University Press,

Awalegerg dpovTioTnpla AvToTeN|G HeAE FOvoho
39 13 126 178

AloAE€elg 1-4: Mn ocuvepyaTika maiyvia

Osborne and Rubinstein, kep. 2-8, 11-12

Al0AefN 5: ZvvepyaTika matyvia

Osborne and Rubinstein, ke@. 13-14

AlaAeln 6: TTaiyvia Stampayuatevong

Osborne and Rubinstein, kef. 15

Awaegerg 7-8: @gpata Propnyavikng opyavmwong I. Baowka
vmodetypata: Bewpia kal epapuoyeg
Vives, ke@. 3-6

AlaAEEEIC 9-10: Ogpata Prounyavikng opyavwong II. YnoSeiypata pe

QOUULETPT) TTANPOPOPNOT), Suvapkd vodetyuata

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

be.economics.soc.uoc.gr/pages/courses/modules_desc_pdf

20/51



2/22/22, 11:29 PM Ma6fnuata

Al0Aefn 11: Ogpata okovouik®Vv tng mAnpo@opnong I. To vioderypa
EVTOAEA-EVTOAOOOYOV, NO1KOG KIVOUVOC, AvTIOTPOPN ETAOYN

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

AL0AEEEIG 12-13: OEpATA OIKOVOUIK®OV TG AN po@opnong I1.
YxeS1a010g unyaviopmv, dnuompaocieg
Mas-Colell, Whinston and Green, kep. 23
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OIKONOMETPIA II - OIK5008

2xomo¢ Mabnuarog

A16A0KOVTEC

HAextpovikn oeliba
uabnuarog

Amaitovueveg
YV@OEIS

Tposroc a&loAoynong

dpovriomplaxa
uadnuara

Baoixo eyyeipidio

O 0KOIOG TOV PABNUATOC E1VAL 1] OTKOVOUETPIKT] AVAALOT] TWV XPOVOAOYIKGOV OEIPQOV TTOV
toTeAel £va astd TOUG OTUAVTIKOTEPOUC KAASOUC NG O1KOVOUETPIAg TOOO TN OewpnTIKNg
000 ka1 g epappoopévng. H xpron twv peBddwv avaiuong xpovoloyikmy oelpav eival
£VPLTATI OTNV EPELVA TOV OTKOVOUIKQOV KAl XPNHATIOTIKGV TIPOBANUATOV. ET0 pabnua
avarrthooovTal HeB0d01 EXTIUNOTG KAl EAeyX01 LTTOBECEWVY YA YPAUUIKA (OTAoIHA KOt un-
OTAOIUA) LITOSETYLLATA XPOVOAOYI®V OEIP®OV KAOKOS Kat un-ypappukd vodetypata.

Towwtag T'empylog

http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

INa v mapakoAovBnon tov padnuatog amarteitat n yvoon g Owkovopetpiag I,
OTATIOTIKNG KAl padnuatikev( to enimnedo mov 518A0KETAl OTA O1KOVOULKA)

To padnua Sieknepawvetar oe Sekatpeig (13) efSopadiaieg SlaAEEelg TV POV WP®V KAt
avtiotoya efdopadiaia gpovtiotpla mg piag wpag. H mapakoiovOnon toco twv
S1aAEEewV 000 KAl TV PPOVTIOTNPIWV VAL VTTOYPEWTIKT).

H a&ohoynon twv gortntav Ba yivel pe ypasnto Stayovioua otny eetaotikr mepiodo kat
Jia ypautti) epyaoia.

Katd v Siapkela twv mapadooemv Ba yivouv (povTioTnplakeg oK OIS e TNV P10
VITOAOYLOTOV.

Enders Walt (2010). Applied econometric time series’, Wiley , USA.

Hamilton J.D. (1994). Time Series Analysis, Princeton University Press,
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qjép'l' (0]§ Spyao'['ag Awadegerg dpovTioTnpa AvToTen|g HeAé ZOvoho
e&aunvouv (o€ wpeg). 39 13 126 178
Atade€erc AwaAegn 1: Eloaywyn otig Xpovoloyikeg Zelpeg

Ynuewwoelg Si15aokov

EmutAeov Bifhoypagia yia to padbnua:
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
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.

Aldegn 2: Yrodetypata ARIMA
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Inuewwoeig sidaockov

AldAegn 3: Extiunon kat Atayvootika Epyaieia Ymodetypudtwv
ARIMA

Inuewwoeig Sidaokov

Al0AeEn 4: Xpovoloyikeg Zepeg otnv ITpaktikn I. Seasonal ARIMA
Models

Inuewwoeig Sidaokov

Aldegn 5: Xpovoloykeg Xerpeg oty Ipaxktikn II. WevSopetafAnteg
oe Ynodetypata ARIMA. To voSerypa ADL

Inuewwoeig Si15aokov

AlaAeln 6: XpovoAoyikeg Zelpeg ota XpnUaATooIKovouKa 1.
Ynodetypata GARCH, Threshold Models

Inuewwoeig Sidaokov

Al0Ae€n 7: Xpovoloyikeg Zelpeg ota Xpnuatootkovouika II.
Stochastic Volatility Models, Regime Switching Models, Value-t-Risk

Inuewwoeig Si5aokov

Alae€n 8: Movadiaieg pideg kat o1 oXeTIKOL EAeyYOL

- Xpnotov 0. 836-840, 843-863, 867-868, 876-877 - Katog 960-969 - Enders
195, 206, 209-222, 234

ALOAEEN 9: TUVOAOKAT pwOT] KA1 LAKPOYPOVIA 100PPOTTIA
- Xpnotov 0. 879-887 - Katog1002-1005 - Enders 357, 363

AlaAe€n 10:EAeyyo1 cUVOAOKAT pwONG.
- Xpnotov 0. 879-886 - Katog 1005-1009 - Enders 373

AlaAefn 11: Bpayvypovieg katl pakpoypovieg emdpacerg. To
vroderyua S10pbwong AdBovg (ECM)
- Xpnotov 0. 891-897 - Katog 1013-1022 - Enders 365

AldAegn 12: Eloaywyn ota vmodetypata VAR kat ot ouvaptroeig
atpvidiov Avtidpacewv (IRF)

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

Al0AEEN 13: EAeyyot cuvolokAnpwong pe ) uébodo Johansen
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- Katog 1035-1041 - Enders 393-395
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NOMIXMATIKH OEQPIA KAI ANAAYXH
ANOIKTHY OIKONOMIAX - OIK5101

2xomo¢c Mabnuarog

Al6A0KOVTEC

HAextpovikn oeAiba
uabnuarog

ATraItovueveg
YV@OEIS

O 007G TOU HABTHATOG EIVaL 1] AVAAVOT] TV VOULOUATIK®V AEITOVPYLOV KAl
ovvakoiovBa g Nopopatikng [oAttikng. Ta Bgpata autd amotéAecay Kat amoteAovV
£va asto Ta ONUAVTIKOTEPA KEPAAAA TG MakpooIKOVOUIKNG avaivong, Bemplag kat
TOAITIKT|G.

ISiaitepa Tig TeAevtaieg Sekaetieg pe v eEmAmon kat v eufabuvon g
JALYKOOLLOTTOIN 0T KA TNG ETEKTAOTG KAL TNG TIOAVTTAOKOTNTAG TOV UNYXAVIOU®DY TOV
XPNUATOMOTOTIKOU-TPATEQIKOD OLOTNUATOG S1EBVHOE KAl TV EMUTTOOEWV TOL OTOVG
AAAOUC TOELG O1KOVOUTAC KAl HAAIOTA OTO TTAQLO10 TNG AVOIKTIG OlKovopiag pe eAevbepia
Kivnong tov kepaiaiov, kKaB10Td arapaitnTn TNV CUOTNUATIKT AVAAVOT] TG VOUIOUATIKAG
TAELPAG TNG O1KOVopiag.

H tepaotia ab&non tov Snuociov Xpeoug oe TOMEG XDPES KA1 TWV CUVETIELDV TOL OTNV
O1KOVOLIA QITANTEL ETTIONG TNV AVAAUTIKT] LEAETN TV OYXECEWV KA TV AAANA0emSpaoemV
UETAED TNG VOUIOUATIKTG KAl TNG S1LOCI0VOUIKNG TTOAITIKNG KAl WG €K TOVTOV TNV XPNOoN
KataA\NA®VY BenpnTikev vimodetypdtov ta oroia Ba emTpéWouy TNV avalvuTikn HeALTN
TV OXETIKQOV TIPOPANUAT®Y.

210 TAQI010 TOV pabnuatog Ba yivel apovoiaon Tng YEVIKNC IPoPANUATIKNG TNG
VOUIOUATIKNG TTOAITIKNG KA 1] HEAETT) KA1 AVAAVOT) OXETIKMV TTPOG TOV OKOITIO AUTO
BewpnTikwv vroderypatwv. Eneidn ot mapadooeirg Oa faciotovv oo vtodetyua g
QAVOIKTNG O1kovopiag, Oa e€etaotovy eonNg 1 Ayopd GUVAAAYHATOE, 01 GUVAAAYLATIKEG
100TIiEG, TO 100QVY10 TIANPWU®V 1) I0OTIUIA AYOPATTIKNG SUVAUNG 01 100TIUIES EMTOKIWY
KAl 0 Kivéuvog twv emevoutmv.

H avdvon g vopnopatikng stoAtikng Oa faociotel 0to enavinuevo, e Tig KAMTUAEG
OUVOAIKNG ¢ITNONG KAl IIpoo@opag, vitodetypa twv Mundell-Fleming kat 6a avaivBoiv ta
e&ne Bepata:

a) N emidpaon oty okovouia asd v poadnkn Tov eEWTEPIKOV TOUEQ,

) o1 CUVETELEG TNG AVOIKTIG OIKOVOUIAG OTNY VOUIOUATIKT] KAl S1)LLOCIOVOUTKT) TTOALTIKT),
Y) TNV 78 paon 7ov aoKoLV 1) KIVIITIKOTITA TOL KEPAAAIOL KAl 1] LOP@T] TV
OLUVAAAQYLATIKOV WOOTIUIOV TNV OTKOVOLIKT) TTOALTIKT)] KAl §) TOV TPOITO LIE TOV 0TT010
petadidovtan aipvidieg petafoAeg 01IKOVOUK®MV HETABANTOV HETAE) OTKOVOLLWDV KA TTWG
UITOPEL VAL EVAPUOVIOTEL KAl OUVTOVIOTEL 1) S1€0VI|G 01KOVOUTKT) TTOALTIKT) e TNV XPT0T) TOU
vmodetypatog SVO-YwpPwV.

Av vrtapyet xpovog Ba e€etaotel emiong kat to vEdderypa tov Dornbusch.

Tavvomovhog AvSpeag

http://econservices.soc.uoc.gr/econ__classes/course/index.php?categoryid=3

Ta v mapakoAovOnon tov pabnuatog amarteitar 1 yvwon Makpoowkovopikng I kat IT
kat pabnuatikov( to eminedo mov S18AoKeTAl 0TA OTKOVOLIKAQ)
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Tpé TTOC A E lO)LO'YT] ong To pabnua SISKJTSp(ll(.:‘)VST(ll o€ 8SI'QGTpSiQ (1;),) s[?fiopa&aisg 61(1)\é§'81g TV Tpubv WPQOV Kal
avtiotoya efdopadiaia gpovtiotpla mg piag wpag. H tapakoiovOnon toco twv
S1aAEEewV 000 KAl TV PPOVTIOTNPIWV VAL VITOYPEWTIKT).
H a&ohoynon twv portntav Oa yivel pe ypamnto Stayoviopa oty eEetaotikr mepiodo.

1)) POVTIOTNP laxa Katd v Siapkeia twv mapaddooemv Ba umopet va yivouv Kat (opovTIoTN plakESG AOKNOELS.

uadnuara

Baotxo EYXELP [6l0 Copeland, L. S. (2000). Exchange Rates and International Finance, Pearson

Education,

Hejdra, B. J. (2009). Foundation of Modern Macroeconomics’, Oxford University

Press,

ZU.U”)\UP WUATIKT) De Grauwe, P. (2009). International Money, O.U.P,
PiBrioypagpia

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

IMantadomovAog A (2002). Nopopatikr Oewpia kat IToArtikr,

Z16npomoviog T, M. (1970). Makpoowkovopukt) Oewpia kat IToAvtury’, AD.

STAROVANG,
CDépTog SPY(XO'['(XQ AloeEerg dpovtiotnpla AvTOTEANG e >UvoAo
eCaunvov (o€ wpeg). 39 13 126 178
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Atadé€erc ZvpmAnpopatikn BifAoypagpia

e Abel, A. B. & B. S. Bernanke, ‘Makpookovopikr’, (2010), Meta@paouevo 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.

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

e 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.

¢ 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:
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.

¢ 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.

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

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

¢ 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.

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

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

¢ 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.

AlaAefn 1: Tevika B&pata otkovoutkng stoATikng I

[MamadomovAog, Kat onueiwoelg pe vmodeiypata emiteving HaKpoolKOVOUTK®OV
OTOYWV KAl TANOWPLOTIKTG OTOXEVONC.

AlaAefn 2: T'evika Bepata otkovopikng moArtikng IT

IMamadomoviog, Kat onueiwoeig pe uvmmodelytata IoMTIKWY 01KOVOUIKGWV KUKAWV

AL0AeEN 3: Ayopd GUVOAAAYUATOC LOPPES CUVAAAYUATIKGOV
00TV

Copeland ke@. 1.1, 1.2

Aldegn 4: IooQOyo mAnpwuav. O vopog g piag tiung. Iootipia
AYyOpAOTIKNC SUVAUNG

Copeland keg. 1.3 ,1.4,2.1,2.2,2.4, 2.5

Al0Aefn 5: AkdAvmt kan KaAvppévn iootipia emrokiov
Copeland kee. 3.1, 3.2,3.3,3.4, 3.5

Al0AeEN 6: AVOiKTI) O1KOVOULQ, KIVIITIKOTNTA TOU KEPAAQIOL Kal
O1KOVOUIKT) TTOALTIKT). NOUIOUATIKT) KAl S1)LLOCI0VOULKT) TTOALTIKT| LE KAl
X0pig KivnTikoTnTa Tov Kepaiaiov kat pe otadepeg ouvaAAYUATIKEG
100TIUIEG

Hejdra 10.1.1, 10.1.2,10.1.3.2

Al0Ae€n 7: Nopopatikr) Kal SnUoctovoutKr) TOALTIKT) LE TEAEIA
KIVITIKOTNTA TOU KEPAAAIOV KAl EVEAKTEG CUVAAAYLATIKEG
1o0TIpieg. ATEANC KIVIITIKOTITA TOU KEPAAALOV.

Hejdra 10.1.3.3, 10.1.3.4
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AloAE€elg 10-12: Akappia TV TPAyHATIK®OV Hodmv kot otig SVo
olKovouieg. ANUOCIOVOUTKT] KAl VOLLOUQTIKT] TTOALTIKT).

Hejdra 10.2.1, 10.2.2, 10.2.3
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OIKONOMIKA THY EPIrAXJIAY - OIK5105

K00 G Maeﬁ UATOC To pabnua kahvmtel ta Baoikd BEuata oTa 01KOVOUIKA TG £pYAciag Kal £el 0TOXO Ol
(POLTNTEG VA AVATITUEOVV £PELVTITIKO evElapEpov yia avtd To medio. To pudbnua

avayvopidel OTL 0NV TPAYUATIKOTITA 01 AYOPES EPYATIAG AEITOUPYOLV LT AVTAYWMVIOTIKA
TO00 AOY® TNG AVETAPKOVE AN POPOPTOTG TOV EUTAEKOUEV®OV O QUTIV 000 KAl eMELSN
vapyovv Beopol (7. kat®Tatol Hoboli, oLvTa&lodoTIKES TTOAITIKEG K.ATL.) TT0V Sev elvan
ovpfatol pe pa avTaymvioTikn ayopd epyaciag. H epgaon tov pabnuatog eival otig
TPOPAEYPELG TNG OIKOVOLIKTG Bewplag wg TTPOg TIG EMNTMOELS TV BECUOV 0TV ayopd
£pYaolag Kol 0TIG EKTIUNOELG IOV £XOVV YIVEL Y1 TOV JTOCOTIKO TTPOCGII0PIOUO TWV
EMNATOOEDY AVTOV.

AtbaokovT EC NwoAitoa Adpvn

H. )LSKTPOV[Kﬁ oeAlda http://econservices.soc.uoc.gr/econ_classes/course/index.php?categoryid=3

uabnuarog
Amaitov LEVEC O1 portntég ovvioTatat Omwg SlabETovy Yyvmoelg MiKpoOIKOVOUIKTG KAl
, MakpootKovoUIKTg avaivong, kabwg kal yvooelg Ttatiotkng kat Owovouetpiag.
YVWOELS
Ma@n olaxa MeTa TNV €mTLYT) OAOKAT|P®OT) TOL Habnuatog ol poltnTeg/gottntpieg Oa mpéemet:

v va elvan og B€on va Statutmoovy vITodelypaTa Aettovpyiag g ayopag epyaciag,
A]TOTS)\SO'[,[(ITCI Kat Va WIopovy va avalDOOUV TOUG TIPOOOI0PI0TIKOVE TTAPAYOVTES TV LoD®V, TG
I SVIKS'Q' I Kavémreg AITAOYXOANONG, TNG CUUUETOXNG OTO EPYATIKO SUVALIKO KAl TNG avepyiag.
VA QWIToPoLY VA aAVOADOOLY TIG EMUITTMOEIC EVOAAKTIKGOV ETAOYMY OTKOVOUIKTG
TOALTIKIG 0TIV AyOopd epyaciag
Va UITOPOLV va EMAEEOLY TOV ATOTEAECUATIKOTEPO TPOTTO EKTIUNONG TWV TTOCOTIKMV
EMNTOOEDV TOV OETUMV 0TV ayopd £pyaciag Kot TV TPOCSIOPIOTIKMV TIAPAYOVIWV TV
Baowkav Sektwv g ayopdg epyaciag

TpO' TTOC a& 0)\6)’77 o1g H a&ohoynon tov gortntov/tpiev faciletal oty tehikn e&€taon (80%) kat og pa
epyaoia (20%). Ia mv gpyaoia, ot ortnteg/tpieg Ha kAnBovv va avaivoouvv (civoyn,
KPUTIKT) a&l0AOYN 01 K.ATT.) €VOg £maTNHOVIKOD apBpov mov tepapfavetal ot
BipAoypapia tov padnuartog. H epyacia eivar mapadoteéa v nuépa g TeEAIKI|g
e&etaong.
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qu ovTIOTNP laxKa Aexatpia (13) efSopadiaia @povtiotpla g Hiag ®pag.
uadnuara

Baouxo EYXELp ibto Boeri, T. and J. van Ours (2013). Ta Owovopwka tg Epyaciag — Avaivon AteAeov

Ayopwv, Ex§ooeig Kprtikr), ABrjva.

Ashenfelter, O.C. and R. Layard (1986). Handbook of Labor Economics, Vols. 1 &

2, Elsevier, Amsterdam.

Ashenfelter, O.C. and D. Card (1999). Handbook of Labor Economics, Topot 3A,
3B & 3C, Elsevier, Amsterdam.

(Dép’[ (0]§ gpyao'['ag Alalegerg dpovuiotipa Avtotehng peretn  ZUvolo
e&aunvouv (o€ wpeg). 39 13 126 178
Ataré&eic AwAegn 1: Emokonnon tov Oepdtov touv pabnuatog & Eloaywyn

OTNV AVTAYWVIOTIKT ayopd epyaciag
-IIpoo@opd epyaociag

-Znmon epyaoiag

-IIpooSiopropdg odov

e Boeri, T. and J. van Ours (2013), Ta Owovoukda g Epyaciag — Avaivon Atedmv Ayopaov,
ABnva: Exdooeig Kprtikn, Keg. 1.

e Card, D. (2022), Who set your wage?, https://davidcard.berkeley.edu/papers/Card-
presidential-address.pdf

AlaAe€n 2: Oeopol oty ayopd epyaciag
-Opopol twv Beouav kat Stapopeg petadd xwpmv
-Adyol Umtap&ng kat aAnAemSpaoceig Letald Beopmv oTnV ayopd epyaciag

-MeA£teg eKTIUNONG TV EMOPATEWY TV OEoU®Y 0TV ayopd epyaciag
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Moénparta
Boeri, T. and J. van Ours (2013), Ta Owovouika g Epyaciag — Avaivon AteA®v Ayopav,
ABnva: Exdooeig Kprtikn, Keg. 1.
Blau, F.D. and L.M. Kahn (1999), “Institutions and laws in the labor market”, oto
Ashenfelter, O. and R. Layard (emt.), Handbook of Labor Economics, Elsevier, Topog 34,
oel. 1399-1461.
Nickell, S.J. and R. Layard (1999), “Labor market institutions and economic performance”
oto Ashenfelter, O. and R. Layard (emp.), Handbook of Labor Economics, Elsevier, Topog
3C, ogA. 3029-3084.
Soskice, D. (1990), “Wage Determination: The Changing Role of Institutions in Advanced

Industrialized Countries”, Oxford Review of Economic Policy, Vol. 6, No. 4, 36-61.

Alaefn 3: Katotatol poboti
-AdY01 £10aYWYNE KATOTATWV LoOmV

-Tpo7ot TPoodlop1o oY TV KATOTATWV oOMV: EMTOKOMNON TOV OTOIXEI®V QIO TIG XWPES
tov Opyaviopot Okovopikng Tvvepyaoiag kat Avammtugng

-ITpoPA&welg TG O1KOVOUIKNG Demplag OYETIKA LE TIG EMUTTMOEIS NG ELOAYWYNG
KATOTATOV HI0O®V 0 {1 AVTAYWVIOTIKT Ayopd epyaciag

-MeAETEG TV TTOCOTIKQOV EMTTOOEWV TOV KATOTAT®V LoO@V 0TV amacyoAnorn Kat Tovg
pobovg

-Katotartot oot kat avicdtnta e1006npatog

Boeri, T. and J. van Ours (2013), Ta Owovopuika mg Epyaciag — Avavon Atehwv Ayopmv,
AOnva: Ex8ooeig Kprtikn, Keg. 2.

Brown, C. (1999), “Minimum wages, employment, and the distribution of income”, oto
Ashenfelter, O. and R. Layard (em.), Handbook of Labor Economics, Elsevier, Touog 3B,
ogA. 2101-2163.

Card, D., & Krueger, A. B. (1994). Minimum Wages and Employment: A Case Study of the
Fast-Food Industry in New Jersey and Pennsylvania. The American Economic Review,
84(4), 772—793. http://www jstor.org/stable/2118030.

Cengiz, Doruk and Dube, Arindrajit and Lindner, Attila and Zentler-Munro, David (2021),
Seeing Beyond the Trees: Using Machine Learning to Estimate the Impact of Minimum
Wages on Labor Market Outcomes, NBER Working Paper 28399.
http://dx.doi.org/10.2139/ssrn.3776969

Grossman, J.B. (1983), “The impact of the minimum wage on other wages”, The Journal of
Human Resources, 18(3), 359-378.

Neumark, David and Shirley, Peter (2021), Myth or Measurement: What Does the New
Minimum Wage Research Say about Minimum Wages and Job Loss in the United States?,

NBER Working Paper 28388.

Al0AeEN 4: Epyanikd ouvSkATA KAl CUAOYIKESG S1ATTPAYUATEVOELG
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-OePNTIKA VITOSELYLATA TOV TPOTTOV TTPOTOIOPIOUOV TV LBV pE TNV mapovoia
EPYATIKMOV OUVIIKATWV

-Emtibpaon twv cuviikatwv el twv pobov

-ATIOTEAEOATIKOG TPOTOG 0PYAVWOTG TV S1aTpaAYUATEVOEDY

e Boeri, T. and J. van Ours (2013), Ta Owovopukda g Epyaciag — Avavon Atehov Ayopav,
ABMva: Exdooeig Kprtikn, Keg. 3.

¢ Calmfors, L. and J. Driffill (1988), “Bargaining Structure, Corporatism and
Macroeconomic Performance”, Economic Policy, Vol. 3, No. 6, pp. 13-61.

¢ OECD (2017), Employment Outlook, Ch.4.

AlaAefn 5: PUOUon wpwv epyaciag

-OepnTIKO LITOSETY A

-Bgpata o1KoVoIKNG TTOAITIKNG: pLOUIoEIS WPV Epyaoiag

-H peiwon tov opmdv epyaciag wg LETPO YL TNV KATWTOAEUNOT) TG Avepyiag

e Boeri, T. and J. van Ours (2013), Ta Owovopukda g Epyaciag — Avaivon Atehov Ayopav,
ABnva: Exdooeig Kpitwkr), Keo. 5.

AldAegn 6: H amogaon yia ovvta&lodotnon
Tati vTapyel N VoY PeWTIKT ouvTa&lodoTNoN

IIpooSioplotikol mapayovTeg TG Ard@AoNg yia cuvta&lodotnon

e Boeri, T. and J. van Ours (2013), Ta Owovoukda g Epyaciag — Avaivon Atedmv Ayopaov,
ABnva: Exdooeig Kpitikn, Keg. 6.

e Lazear, E. P. (1979). Why Is There Mandatory Retirement? Journal of Political Economy,
87(6), 1261—1284. http://www.jstor.org/stable/1833332

ALOAeEN 7: E10@OopEG 0NV KOIVWVIKT] Ao@AAIoT Kal ouvTta&lodoTika
ovoTnuata

-O1 EMUTTOOELS TV EIGPOPOV TTNV KOWVWOVIKT] ACPAAIOT) OTNV Ayopd Epyaciag
-EvaMaktikd ovvta&lodotika ovotuata

e Boeri, T. and J. van Ours (2013), Ta Owovouika g Epyaciag — Avaivon Ated®v Ayopav,
ABnva: Exdooeig Kprtikn, Keg. 6.

e Gruber, J. (2017), Anuooia Owovopukr| kat stoAtikn, AOnva: Ex8ooeig Da Vinci.

AlaAefn 8: O1KoyeveEIaKES TTOMTIKEG

-Aopeg apoyng TASIKNG PPOVTISAG KAl TPOoPOPA epyaciag

be.economics.soc.uoc.gr/pages/courses/modules_desc_pdf 34/51



2/22/22, 11:29 PM

Ma6fnuata

-A8eieg ppovtiSag kal TpooPopd epyaciag

Boeri, T. and J. van Ours (2013), Ta Owovouka g Epyaciag — Avaivon Atedmv Ayopav,
ABnva: Exdooeig Kpitikn, Keg. 6.

AlaAefn 9: Exmaidevon kot kataption

-Bewpla avBpmmvou ke@aaiov kat Bewpia onuatodotmong
-Amtodo0e1g g exmaidevong

-A10Kplo1 LETAED YEVIKNG KAl €181KN G KATAPTIONG

Boeri, T. and J. van Ours (2013), Ta Owovopuika mg Epyaciag — Avaivon Atehwv Ayopmv,
ABnva: Exdooeig Kprtikn), Keg. 8.

AlQAeEN 10: Metavaotevon Kat ayopd epyaoiag
-ITIpooSloploTiKol TAPAYOVTEG TG LETAVAOTEVONG
-Emutmoeig g HETAaVAOTEVOTG OTNV Ayopa EPpYAOiag TNE XMPAg LIToSoxNg

Boeri, T. and J. van Ours (2013), Ta Owovouikda g Epyaciag — Avaivon Ated®v Ayopav,
ABnva: Exdooeig Kpitikn, Keg. 9.

Card, D. (1990). The Impact of the Mariel Boatlift on the Miami Labor Market. Industrial
and Labor Relations Review, 43(2), 245—257. https://doi.org/10.2307/2523702

Al0AeEn 11: TTOAMTIKEG KATATTOAEUNONG TNG avepylag — adnTikeg
TIOAITIKEG KATATTOAEUNOTC TG Avepylag

-XapaKTNPOTIKA TOV CLOTNUATOV emSOTNONG NG avepylag
-Emuttooeig tov emdoudtmv avepylag oty ayopd epyaciag

Boeri, T. and J. van Ours (2013), Ta Owovouikda g Epyaciag — Avaivon AteA®v Ayopav,
ABnva: Exdooeig Kpirwkr), Keg. 11.

AlaAefn 12: TTOAITIKEG KATATIOAEUTOTG TIG AVEPYIAG — EVEPYNTIKEG
TIOAITIKEG KATATTOAEUNOTG TG AvePYlag

-XapaKTNPIOTIKA TOV EVEPYNTIKMV QTTATKOAN 0N

-EMUTTOOEIG TV EVEPYNTIKOV TIOMTIKMV ATTACTYKOANONG OTNV Ayopd £pyaciag

Boeri, T. and J. van Ours (2013), Ta Owovoukda g Epyaciag — Avalvon Atedmv Ayopav,
ABNva: Exdooeig Kprtikn, Keg. 12.

AlaAe€n 13: TToAITIKEG TTPOOTACIAG TN ATTATYOANONG KA ETAVOANY
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-IToArTIKEG TTPOOTATIAG TNG ATTACKOANONG
-EMUTTOOE1g TV TOMTIK®V TTPOaTAciag TG ATAoYOANCTG 0TV ayopd epyaciag

e Boeri, T. and J. van Ours (2013), Ta Owovopukda g Epyaciag — Avaivon AteA®v Ayopov,
ABnNva: Exdooeig Kpitikn, Ke. 10.
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XPHMATOOIKONOMIKH ANAAYXH -
OIK5203

YKo ﬂég Maeﬁ UATOG 310 TPDTO PEPOG Tov pabnpatog, Ha eonidoovpe oe Bepata g XpnUATOOIKOVOUIKNG
Oezwplag, Sivovtag epgpaon otn pabnuatikn Bepediowon avtav. ISaitepn apvnta Ha
S0bel o Bewpla g avapevopevng Xpnowotntag, m Pacikn owkovouikn Bewpia mov
TEPLYPAPEL TOV TPOTIO LE TOV OITOI0 01 EMEVOUTECAAUPAVOLY ATTOPATELS LTTO CLVONKEC
afefardrag. Xtn ovvexela, Oa TAPOLGIACOUVLE TN OXECT) AVAUETA 0T XPNOLOTNTA KAl
otig S1apopeg mpooeyyioelg mov uopel va viobetnoet o emevSLTNG ATEvavTL oTov Kivduvo,
KQl ToG 1) AWT00TPO@T] 0ToV Kivouvo kabopidel To ao@AaAoTpo Kivolvou yid Ta JIEPIOVOTIAKA
otolyeia. Emiong Ba opioovpe v £vvola ng OTOXAOTIKNG Kuplapylag kot Oa avaivoovue
7wg 0 fabuog amooTPOPNg 0TOV KIvduvo Tov emevduTr), 0 OUVOLACUO UE TOV TENKO TOU
mAoVTO0, kKaBopilel TNV emioyn xaptoguiakiov. Yio0etmvtag Tig KatdAnAeg vmobeoeig
000V AQOPA TIG TIPOTIUTOELS TOV EMEVELTI 1)/KAL TNV KATAVOUT] TV ATTOSOTEMV TV
TEPLOVOIAKDV OTOKEIWV, Oa TPOYWPToOVE OTNV AVAALOT HETOV-Olakvpavong (mean-
varianceanalysis) i€ 0K0OO va opioovpe To amoteleopatiko ovvopo (efficientfrontier) kat
Va OK1AY PAPT)OOVLE TO TPOITO LLE TOV OTIOI0 EMAEYETAL TO BEATIOTO XAPTOPULAGKIO KGOe
emevdu. ISwaitepn eupaon Ba §obel otV amotiunon TV IEPIOVOIAK®Y GTOLKEIWV, T
071010 AMWOTE ATTOTEAEL TO BACIKOTEPO EPAOTILLA TNG XPTLATOOTKOVOUIKTG
Bewpiag. Apykd Oa oxoAldoovpe ) BepeAimdn Stapopd 66OV APopd Tov TPOITO
TPOCEYYIONC TTOL AKOAOLOOVV 01 Bewpleg ATOTIUNONG: TTPOKELITAL E1TE YA LITOOETyLATA
wopporiag eite yla vodeiypata e§looppomntikng kepdookoriag (arbitrage). Oa
astodei&ovpe kat Ba mapovotdoovpe ta vodetypata amotipnong CAPM, Consumption-
CAPMkatArbitragePricingTheoryModel.

310 8evTepo uEPog Tov pabnuatog, Ba KAVOULE LA E10AYWMYT) OTA XPTNLATOOTKOVOUTKA
TTAPAYWYA TA OITOIA ATOTEAOVV EVA 10XUPO EPYAAEIO OTA XEPLA TWV XPTLATOTOTWTIKGDV
18 pUHATOV, TV ETTXEIPTIOEDY KAL TWV LEUOVMOUEV®VY EMEVOUTHOV KAl OUYKEVIPOVOUV OAO
Kot peyaAvtepo evdiagpepov. Idwaitepn eugaon Ba 500et otouvg punyaviopovg Aetrtovpyiag
NG AYOPAS TTAPAYDY®VY KAl GTOVE AOYOUG Y1 TOVG 0TTOI0UG 01 EMEVEUTEG KATAPEVYOLV OE
avtr). Zuykekpiuéva Oa e€nyroovpe Tig PacikeEg KATNYOPIES Tapay®ymy Kal ta
XAPAKTNPLOTIKA TOVG, kKal Ba avaivoovpe S1e€odika t Stadikaoia vAomoinong
oTpaTNYIK®OV kepbookortiag (speculation), e€loopponntikng kepSookortiag (arbitrage) kat
avtiotaduiong (hedging), sov pitopovv va avasttuyxBovv pe  fonbeia tovg. Estiong, Ha
ovntoovpe ta Bepehtodn (uabnuatikd) vTodelypaTa ATOTIUNOTG XPTLATOOTKOVOLIKGOV
TAPAYDYWV, TIG VITOOETELG TOUG KAL TOV TPOTIO EPAPLOYT TOVG.

Albaokovt EC Aaokalaxn XapoLAa

H. )\g;{’[po\/u{ﬁ oeAlda http://econservices.soc.uoc.gr/econ_classes/course/index.php?categoryid=3

uabnuarog

Amaitov LEVEC To paBbnua avtd dev mpovmobétel v katavonon Ay padnuatwy tov Stiédokovtal 0To
v TUNUA.Oewpeital OP®E ATAPALTNTO O1 POITNTEG VA eival EE0KEIWUEVOL e paBnuaTikd

YVWOELS
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Ma6fnuata

AOY1010 (71.X. AP1OTOTOINOT HE/XWPIG TEPIOPIOUOVE, YPAUUIKT AAYEBPQ) KA1 OTATIOTIKT
(70.%. TUXaieg pETABANTEG, KATAVOUES TTIOAVOTITMV KA POTIEG AVTWV).

H Babupoidynon tov pabnuatog facidetar ouvduaotikd oe £va ypastto S1aym@viopa Katd
mv Sdpkela g e€etaotikng meptoSov tov Turpatog, Hiag epyaciag 1 0moia cuyypagpetal
Katd ) S1dpkela tov eEaunvou Kat mapovolddetal 0To TeA0g, Kabmg kat eva oUVOAo
ATOUIKGMV AOKNOEWMV 01 07101eg apadidovtat oto 1éAog kabe Bepatikig evotnTag.

Aexatpia (13) efdopadiaia ppovrionpla g piag wpag.

Danthine, J., and J. Donaldson (2014). Intermediate Financial Theory, Elsevier,

Hull, J.C. (2014). Options, Futures and Other Derivatives, Pearson Education,

Cochrane, J. H (2009). Asset Pricing, Princeton University Press,

Copeland, T., Weston, J., and K. Shastri (2005). Financial Theory and Corporate
Policy, Addison-Wesley Publishing Company,

Elton, E. J., Gruber, M. J., Brown, S. J. and W. N. Goetzmann (2010). Modern Portfolio
Theory and Investment Analysis,, John Wiley & Sons,

Pennacchi, G. (2008). Theory of Asset Pricing, Pearson Addison Wesley,

Ayyeldmoviog, I1.X (2005). Elcaymyr] ota Tapaymya prHatootkovoka
mpoiovra, Exdooelg Ttapoving,
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D \wpog X., ITovpivag O. (2014). Xpnuatoowovouka Ilapaywya, Exdooeig Aiowyua,

Dubofsky D. (2004). Options and Financial Futures —Valuation and Uses, McGraw
Hill,

Rubinstein M. (1999). Derivatives: A PowerPlus Picture Book. Volume 1:
Futures, Options and Dynamic Strategies., In-The-Money,

Hull, J.C., (2017). Baoweg apyég ayopamv cuvpporiainv kat Sikawwpatev, Ekdooeig
KherSapiBuog,

AlaeEerg ®povTiotnpla AUTOTEAG peAen >UvoAo
39 13 126 178

AlaAefn 1: Anyn ammopaocemwv vtd kabeotmg afefardotntag

Danthine & Donaldson, ke@. 3, Pennacchi, ke@.1

Awdikaoia Anyng amopacenv: H Stagpopd avapeoa oe ouvBnkeg fefardomrag kat
afeparotrag.

AfQiwpata ovumepupopdg enevout).

OeueAiwaon TNg CUVAPTNONG AVAUEVOUEVT|G XPNOLOTHTagkatd von Neumann-
Morgenstern.

Ant6de1€n Bewpnuatog avapevopevng Xpnouotrag.

AlQAeEN 2: ATtooTtpo@r) oTov Kivuvo

Danthine & Donaldson, ke@. 3-4, Pennacchi, ke@.1

Op1opog TG AIOTTPOPNE 0TOV Kivouvo kat 1 avicoTnta Tov Jensen.

Juvaptnon XpnooTnTag KAt 0TAon Tou enevdutn anevavtt otov kivovvo (risk averse, risk
lover, risk neutral).

Ioo8uvapo BefardtnTag kat ac@AMaTpo Kiveuvou.

AglKteg HETPNONG TNG ATTOOTPOPTG OTOV Kivouvo kata Arrow-Pratt: Ammolvtn (ARA) kau

oxetikn arootpo@r] (RRA) otov kivéuvo.
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Al0AeEN 3: ZTOXAOTIKN Kuplapyia
Danthine & Donaldson, ke@. 4

e JTOXAOTIKT Kuplapyia mpwtov fabuov: Oplopog, amodelln, emapkeig kal avaykaieg
ouvOnkeg.
o YtoyxaoTikn) Kuplapyia devtépov Pabuov: Oprouodg, amodelln, emapkeig kat avaykaieg

ouvOTKeg.

AldAegN 4: Emioyn XaptoguAakiov
Danthine & Donaldson, keg. 5

e AmooTtpo@r otov kivduvo, enimeSo TAOUTOL KAl £TAOYT] XAPTOPLAAKIOV: Bewpripata Katd
Arrow yla v £mévduan 0To TEPIOVOIAKO OTOLXELD e KivEuvo avaloya pe To av i
QAIOALTI/ OXETIKT] amooTpo®n) otov kivduvo avEavetat (IARA/IRRA),
petovetal(DARA/DRRA) 1} pével otabepr) (CARA/CRRA) og oxéon pe to eminedo
TAOVTOV.

e AstooTtpo@n) oTov kivuvo kat eminedo amotauievong: Oempnua kata Rothschild and
Stiglitz. H évvowa g oUveong (prudence).

e To mpoPAnua emAOYNG XAPTOPULAAKIOV KAl ATTOTAMIEVOTG.

AlaAefn 5: Emdoyn xaptoguiakiov: Oewpia kata Markowitz (A’
Mepog)

Danthine & Donaldson, ke@.6, Pennacchi, ke@p.2,Cochrane, ke@.5

e To mpdfAnua emMAOYTE XAPTOPULAAKIOL LITO TOVG TTEPLOPIOUOVG TG AVAAVOTG HEGOU-
Sraxvpavong (mean-variance analysis).

o YnoB&oeig OYeTIKA LUE TIG TIPOTIUNOELS TOV EMEVOVTI KA TIG AWTOSO0ELS TWV TTEPLOVOIAKDY
OTOlKElWV.

o KaumbAeg adiagopiag avaioya pe T 0TAoT) TOV EMEVOUTI| ATEVAVTL OTOV KivEuvo.

o O@eAn Sragpoporoinong xapTo@uAakiov katl amoteAeouatiko ouvopo (efficient frontier).

AldAegn 6: Emioyn yaptopuAlakiov: Oewpia katd Markowitz (B’
Mépog)

Danthine & Donaldson, ke@.6, Pennacchi, ke@.2, Cochrane, kegp.5

e Oezwpnua Staywpiopov (Two-fund or Separation theorem).
e ATOTEAEOUATIKO GUVOPO OTNV MEPUTTOOT LItapENg akloypa@ov xwpig kivouvo.

o Emoyn BéATiotov yaptogulakiov.

AlaAefn 7: To vTOSETYUA ATOTIUNONG TTEPIOVOIAKDV OTOTYEIDV
(Capital Asset Pricing Model, CAPM)
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Danthine & Donaldson, ke@.8, Pennacchi, ke@.3, Cochrane, ke@.9

YnoBéoeig tov vtodetypatog.
XapaktnplotTka Tov xaptopuiakiov emagpng (tangency portfolio).
Ioopportia g ayopdag: Antodei&n tov vtodeiypartog.

Jvvteleotng Prita.

Al0Ae€n 8: To vdSetypa AOTIUNONG TOLU KATAVAAWTI)
(Consumption-CAPM)

Danthine & Donaldson, ke@.10, Pennacchi, ke@.4, Cochrane, kegp.1-2

KatavaAwor, amotapievon Kat eAoyT) XapToQLAAKIOL.

Ioopporia g ayopag: Amddein tov vtodetypatog.

Op1opdg TOV OTOYATTIKOD GUVTEAETTH) TTPOEEOPANONG.

Op1axo6g AOYOG VITOKATACTAONG KAl OTOXAOTIKOG CUVTEAEDTIG TTPOEEOPANONG.

Yxéon peta&y CAPM kot CCAPM.

Al0AeEn 9: Oewpia TipoAoynong e€100pPoNTIKNC kKepSooKoTTIAg
(Arbitrage Pricing Theory, APT)

Danthine & Donaldson, ke@.14, Pennacchi, ke@.3, Cochrane, xe@.9

E&woopponntikn kepSookoria (arbitrage): Oplopog kat Si1apopeg HopPES.
Ynobéoeig kat amoder€n vmodetypatog APT.

Yxéon pueta&y CAPM kat APT.

AldAe€n 10: Xpnuatoowkovouika [apaywya (A’ Mépog), Mnyaviopot
Aertovpylag g ayopdg Zvupfoiaimwv MeAlovtikng ExkmAnpwong &
Amotipunon

Hull, ke@.1,2,3,5

Baowkég Atapopeg .M.E. kar [TpoBeouiakav Zvufolaimv.

Baowka yapaktnplotika twv X.M.E.: Kabnuepwr) amotipnon kat [epiBwmplo Acpaiiong.
Trpatnykeg Avtiotaduiong Kivduvou pe 2.M.E.: AvtiotaBuion ayopdg. Avtiotaduion
nwAnong. Téleta AvtiotaBuion. Kivéuvog faong. BeAtiot emmAoyn apiBuot X.M.E.
YoAoyiopog g Oewpnuikng tiung tov X.M.E. 6tav o viokeipevog Tithog eivat:
AL0ypago ywpig e1008nua, AG1oypago pe e100dnua, Zuvaihaypatikr Iootpia,
Eumopevpua.

Ttpatnywkeg ESlooppomntikng KepSookomiag (Arbitrage Strategies) pe X.M.E.

Aldegn 11: Xpnpatoowkovopka [Mapaywya (B” Mépog), Mnyaviouot
Ag1Tovpylag g ayopag AIKAMUAT®Y TTIPOAIPEONG
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Hull, xep.9,10

Baowkég Beoeig oe Aikanmpata Ipoaipeong (Options): @¢on ayopdg kal 0£on tmANoNG o€
Akalopa ayopdg. ®@¢omn ayopdg kat B¢on mtoAnong oe Aikaiwpd TOANONG. ZUVAPTHOELG
TN POUOV KAl KEPSDV/NUimv.

Adyot enévdvong oe Aikauwpata IIpoaipeong.

Eowtepikn Aia kat Afia tov Xpdvov.

Frpatnyikeg avriotaduiong kivdvvou pe Aikawwpata Ipoaipeong.

ITapayovteg mov emnpeddovy TG TIUEG TOV OIKAWUAT®Y TPOAIPEOT|C.

Avotepa kat Katdtepa opla ipov Sikampdatmv spoaipeong: Iapafiaoelg twv opimv kat
oTpatnykeg e€looppomntikng kepSookoriag (Arbitrage Strategies).

Txéon wodvvapiog Tiuav Sikawudtov ayopdg kat toAnong (Put-Call Parity):
Tapaflaoeig g oxEoNG Kol oTpatnykeg eElooppomn kg kepdookortiag (Arbitrage
Strategies).

AlaAefn 12: Xpnuatootkovouikd [Mapaywya (I" Mepog), Amtotiunon
Awaiwpatov [poaipeong peow I) Tov Alwvuuikov Yrodelypatog twv
Cox-Ross-Rubinstein (1979) kat IT) Tov Ymodeiyuatog twv Black&
Scholes (1973)

Hull, xep.12,13

Alwvupiko vmodetypa piag meptodov: Replicating portfolio. Risk neutral valuation.
Alwvuuiko vmodetypa Svo mepodwv: Tevikevon. Backward Induction. Delta Hedging.
Amotiunon Evpomalkomv kat AHEPIKAVIKGV ATKATWUATWY.

H emiSpaon g Umap&ng Hepopatmv 0to AlwVUpIKO LITOSETY AL,

Kataokeun Tou Alwvupikov vitodelyuatog.

Baowkn 18¢a tov vmodetypatog Black& Scholes.

Wiener process kat Anuua tov Ito.

H pepkr) Stapopkn e€lowon twv Black & Scholes xat o1 oxéoeig asmtotipunong: Ymobeoeig
kat Antodei€n tov vmtodetyparoc.

To Stwvupiko vtodetyua ko 1 tpooeyyion twv Black& Scholes.

Oplopog kar Extipnon g petafAntomrag.

H enidpaon g Vmtapéng pepopdtwy oto vmodetypa Black& Scholes

Aldegn 13

Iapovoiaon Epyaciov

be.economics.soc.uoc.gr/pages/courses/modules_desc_pdf 42/51



2/22/22, 11:29 PM

Ma6fnuata

AIEONHYX ITOAITIKH OIKONOMIA -

OIK5302

2xomo¢ Mabnuarog

A16AoKovTeC

HAextpovikn oeAiba
uabnuarog

Amaitovueveg
YV@OEIS

Tpomog a&loAoynong

FK07Og ToL pabnuatog eivat ot portnTEG(-Tpieg) va €pBouv o€ emaPT| HE TNV AVAAVTIKT)
TIONVTIAOKOTNTA TTOV Yapaktnpidet Tig Siebveig owkovopikeg oxeoelg. I'a tov oxomod avto
gmAgyetal wg A&ovag, yOp asd Tov 01010 avarttiocovTal BEpata kat BempnTIKEG OMTIKES
g Aebvouig ITohrtikrig Owovopiag, n aykoouia kpion tov 2008, 1) Siepebivnon twv
ALTIOV NG, TWV CLVETEIDV TNG, TNG EEENENG TNG KA TWV OTPATNYIKQOV Stayeiplong g TTig
mtapadooelg o gportntneg(-tpla) e€otkelmwveral pe Tig BewpnTikeg Opelg epunveiag twv
PAIVOUEVMOV: TNV AVAALOT] TV S1EBVMV 01KOVOUIK®OV OXE0EWV KAl TOV XPT|LATOTOTWTIKOV
OLOTNUATOG, TIC Bewpieg KPLIoEWV, TNV AVAALOT] TOV VEOPIAEAELOEPIOHOD (G CLOTIUATOG
Srtaxvfepvnong kat T oxeon tov pe 1o diebveg Beopikd mAaiolo StakvBEpvnong kat to
TAEYHA TV eBVIKOV-01EBVaOV avTaywviouomv kat ouykpovoewv. H katevBuvon twv
apadooenmv eEaPTATAL AITO TA EPWTILATA KAL TIG EPEVVITIKEG O1a0€ae1g o1 omoieg Ba
AVAKLYOULV QIO TOUG CUUUETEXOVTEG.

Aamatowwpag Zmvpog

http://econservices.soc.uoc.gr/econ_ classes/course/index.php?categoryid=3

Ta v mapakohovBnomn Tov padrpatog etvat xpriowun 1 €E0IKEIWOT) TOL POLTNTI UE TIg
Baokeg EVVOlEG TNG TTOATIKTG O1KOVOUIAG, TNG OIKOVOUIKNG neBodoloyiag kat g 1otopiag
NG O1KOVOUIKN G okeWng. ['a mpomapackevaotikd Siafacua o gortntg pmopel va
UEAETIOEL KATTO1A QITO TA TTAPAKAT® PLAia:

Bowles S. and R. Edwards, 2011, Katavowvtag tov Kamntahiopod, Gutenberg

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

Screpanti. E. and Zamagni, S., 2002, H Iotopia g Owovopkng Tkéyng, Adrva:
Tunwdntw — INwpyog Aapdavog.

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

Cohn, H.T (2009), Aefvrg ITohtikny Owkovopia: @cwpia kat IIpa&n, ABnva, Exdooeig
Gutenberg.

To paBbnua Siexkmepaiwvetat oe Sexatpeig (13) efdopadiaieg StaréEelg Twv TPV POV KAl
avtiotoya efSopadiaia @povtiotipla g piag mpag. H mapakorovbnon 1000 twv
S1aAE€ewv 000 KAl TV @POVTIOTNPIWVY VAL VITOYPEWTIKT).
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Kpumipro emtuyovg mapakoAoOnong tov pabrnuatog amotedel ) entidoon tov @ortntn (-
TPLAG) OTNV TAPOVOLAOT] KAl GUYYPAPT) EPYACIOV OYETIKMV L€ TO YVWOTIKO AVTIKEIUEVO TOV
pabnuarog.

H @outtpra (-mng) avarapPdavel va ouyypawel Katl va tapovolioet:

Q) pia oLVTOUN €PYADIA, EKTAOTG TOVAAYIOTOV 4000 AEEewV, 1) ostoia Ba agopd tnv
KPLTIKT] 7Tapovoiaot emieyuévav apbpuv n keparainv iAoV amd v mpotevouevn
BipAtoypapia tov pabnuatog HeTd ammd guvevvonorn pe tov dSibdokovta. (30% g TeNkng
BabuoAoyiag) kai n omoia Ba mapovolaotel petd v 50 efdoudda twv Stareewv.

B) pia teAkn) epyacia, £KTAONG TOVAAYIOTOV 7500 AEEEwV, 1) omola Ba apopd v avamtuén
Bepatog oyetikov e 0,TL avamtuxOnke oTig Tapadocelg Kat o omoio Oa emleyel petd amod
ouvevvonon pe tov dibaokovta. H epyaocia mpémet va mAnpel akadnuaikd stpdtuma oty
avamtuén g kat  Xpron BiAoypapikmv avagopav. H epyacia Ba mapovoilaotel oe
nuepounvia sov Ba cvpPwvndel kata  diapkela Tov eEaunvov.

Aexatpia (13) efSopadiaia @povtiotpra g piag wpag. Katda m Siapkeia twv
PPOVTIOTNPI®V YIVOVTAL TAPOVOIACELS ATTO TOVG POITNTEG ETNAEYUEVROV ApOpwV N
ke@aiaiwv amo keipeva g fifAoypagiag.

Alégerg dpovriotnpa AvToTelng peAen Zvolo
39 13 126 178

Aldegn 1: Eloaywyr). To AieBveg Xpnuatomotowtiko Zvotua (XI1
SVotnua). Tithol kAl 0pyavmOoT) THV AyopmV.

Ev8ewtikr) Biphoypagia.
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Working Paper No. 2002/13. SSRN: https://ssrn.com/abstract=370640
Aamatowwpag . kat Mnhog I'. (2008a), «XpnuatomotTikr| KpioTn Kal ‘0lIKOVOUIKT)

puBon’. Mépog 10», @¢oelg, 2008, TeUX0¢g 103, 00. 17-58.

Aladegerg 2-3. Iotopia kxat Oswpieg Tov XIT ZTvoTnuATOg KAl TwV
KPIOEWV TOV.

Evdewktikr) BifAoypagia.
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“XpNUatomot®Tiko CUOTNUA KAl OPYAVOOT] TV KOWVOVIKOV OYXe0EmV eCovolag: Mia
JIEPUYNOT 0TIV 10TOPIA TNG OIKOVOUIKIG OKEWPNE Y1 OLYXPOVOUG atodekTeg”, OEoelg,

2012, TeUX0g 121 00.59-84

Al0egn 4: H peydAn kpion tov 1929 kat to €pyo tov Polanyi «O
Meyalog Metaoynuatiopog».
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AlaAegn 5: H maykooma kpion tov 2008: Ta yeyovota kat ta
VITOKEIIEVA TNG AVAAVOTG. ZUYKPOTNOT Hiag facikng Soung
avaivong.
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ALQAeEN 6: AviyvevovTag To 10Topiko Pabog g kpiong:
NeogpueAevBepiouog, maykoouiomoinon kat financialization
(xpnuatiotikomoinon)
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AloAEEN 10: OeswpnTikeg Slapdyeg ya Tig otpatnyikeg Siayeipong. To
EVPWITATKO CVOTNUA TIANPWUOV, O POAOS TWV KEVIPIKWV TPATECDV 1)
Bewpnmikn Stapdaymn ywa v epunveia tov TARGET2 kat o1 ouvemneleg
NE WG MPOG TIG OTPATNYIKES S1ayeiplong TG Kpiong otV Zmvn
Evdewktikr) BifAoypagia.
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Cheltenham: Edward Elgar, 2005, pp. 506-543. (Working paper version (2002) available
at: http://aix1.uottawa.ca/~robinson/Lavoie/Courses/2007_EC06183/childguide4.pdf)
Sinn H-W. and T. Wollmershéuser (2011), «Target Loans, Current Account Balances and
Capital Flows: The ECB’s Rescue Facility», CESIFO Working Paper No. 3500

Tymoigne E., and L. R. Wray (2013), «Modern Money Theory 101: A Reply to Critics»,
Levy Economic Institute, WP No.778

Whelan K. (2013), «TARGET2 and Central Bank Balance Sheets», paper prepared for the
57 Panel Meeting of Economic Policy.

ALOAEEN 11: OewpnTIKES SLAUAYES V1A TIG OTPATNYIKES Sl1ayEIP1ONG.
Secular stagnation (810pkr|g 01KOVOUTKT) OTACTUOTNTA) KA
TAPAYWYIKOTTA

Ev8ewtikr) Biphoypagia
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ALaAEEN 12: OewpnTikeg Saudyeg Yia TIC oTpaTnyikeg Srayeiplong. H
Bewpla Tng expansionary austerity (Mtotntag n omoia em@epel
ETEKTATIKA LAKPO-OTKOVOLIIKA QUTOTEAECUATA/ EMEKTATIKT AITOTITA).
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Al0AeEN 13: Avake@aAaimoT Kal XapToypaPnon Twv avoiyTmV
EPWTNUATWV.
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