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YmrevOvvn onioon

Befardve 01t gipon cuyypapéac antng e SOumAmpatikng epyaciog kot 6Tt kabe fonbeia v
omoio. &lyo yw TNV TPoETOWAGiOL NG, €lvol TANP®G OVOYVOPIGUEVT] KO OVOPEPETOL OTN
dumhopatikn epyoacia. Emiong éyo avagéper tig Omoleg mnyég amd TG omoieg €kava ypnom
dedopévov, Wemv N AéEemv, eite avtéc avaeépoviar akpifong eite mapappocuéves. Emiong
BePotdved OTL ALTA 1 TTVYLOKY EPYOCIO TPOETOIUAGTNKE OO EUEVO TPOCWOTIKA 0K Y10l TIG
OTOUTNOEL TOV TPOYPAUUATOS HETATTUYOKOV omovd®v oty «Owovopkny dvowkn -
Xpnuatoowovouikeg IpoPfréyeigy tov Tununatog Owovopkav Emommuov tov [Havemommpiov

Oeocolag.
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EYXAPIXTIEX

®a 10era va guyopiotiom Beppud tov emPAEnovta kabnynt) tov [Havemotnpiov Osccariog
K. @60wpo Kopakacion yio ta kivntpa kot T modvtyun fondeta mov pov mopeiye kabmg Kot yio
™V Gueon avtomdkpion Tov Kabe eopd mov ypeidcdnke. Evyopiotd emiong Oeppd 6Aovg toug
O13ACKOVTEG TOV S10-OPLUOTIKOD, SO-TUNHOTIKOD UETATTUYIOKOD TPOYPAUUATOS «OIKOVOUIKN
QLOIKN-XPNUATOOIKOVOLIKES TPOPAEWEIDH Y10 TIG TOADTLES YVAGELS TOL LOV TOPELYALY, Y10 TNV
oTPIEN TOLG Ko TNV apéptotn Bonbeia toug. H cupfoin tovg otnyv kotavonon g avaivong twv
YPOVOAOYIK®V GEPAOV LINPEE KABOPIOTIKN KOt 1 TOPOVCH OIMAMUATIKY epyocio amoteAel Eva
KOPTOPOPO OMOTEAEGLO TNG CGMOPEVUEVNG YVAOONS Tov Hov mopeiyav. EmmAéov éva tepdotio
EVYOPIOTAO TNV OIKOYEVELQL OV TTOL NTAV OPWYOS GE GLTH LoV TNV TPOocTaden, yioo TV N
CLUTOPACTOCT KoL TNV KOTOVONGT KOl GTOVS CUUPOITNTEG OV KT TN O8PKELD TOV CTOVIMV

pag £ywvov gilot pov.
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IHEPIAHYH

2y mapodco epyocio. EPELVATAL €GV 1 YPOVOAOYIKN GEPA TOV £RSOHASII®V TYWDV TOL
netpelaiov (WTl-crude oil) xobmdg Kot TV TPOTOV SOPOPOV NG, EYOLV YOPOKTNPIOTIKA
YOOTIKOV dvVoUKoD cuatiHatog. T T0 oKomd aTd, XPNGYOTOWONKAY 01 TIEG TOV YPOVIKOV
dwotuatog 2 Anpidiov 2001 émg 16 Maiov 2022, dmwg tpokdTTTOLY 0md TV SOTPAYUATELOT)

TOV TTPOTOVTOS 6TO YPNHOTIGTNPL0 epmopevpdtomv ™G Néog Yopkng (NYMEX).

Mo ™ depedvnon avtr], ekTONKOV UN-YPOUUKE YOPAKTNPIOTIKE, OTMG EVOEIKTIKA, 1

LOPPOKAQGLOTIKY] 0140TOGN, 1| EVIpOTia, o1 ekBéteg Lyapunov kot 1o oo 1oydoc.

Emniéov, n ypovooepd tipudv, petacynuotiCetor oe dlktvo pe ) ypnon g peboddov g

opatdtnTog Ko e€etdlovtan Ta KuPLOTEPO TOTOAOYIKA LETPO GOUPMOVA UE TN Bewpia TV YpaPpmV.

X1 ovvéyeta, pe ) Pondeta g otatiotikng INappo (Gamma test), yiveton mpoomadeia mpdPieymg
TOV HEAMOVTIKOV TILADV TNG YPOVOGEPAS Le TN péBodo twv Kovtivotepwv yertdvav. Emiong, v
ToV 1010 oKOmo, YPNOYOTOmONKe Eva KATAAANAOL TPOGOPUOCUEVO TOAVGTPOUOTIKO VELPDVIKO

diktvo (MLP).

Ao ™V €pevuva TPoEKVYE OTL 01 EEETALOUEVES YPOVOGELPES EYOVV YOPAKTIPIGTIKA OUTIOKPOTIKO
SLVOUIKOD GUOTAHUOTOG UE TNV TAPAAANAN  VTapEn GNUOVTIKOD GTOYOCTIKOL HEPOLS ONANON
BopOpov. H dmapén avt tov Bopvfov, e cuvdvacud pe v ToAvmAokoTnTo TV e€eTalONEVmV

cvotnuatev, kKabiotd tov opilovra TpOPAEYNG TEPLOPIGUEVO.

H mpoPreyn pe vevpovikd odiktvo MLP vmeptepel avtig TV KOVTVOTEPOV YETOVOV GTN

GUYKEKPLLEVT YPOVOGELPAL.

AgEarg khewond : [etpéhaio WTI, Oewpio tov ybovg, Metaoynpaticpog xpovoselpds oe diktvo ,

Yratwoticn Fappo, Kovtvotepot yeitoveg, Nevpwvikd diktoa.
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ABSTRACT

In this paper, it is investigated whether the time series of the weekly WTI-crude oil prices as well
as its first differences, have characteristics of a chaotic dynamic system. For this purpose, the
prices of the period 02 April 2001 to 16 May 2022, as derived from the trading of the product on
the New York Mercantile Exchange (NYMEX), were examined.

For this investigation, non-linear features were estimated, such as, the fractal dimension, the

Kolmogorov entropy, the Lyapunov exponents and the power spectrum.

In addition, the time series is mapped into a network using the visibility algorithm and the main

topological characteristics are considered according to graph theory.

Furthermore, with the help of the Gamma test, an attempt is made to predict the future values of
the time series, using the nearest neighbor’s method. Also, for the same purpose, an appropriately
adapted multilayer neural network (MLP) was used. The investigation, has shown that the
examined time series have characteristics of a deterministic chaotic dynamic system contaminated
by noise for the studied period. This existence of noise combined with the complexity of the time

series, makes the prediction horizon limited.

MLP neural network prediction outperforms that of nearest neighbors in this particular time series.

Keywords: WTI-Crude oil, Chaos theory, Time series conversion into a network, Gamma Test,

Nearest neighbors, Artificial neural networks.
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KE®AAAIO 1-EYPYTEPO EIZAT' QI'IKO ITAAIXIO

1.1 EPEYNHTIKH KATEYOYNXH

2V mopovea SMAMUOTIKY £PY0Cio, EPEVVATOL EAV 1 XPOVOGEIPA TV ERSOUAIIOV TYLMY TOL
netpelaiov-WTI kabmg kot 1 xpovoselpd Tov amoddcedv e, Yo To ¥povikd dtdotnuo 2001-
2022, &youv YOPOKTNPIOTIKG OITIOKPOTIKOD OSUVOMKOD GLOTHHOTOC. [0 To oKOmd avTo,
cLAAEYOMKaY dedopéva amd TNV 16ToceAda yahoo.finance otV omoia amoTLTMOVOVTOL 01 TIEG TWV
Slmpaypatehoe®V ToL TPOIOVTOS GTO  YPNUOATICTAPO eumopevpdtov g Néag YOopkmng

(NYMEX).

[Tepartépw, e&etdobnike 1 duvatoOTNTa TPOPAEYNG TOV UEAAOVTIKOV TY®V TNG YPOVOAOYIKNG
CEPAG TOV TIUOV TOV TETPEANioL, e T HEDOOO TV KOVTIVOTEPMOV YEITOVOV TNG OTUTIOTIKNG

Fappo aArG Kot evog TOAVGTPOUATIKOD VELP®VIKOL dtktvov (MLP).

IMa to oxomd avtd, depevvicape TNV VTOPEN YOOTIKAOV YOPUKTNPIOTIKOV TV e&eTtalopevmv
SVVOUIKOV GUOTNUAT®V, LE OTOYO VO TO TEPLYPAYOVLUE HE €VO. KOTAAANAO HOVTEAO Kol Vo
emrvuyove KaAvTEpEG TpoPAdyels. Xpnowomombnkav pébodot mov Pacilovioar ot Bewpio TV
SLVOUIKOV GLGTNUATOV Kot TOL ¥Gove. E1dtkdtepa, £yve avaKaTaGKEDT) TOV YOPOL KATOUGTAGEWDY
(Takens,1981), mTpocdiopicOnkay Ta YOPAKTNPIOTIKA TOV SOKPITOV SVVOUIKOV GUGTNUATOV Kol

EMAEYON KAV TO KATAAANAO UN-YPOLUIKA LOVTEAL TTPOPAEYNG.

EmnAéov, n ypovocelpd tov TIHdV, petacynuaticdnke oe diktvo copeova pe mm pnébodo g
opatomntog twv Lacasa et al., (2008) kot avolvOnkov ot KuptOTEPES TOMOAOYIKES OOTNTEG TOL

OKTVOV.

1.2 XTOXOX THX EPEYNAX

2TOY0G TNG EPEVVNTIKNG AVTNG EPYACIOG EIVaL 1) TANPESTEPT KATOVONGT TOV YOPOKTNPIOTIKAOV TOV
SWKPITOV GLOTNUATOV oV oynpatilovtal amd TG XPOVOAOYIKES GEWPES TOV TIUAV KOl TMV

TPOTOV O10popdV ToL TeTperaiov WTL

Enedn 1o metpéroo pall pe 1o puotkd aéplo amoteAdel Ty KOpa Iy evépyelag ot Prounyovia
Kot dradpapatiCel onUovVTIKO pOLO GTNV OIKOVOWIKT OVATTLEN TOV KPATOV, £lval GNUAVTIKO va

eetaclel €dv mePlypAQETOl LLE KOMOWO0 OITIOKPOTIKO, UN-YPOUMIKO HOVIEAO, OOTE Omd TO
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OTOTEAECUATO TV TPOPAEYEWDV 01 EMEVOLTEG GTNV AyOpd GLUPOACI®V LEAAOVTIKNG EKTANPWOONG
Kol OUUPACEDV OIKUOUATOV Tpoaipeons vo. yvopilovy TOVAGYICTOV TO TPOCTUO TV

HEALOVTIKOV HETABOADV.

[ToAAéC €pevveg S1eBVAC £xovV dlepevVNOEL T SVVAIKY XPOoVocEP®VY TteTpelaiov. H cuvelspopd
NG TOPOVGOS EPEVVOC, EYKEITOL GTO YEYOVOG OTL Yo TPATN QOPd, GLUTEPIAAUPAVETOL GTNV
eEETaom TNG YPOVOAOYIKTG GEPAC TILADV TETPEAOIOV KoL YPOVIKO OAGTNLO TTOV EMETOL TNG EVOPENG
TV gxfponpaidv oto pétwmno g Ovkpaviag. To yeyovog owto, ektivaée Tig TIHEG TOV TPOIOVTOG

o€ otafepd VYNAGL emineda Kot KATEGTNGE TV TPooTadeio TPOPAEYNS aKOUN SVGKOAOTEP.

1.3 AOMH THX EPEYNAX

210 KePOAOO avTO Topovcldlovior M epevVNTIKY Katevbuvorn, o0 oKOomdg, 0 OTOYOG KOl 1M

GLVEIGPOPA TNG EpYACiaG.

To devtepo KeEPAAOIO, OVOQEPETOL GTO VPLOTAUEVO Bem@pnTIKO TANIGI0 TOV  OLVOLIK®OV
CLOTNUATOV Kol TOL YAovg, G Bewplag TV YpAPOV-0IKTO®V, TG doKung [aupa Ko tov

VEVPOVIK®OV OIKTUMV.

21 GLVEYELD, GTO TPITO KEPAALO, YIVETOL AVOPOPE GE TPONYOVUEVES £PEVVEG TTOV GYETILOVTOL [E

TO GKOTO KOl TOVG GTOYOLG TNG TAPOVGAG EPYACIAC.

210 T€TapTO KEQAANO Tapovotdletar 1 pebodoroyion TG €peVVaG KOl OTO TEUMTO YiveTal M
avdAvon g eEeTalOUEVNG YPOVOCELPAS LLE TTEPLYPAPIKT CTATICTIKY Kot Le T Bempio Tov ybovg
eved mopdAinia petacynpatifetar n ypovocelpd e diktvo Kot eEeTAlOVTOL TO TOTOAOYIK(

YOPOKTNPIOTIKG, TNG.
210 £€KTO KEPAANLO YiveTal TPOGTADELD TPOPAEYNG TOV LEAALOVTIKAOV TYLMV TOV TETPEANIOV.

Ta amoteléopata e avaivong KataypaeovTotl 6To £BO0H0 KEQGAANLO KOl TO. CLUTEPACLOTO TG
épevvag oto 6yd00. H epyacio mepoardvetat pe v mapdeon tov BIPAOYPAPIKAOV avapop®V Kot
TOV TOPAPTHLOTOS TTOV T GUVOIEVEL VOPOPIKEL LLE TOV KAOJIKO TTOV YPTCLULOTOMONKE GT YADGCH

npoypoppaticpod R kot Matlab
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KE®AAAIO 2-OEQPHTIKO ITAAIXIO

To metpéhato amotedel v KOpla YN evépyelag ot Propnyovia Kot dSadpopatilel onuovtikd
POLO oTNV OKOVOUIKN avamTuén TV Kpatwv. Ta 600 tpita g Taykdouag Tong Yo evépysia
KaAvmtovtor ond v enelepyacia Ko kotavdAwon meTpelaiov kot euowkov agpiov. Olo ta
Bropnyovikd ayadd Baciloviol 6To TETPELNLO GE KATO10 GTAGIO TNG TOPAYWOYIKNG S1OIKAGT0C E1TE
KOTO TNV Topay®yn €ite KOTA T HeTAPopd gite Katd v encéepyacia tovg (Alvarez-Ramirez et
al., 2003). Ta copporaia perrovtikng ekmAnpwong tov wetperaiov-WTI givon dwoumpaypatedopa
otV ayopd g Néog Yopkng (New York Mercantile Exchange). To metpélaio givor 1o mAdov
APy atedoIHo ayafd oTIC ¥pNUATICTNPLOKES oyopEs Kat £xel avapopd 6to 10% Tov GuVOALKOD
naykoouov gumopiov (Yin & Wang, 2022).
H 1oyvpn ocvoyétion petald tov TUdV TOL TETPEAAIOD KOl TOV OIKOVOUIK®OV TOAITIKOV TTOL
epapuolovrar debvdg KaBMdEC Kol 01 SOUIKES EMMTMOCELS TOV GLTH 1) CLOYETION EMLPEPEL OTA
LOKPOOIKOVOLIKGL HEYEOM TV YOP®OV, £X0VV KOTOGTHOEL TV £PEVVO OVAPOPIKA LE TNV ayopd
neTperaiov €va dtaypovikd Vyiotng onuaciog Béua. H dtokdpaven e Tiung tov tuyydvel g
HEYIOTNG TTPOGOYNG TOV KOTAVOIAMTOV, TUPAY®YDV, KUPBEPVNCE®V, TOMTIK®OV KOl EPELVNTOV
(Yang et al., 2012).
EmnAéov, n iun tov metpeiaiovn, amotedel KOUPikd mapdyovio apov exnpedlel GUESH TNV ayopd
TOPAYOYWOV, TN O0YEIPIOT YOPTOPLANKIOV Kol TIG SOIKAGIES avAANYNG KIVOOVOL OTIS OyOPEC
ypPNHaTog ko Kepaiaiov (Wei et al., 2010).
Onwc avaeépovv ot Komijani et al., (2014), moAvapBueg TOMTIKEG KOl OIKOVOUIKEG outTieg
ocuupdAlovy ot HETAPANTOTNTO TOV TIUAOV TOV TETPEAOIOV. ZVYKEVIPMOTIKA, TO TOPUKAT®
YEYOVOTO GLUVEPUALOY T LEYIGTO GTT OOKVLLOVGT] TNG TIUNG TOL:

e To apofwd eundapyxo netpeiaiov (1973-1974)

¢ H Ichopwn eravastaon tov Ipév (1978-1979)

e O norepog Ipdk - Ipav (1979-1980)

e H avénon g mapaywyns and m Zaovdwkn Apafio (1985-1986)

e H sw6Poin tov Ipdx oto KovPérr (1989-1990)

e H owovopkn kpion oy voto-avatoikn Acio (1997-1998)

e H eniBeon g 11" ZentepPpiov ot Néa Yopkn (2001)

¢ H sw6Poin twv HITA oto Ipdx (2003-2004)

e H 61e6vng owovopkn kpion (2007-2011)
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e H navonuia tov Covid 19 (2020-2021)
e H ei6Poin ¢ Pwoiac otnv Ovkpavia (2022)!

Ot mopdyoviec mov ennpedlovv Tic peTaPoAEC oty TN Tov meTpedaiov ( Alvarez-Ramirez et al.,
2003), eivar m mpoopopd kar M {Atnom, n moArtikn tiuev tov OPEC kor tov Aowmmv
TETPELAOTOPAY DYDY YOPDOV, 01 OEpLOKPUCIAKEG LETOPOAES, TO EMIMESO TOV TILMV TOV LETOYDV,
01 TOMTIKEG ToV ePapprdlovtor o KAOE YDdpa aALA Kot SeBvadg, 1 YuoAOYid TOV 0yOp®V KOl TV
KATOVOAWDTAOV, YEYOVOTO TOV ETNPEALOVY TNV TOYKOGHLO OIKOVOUIO 0w TOAEWOL, ETAVAUCTAGELS
KOl EUITOPIKOT TTOKAEIGLLOL.

INa Topadetypo, katd ™ dudpketo tov Ipavo-Ipakivod moAépov 1 T avéndnke omd 14$ oe
35% 1o Bapéit. Ztnv KopHEMON TOV «TOAEUOV TOV KOATTOLY, 1 TN ekToEe0ONKe oTa 308 0 Papét.
H owovopikn kpion oty votioavatoAikr] Acio 001 ynce v Tiun o€ Opapatikn ttmon kotd 50%
ota 108 1o Papéir.

Eniong, ot mopepPacelc tov mETPELAOTAPAYOYDV YOPDV, TOV OWAICTNPIOV OAAL Kol TV
KEPOOGKOTMV, YEPAYWYOLV TIC TYES TOV TPOTOVTOG KOl TMV TOPAYDYMYV TOV.

[Ipdoata kot petd v eloPoin g Pociog otnv Ovkpavia, n tiun dStopopeddnke ota 1218 tov
Iovvio Tov 2022 amd 528 to Papéi mov otoiyile Tov lavovdpro tov 2021 ko 788 tov lavovdpilo

Tov 2022.

! Ta tekevtoia 300 yeyovoTo TPOSTEAMKAY GO TO GVLYYPUPER TNG TAPOVGOGS EPYACIOG.
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2.1 OEQPIA TOY XAOYX

[Mpwtondpog ¢ Bewpiog TOV ATIOKPATIKOV CLOTHUATOV Kol TOL Ydovg vanpée o Poincare o
omoiog cuVvEBOAE T PEYIOTO OTN SLOUOPPMOOT CWTOV TOL EMGTNUHOVIKOV KAAdov. E&étace 0
TPOPANUA TOV «TPLOV COUATOV» Kot €0woe Abom pe TG doAégelg tov yuoo v «Ovpdvia
Unyovik» kot to aphpo tov «Néeg pébodor yioo v ovpavio pnyovikn» (Poincare,1899).
Awtonooe to Oepehmoeg Bempnua 6Tl OPIGUEVO. GLGTNUATO UETO OO KATOLO TEMEPACUEVO
YPOVIKO OCTNUO EMOTPEPOLV TANGIOV TNG  OPYIKNG TOVS KOTAGTAONG TaPOoLGLAlovTag
eowvopeva avto-opototntag (Alligood et al., 2000). O Poincare, ypnoyonoince pio YEOUETPIKN-
TomoAoYIKny HéEBodo Kot €Avce to TPOPANUA TOOTIKE. ApKETE YpOvio HETE, O HETEMPOADYOC
Lorenz, 1o 1961, mopatipnoe 0Tl [KPEG GAAAYEG OTIS OPYIKEG CLVONKEG €VOG GLOTNUOTOG
SpopkdV eElodoe®mV, KaO16TOHV GTAdIOKAE TO CLGTNUHO TOAVTAOKO, SVGKOAN TPOPAEYILO KoL
HE amoTEAEGHOTA TEAEIWG OLOPOPETIKA. LTV TPOSTAOES TOL VO SIOUOPPDOCEL TO PACIKO YDPO
TOV TOAVOV ADGEMY TOV GLGTNUOTOC, KOTEANEE OTNV AMOTOTWGT TOV TEPIPNUOV EAKVOTN UE

oynpa tetadovoag (ypdonuo 2.1).

I'paonpa 2.1. EAxvomc tov Lorenz. IInyn: [dia eneéepyacia (Fractan).

Ta yaotikd cvotuoto, Onwg avtd Tov Lorenz, eivat atiokpaTIKG e GUVETELD O PAGIKOG YOPOG
TOV TPOYIOV TOV AVGEDV TOVG VO UMV KATOAOUPAVEL OAOKANPO TO YMPO Kol Vo dnpovpyet

«mapAEEVONg EAKVOTEDY. Ot EAKLOTEG vTol, €ival YEMUETPIKE GYNUATO LOPPO-KAOCUOTIKNG
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(ppaxtaikng) popens. 'Etol, mapd v TOALTAOKOTNTO 7OV SUUOPPAOVETOL TPOIOVTOS TOL

xpoOVov, etvar duvatn 1 BpayvrpdOeoun TpoPreyn TOV HEAALOVTIKGOV GNUEIDV 1GOPPOTIOG TOVG.

O Avotpordog Robert May, 1 dekaetio Tov 1970, avéntuée v mepionun £l6mon AOYIGTIKNAG
ATEKOVIONG TPOOTAODVTOG VO SNUIOVPYNOEL EVaL LOVTELD avAmTLENG TANBVoUDV EUPlov OVI®V.
[Mewpopatildpevog pe ahAayés oTig apyikés cuvinkeg g e&lowong Tov, dmicTwoe 0Tl and Eva
oNUEl0 Kot PETA, ONUIOVPYOVVTOL YPOVOGELPES LE XOOTIKE XOPAKTNPLOTIKA. O YO0TIKOG EAKVGTNG
Tov May ompiovpyeitor pe 1 Pondew €vOG QAIVOUEVOL YVOGTOD TAEOV ®OC UNYOVIGUOG

SUTANGLOG OV T®V TTEPIOOWMV.

Av Bewpricovpe pia AOYIGTIKT amekovion TG LopPNG : Xn+1 = 1+Xn*(1-Xy), 6nov X 0 mAnbuoudc,
(n+1) ko n ot ypovikég mepiodot Kot r 0 puOUdS avamapaywyne, T0te aALAlovtog T LETAPANTA T
STIoTOVETOL OTL TO OKPITO GUGTNHA, Omd pio TIUN TOL T KOl UETE, TOPAYEL XPOVOCEIPES LE

YOOTIKE YOPOKTNPIOTIKA.

[Ipdypatt, B€tovrag X=0.40 ko r=2.9, 3.4 ko1 3.9 avrtictorya, Aappdvovpe dadoyika Eva, 600 Kot

GT1 GLUVEYELD TEPLGGOTEPX CTUEID 1IGOPPOTING TOV GLOTNUATOS, OTMC PAIVETAL GTO YpaPnuo 2.2.

Xn+1=rXn(1-Xn)

1.000000
0.500000 /w R
0.000000
1 3 5 7 9 11131517 192123252729 31333537394143454749
r=2.9
Xn+1=rXn(1-Xn)
1.000000
0.000000
1 3 5 7 9 1113151719212325272931333537394143454749
r=3.4
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Xn+1=rXn(1-Xn)

1.500000

1.000000
0.000000
1 3 5 7 9 11131517 192123252729 313335373941434547 49

r=3.9

Ipaonpa 2.2. Aoyiotikr) ansikdvion ywo dwapopa r. IInyn: 16ia eneepyacio (Excel).

Anpovpymvtog to ypdonuo pe GEOvVeg TNV T TOL T KOU TV ONUEI®V 160ppoTiag Tov
OCLOTNHOTOG, JMIGTMOVOVUE OTL OTOV TO T Thpel TV TN 3 €yovue VO AVGEL, TV TN 3.5

Té00ePIg AoELS Katl o0Tm Kafedng (Ypaenua 2.3).

1.000000
0.900000
0.800000
0.700000
0.600000
0.500000
0.400000
0.300000
0.200000
0.100000
0.000000

1.00
1.10
1.20
1.30
1.40
1.50
1.60
1.70
1.80
1.90
2.00
2.10
2.20
2.30
2.40
2.50
2.60
2.70
2.80
2.90
3.00
3.10
3.20
3.30
3.40
3.50
351
3.52
3.53
3.54
3.55
3.56

Ipaonpa 2.3. Abdoceig Aoyotikng amewkoviong avéavopévov tov r. Inyn: I8l eneéepyocio
(Excel).

Apyotepa, to 1978, o pobnuatikdg Feigenbaum, katédeile 6t  axolovbio dSumhaciocpol tmv
TEPLOOMV AMOTEAEL IO YEOUETPIKN TPAOJO 1| omoia yopakTnpileTor omd (o maykocuio otodepd
ton pe 4.669.

O Rossler, 10 1970, perétnoe eniong £va cLGTNUA SPOPIKAOV EEIGMGEMY TO OO0 EMOEIKVVEL

YOOTIKT) GUUTEPLPOPA.
15
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O1 tpocd10pIoTIKES EEICMGELS TOV GLGTNLLATOG Eival Ot :

o dx
ac YL
dy _
o _gt x+ay 2.1
z
* b+z(x-c)

O @uoKdC YOPOS TOV AVCEMY TOL GLGTHUATOS, ONpoLPYEl Evav TapPdEevo €AKVOT OT®G

OTOTLTTMOVETOAL GTO Ypaonua 2.4.

I'pédonpa 2.4. EAxvotic tov Rossler. IInyn: 16ia enelepyacio (Fractan).

2V EMOTNUOVIKY KowdtnTa, £xel dmoTbdel OTL To YOOTIKG GLUGTAUOTO EIvOl OLTIOKPOATIKA
cvoTpata pe evoctncio otic apykés cuvinkes. Zopemva pe tovg Hilborn et al., (1994), ywo va

xopoktnpefel £va cHotnua yaotiko, Ba mpémel va TANpol Tig TapaKdTom TpoimobEcels:

e Na &yet un mePLodIkn GLUTEPLPOPE MG TTPog 1O YPdHvo. Ot AVGELG TOL GLGTNHLOTOG VO
ONUIOVPYOVV TPOYIEG OTO YDPO PAGEMY O OTOTIES VO NV KATAANYOLV G€ 6Tafepd onueia,
va €YoV LEYAAN TUKVOTNTO KOt VO, VOl QparyILEVES.

e No unv eumepléyel OTOYOOTIKEG OLVIOCTMOES OAAGL v €ivol oUTIOKPOTIKO. XNV
npoypatikdTTo PEPata ot ypovocelpég «polvvovta omd «Bopufo» kat Egovv €va
OLTIOKPATIKO Kol éva 6ToyooTikd pépog. To yeyovog avtd, kabiotd dvokoAdtepn Tnv

avalNTnon TOV YOOTIKAOV HETPOV GE L0, XPOVOAOYIKN GELPJ.

16

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



e No eivar evaiocOnto otig apyikéc ovvOnkeg. Avo TPoylEg oTo YOPO PACE®V Vv
amopakpOHvovTol ekBETIKA TPOoidVTOE TOL YPOHVOL KOL TO GUCTNUO. VO, TOPOVCLAlEL
TOVAGIoTOV évav BeTikd ekBétn Lyapunov aAld kot Oetikn tipn evipomniog Kolmogorov-
Sinai.

H pebodoroyia mov ypnoomoteitor yioo TV avaAvon ToV (POVOGEPOV TePAapPdvel Ta

TOPOKATO Pripata.

®  AVOKOTOGKEDT TOV YDPOV TOV PAGEMV-KOTACTACEDV.
e IIpoGolopIcHOG TOV YOPOKTNPICTIKOV TOV GLGTNUOTOS (LOPPOKAACUOTIKY O100TOON,
eviponio Kolmogorov-Sinai, exk0étec Lyapunov).

o Mn-ypappikd vrodeiypato TpoPAEYNC.

2.1.1 AvoKOTOOKELT] TOV Y OPOV TOV KOTAGTAGCEDV

[Tpoxeyévou va Tpocsdlopicovpe TIC 1O10TNTEG EVOC CLOTNATOG, XPNOoLoTotEiToL 1| LEBOSOC TG
AVOKOTOOKEVTC TOV Ydpov TV pacewv (Takens,1981;Hilborn et al.,1994;Elsner & Tsonis,1996).
H pébodoc avtn, otpileton oty mapadoyn Ot pmopovpe vo kabopicovpe ) Svvopukn evog
GUGTAATOC TTOL OpIleTon GE Eval aPNPNUEVO YEOUETPIKO Ydpo RY, Sootdoswv d, yvopilovtag
OamAG TIG TWES KATOWG OO TIG MOPAUETPOVS TOV TO TEPLYPAPOVY. XPTNGILOTOIDOVTAS TNV LITO
HeAETN KEOBE opd YPOVOCELPA, UTOPOVLLE VO, AVOKOTOUGKEVAGOVUE £VOL O1OPOPOLOPPIKO Ydpo R™

KOl O OVOKATOGKEVUGUEVOS EAKVOTIG VO, EXEL TIG 1O1EC 1010TNTEG TOV APYIKOD EAKLGTH.

H 1¥éa cvvictatal otn duvatdTNTO OVOKATOGKELNG VOGS VEOU, SLAPOPOLOPPIKOD YDPOL TOL EXEL
T1G 1018¢ TOMOAOYIKEG 1010TNTEG HE TOV opykd Kot ovopdletar ydpog eufvbiong 1 epPamtiong
(Takens,1981). Epdcov ot 1010tteg TOL YDpov euPvbiong etvar opBég, o xdpog avtdg Ba £xet Ta

1010 YEOUETPIKA KO OVVOUIKE YOPAKTNPICTIKA LLE TO TPAYLLOTIKO SUVOLKO GOGTNLLOL.

To Bedpnua tov Takens emtpénel va 0piGOVUE TIG AVAKOTACKEVAGIEVES TPOYLES OLLOOOTOUDVTOG
TIG GLVTETAYUEVES TTOV YOPUKTNPILOVV La XPOVOAOYIKT GEIPA KOt VO ONILLOVPYTICOVLE SLOVOGLLOTOL
oe éva véo yopo pe Otdotoon m. O oVOKATOGKELOGUEVOG OVTOG EAKLOTNG €)Xl TS (O1EQ
TOTOAOYIKES WOLOTNTEG LLE TOV APYIKO EAKVOTH KO TO OVOKOTOGKEVOGUEVO SUVAIKO GUCTNUO EYEL

To. 10100 YOPOKTNPIOTIKA HE TO OpyKO GOOTNUHO, (OOTE TEAIKO Vo EMTUYYXAVETOL €Ufvbion

(eupbmtion).
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210 yphonua 2.5 amoTUIMOVETOL 1) TOPATAVE® S10d1Kacio Snpovpyiag EVOS oVOKATAGKELUGUEVOD

YDPOL KOTAGTAGE®V OO i YpOVOGELPA.

I'pédonpa 2.5. Avokatackevn yodpov katactdoewv ond pio ypovooepd. Inyn: Kugiumtzis &

Christophersen (1997).

To Bedpnua tov Takens mpocdiopiler v T TG 01doTOIoNSE M GOUPOVL UE TN CLVONKN

m>2D+1 6mov D o0 emduevog axépaiog TG LOPPOKAUCUATIKNG O140TOGNG TOL EAKVOTY d.

H avakataokevn yivetanr pe m onpovpyio onpeiov x; € R™ mov avtiotoryovv oTig Tiég Hog
xpovooepds (xi) yw i=1,2,3...... ,N. H cvvnbBéotepn pébodog avaxatackevng ivor avt) tov
YPOVIKDV VOTEPNCEMV KOl TO. onueio X; oynuotilovior o¢ : Xi=[Xi,Xi-z,.. ... Xi-(m-1)r] , OTOL M M

dudotaon eupobiong Kot T 1 ¥POVIKY LOTEPTOT Y1 TNV ETAOYT TOV M GUVIGTOCMOV.

To kdBe avoKaTAGKEVAGUEVO OEVUGHO Xi ATOTVTAMVEL THV TANPOPOPI0t TOL TPOEPYETOL OO TN

YPOVOGELPE KOl KOAVTTEL TO YPOVIKO TapdBupo Tw = (m-1)T.

Ot tpég avtéc (m, T, Tw) Ba Tpénetl vo emA&yovior opBd MGTE Vo 001 YOUV GE 0L EMLTUYNUEVT
dwdkacio epfHoiong Tov EAKVGTN GTOV AVAKOTACKEVOCUEVO Y®Po. H emituyio tng dadikaciog
OLTNG, CLVIGTOATOL GTO UETAGYNUOTIGUO TOV TPAYLATIKOD EAKLGTI G€ £va y®po euPvbiong ywpig

va tépvel Tov gowtd tov. Edv vmdpyovv avto-topés, mn 01001K0cio. KOTOCKEVTG TOV YMPOV
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eupudiong amotuyydvel apod dev LEIGTATUL TOTOAOYIKN 1odLVaio LETAED TOL TPOYHOTIKOD Kot

TOV OVOKATOOKELOGHEVOL eAkvot (Kugiumtzis et al., 1994).

Mo onuovtiky moapdpetpog mov Oa mpémer va Aappdvetonr vdym Otav avaADOVTOL YOOTIKEG
YPOVOLOYIKEG GEpEC, elvar kot avth Tov BopvPov ( Farmer & Sidorowich, 1988; Casdagli et al.,

1991; Eubank et al., 1990).

O 00pvPoc, emnpedlel ™MV OVOKATAGKELT] TOV YDPOL TV GACEDV Kol TPoodidel Eva Pabud

ATPOCIOPIOTIOG GTOV EVIOTIGUO TOV KOVIWVOTEP®V YELTOVOV.

2.1.2 Xvvaptnon aporpaiog Tinpopopiog

INUOVTIKY TOPAUETPOG YO TV OVOKOTAGKEDT] TOL YDPOL TOV PAGEMV ATOTEAEL N ETAOYN NG
TIUNG TS XPOVIKNG voTépnong T. H BEATiot emhoyn elvarl avth) Tov KabioTd TIC CLVIGTMOGES TOV
Xi 0CVOYETIOTEG. ZUUPMVO, e TOVG ZVuptomovro & Agovtiton (2000), To T dev mpémetl va etvar 00Te
TOAD KPS 00TE TOAD PEYEAD. TNV TPMTN TEPITTOON dNOVPYEITOL TAEOVAGIOG TANPOPOPIaG

Kol oTn 0evTEPT TOL dedopéva Ba elval aoLOYETIOTO.

210 UN-YPOUUIKA duvopkd cvotipata, cvvnbileton va emiéyovpe ) pnéBodo TG GLVAPTNONG
g opoPaiog mAnpoopiag ( Fraser & Swinney,1986;Abarbanel,1996). Xe avtifeon pe
GLVAPTNOT AVTOGVGYETIONG, 1) OTTOL0 KATOUETPA TN YPOUKN €Edptnomn Hetald TOV TILOV UG
YPOVOGEPAG, 1 GLVAPTNON apoPaiag TANPOPOPTOS KOTAOEIKVIEL KOl UN-YPUUKEG EE0PTNOELS
Kot dtvetar omd Tov TOTO:

PXY (xy)

PX (x)Py(y) 2.2

I(X,Y) = Zx,y Pxy (x,y) log

Omnov I(X,Y) n ovoyétion peta&d dvo petafintov X kot Y, PX(x) n mboavomta tou X=X Kot
PXY(x,y) n xown mBavomnto X=x kot Y=y. Zopewva pe toug Fraser & Swiney (1986), n tyun
™e pkpotepng T g mocottos I(X,Y) V X,Y amotelet t BéEATIOT EMAOYY.
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270 TOPOKATO YPAPNUA 2.6 ATOTLIMOVETOL 1) TN TG apoBoiog TANPOPopiag TMV GLGTNUATOV

tov Lorenz, Rossler kot Ikeda va givat ion pe 8, 2 ko 12 avtictoryo.

Lorenz

Rossler

Ikeda

I'paonpa 2.6 Tyég cvvaptnong apoPaiog TAnpoeopiog cuvomnudtmv Lorenz, Rossler kot Ikeda.
IInyn: I6ia eneéepyacio (VRA).
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2.1.3 Avdotaon gpfodiong

Yopeova pe tov Takens (1981), n didotacn epufvdiong m Ba wpénet var ikavomotel T GuvOnKn
m>2D+1 ®©cte Vo amo@eLYOVTAL Ol AVTO-TOUES GTNV OVOKATOGKELT TOV EAKVLGTY. XTNV TPAEN

EMOUDKETOL OGO TO dVVATO HKPOTEPO M.

Mia potevopevn pébodog, ivar avti tv Grassberger & Procaccia (1983), n omoia mpoxepévon
va VToAoYiceL T S1doTacn EUPUOIoNC, ¥PNOYOTOLEL TN S1AGTOCT) GLUGYETIONG V TOL TPOLYHOTIKOD

eAKLOTH KaODG Kot TV TN NG ¥POVIKNG VOTEPNONG T,

2 — —
C) = e T 1 21 H (-0 - K1) 2.3

omov, C(r) to dfpospa cuoyétions, N o aplfuog Tv dedoUEVOV, T Lol OPICUEVT] LIKPT] ATOGTOON

otov yopo avaxkataokevng kot H n cuvaptnon Heaviside.

To dumAd dBpoopa petpdet Ora ta Levyn (Xi,Xj) TV omoiwv 1 andctaoct etvar pkpdtepn amo r.
INa N— oo kou r—0, Bpickovpe 1 01846106 GLOYETIONG :

__dlogC(r)

dlogr 2.4

ANUovpY®VTOG TO YPAPNUO V KOl M, OVOUEVOLUE OTL aVEAVOUEVG TG TG TOL M, GE KATOl0
TIUN M 0140TOGT GLOYETIONG OTAOEPOTOLEITAL KOl TPOKVITTOVV O TIUES TNG O1AOTAOTG CLGYETIONG

Kot ppodionc.

270 TOPOKATO YPAENUa 2.7, ATOTUTAOVOVTOL Ol TPOKLTTOVGES [e T HEB0dO twv Grassberger &
Procaccia (1983) tiéc tov duotdoewv cuoyétiong kot eufvbiong twv cuotnudtev tov Lorenz,

Rossler ko Ikeda.

- Lorenz
2 -9 *—o
1.5
. /
1
0.5
0
1 2 3 4 5 6
m
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Rossler

2.5
2 R —o
15
>
1
0.5
0
1 2 3 4
m
lkeda
2
——c °
15
> 1
0.5
0

1 2 M 4 5
I'paonpa 2.7. MéBodog twv Grassberger & Procaccia (1983) . IInyn: [dia eneéepyacia (Fractan,
Excel).

Mo dAAN yvoot) péBodog edpeong tng otdotaong euPvdiong, amotedel ovTn TOV YELODV
koviwvotepwv yverrovov (Kennel et al.,1992; Hegger & Kantz,1999) ko ovvictator otnv

TopaKATo pebodoroyia.

e Avo onpeio Tov x®pov x| Kot X", 6TOL M 1 S1UGTACT] TOV OVOKOTUCKEVAGHUEVOD YDPOV,
Bpilokovtat ToAd kovtd gite AOY® TG SLVALIKNG TOL GLGTHLATOG EITE AOY® KATOWNG OVTO-
TOUNG TV TPOYLOV TOV EAKLOTH. XN Og0TEPT TEPIMTOGT, OMOTEAOVV YELOTN YEITOVIKA
onpeio.

o Av&dvovtag otadlokd tn Odotacn UPUBoNG TOL AVOKOTACKEVAGUEVOD EAKVLGTI KoL

ovykpivovtog v andotacn tov x™ 1 ko x}"“ dwakpivovpe eqv mpoOKeLTAL Yo KOVTIVEL

onueia N yevdeig yeitoveg. Av n amdotoon peydlwoe apketd, Tote Ta onueio X" Ko X"

etvar yevdeic yeitoveg 610 YDOpO m.
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e Emavolappavovtag ) dwdikacio avt) Yo kébe x[™ kon kabe yerrovikd tov onueio x;,

KOTOAYOVUE OTOOWKA OE HEIMON TOL TOGOGTOV TMOV YEVOMV YETOVOV WEYPL VO

dwmotdoovpe 6t 1 dadikacio dev Tapdyel TAEOV YeLdElS yelToveG.

210 TaPOaKAT® Ypaenuo 2.8, arotundveTol n HEB0d0G TV YELSDOV KOVIIVOTEPMV YEITOV®V Y10L TO

ovotiuata Lorenz, Rossler kot Ikeda.

Lorenz

Rossler

Ikeda

I'paonpa 2.8. M£60d0g TV yevddv Kovivotepav yertdvov. Inyn: [6ia enelepyoacio (VRA).

Mua tpitn mpotewvopevn pébodog, stvar avtn mov tpotddnke and tov Cao (1997). H pébodog avty,
ypnowonotel dvo cuvaptmoelg ™S yYAwocag mpoypoppatiopod CH++ kot Paciletor oty
avalnon 1oV KovTvotepwv YEITOvVeV. Ot GUVOPTNGCELS AVTESG, EKTILOVV TN dtdotact epfubiong
otov avokatackevaopuévo yodpo. H cuvapmmon El1(d), diver amoteAéopata avéoavopévng g

dilotaong m Kot otapatdel vo aAldler T 6tav maipver v Ty 1. H ovvéptmon E2(d)
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YPNOYOTOLEITAL Y1 VO SIKPIVEL TO QUTIOKPOTIKO OtO TO GTOXAOTIKO LEPOS TOV GuaTHUATOG. [a
OUTIOKPATIKA OLVOUIKA cuoTipoTa, vdpyel Kamow Tty g E2(d) n omoia oovton pe 1. H

néBodoc viomoteitar 6to TEPIPAALOV TG YADGGOG TPOYPOUUATIGHOD R.

270 TOPOUKATO Ypaenuo 2.9, arotundvovtol ta arnoteléopato T pebodov tov Cao(1997) ya ta

ovotiuata Lorenz, Rossler kot Ikeda.

Computing the embedding dimension

Lorenz

Ef(d) &E2()
|

—e— E1(d)
e E2(d)
limits for E1(d)

00

T T T T T
1 2 = 4 S

dimension (d)

Rossler

Computing the embedding dimension

E1ld 8E24
0

Ikeda

—s— E1(d)

e E2(d)

limits for E1(d)
T

T T T T
1 2 3 £ 5

dimension (d)

I'paonpa 2.9. MéBodog tov Cao (1997). IInyn: [dia encéepyacia (package: nonlinearTseries, R).
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2.1.4 Evrponia Kolmogorov-Sinai

XopoKkTPIoTIKO TOV OITIOKPATIKOV YOOTIKOV GLOTNUATOV gival Kot 1 evaictncio tovg oTig
aAlayég TV apyikov cuvOnkov. Ta cvotiuata avtd govv Betikn Tun eviponioag Kolmogorov
N omoilo KATAGEIKVVEL TO PLOUS ATMAELNG TG TANPOPOPING TOV TPOEPYETAL OO TNV TAXVTNTA LUE
TNV omoia ot TpoyEC dvo onueimv amokAivouv pe v mapodo tov ypoévov. (Eckmann & Ruelle,

1985; Nicolis & Daems,1998).

[Tepartépw, o Pesin (1977), amédeiée Ot 10 pétpo g evrpomiog Kolmogorov €yxet tun
peyoAvtepn N ion amd 10 dBpoicpa twv Oetikadv exbetdv Lyapunov kot n amwdoen avt nfpe

TPo¢ TN Tov TNV ovopacio «Pesin Entropy Formulay.

Etvat onpavtikd va onpeiwbei 6t oty mpdén vroroyilovpe n LETAPOAT TG TWUNG TNG EVTIPOTIOG
S vy kéBe dv0 ypovikég otryuég t kan t+1. ‘Etot, opiCovpe v eviponio Kolmogorov — Sinai Ky,

pe v e€lowon:
1
Ku= < (St+1—S¢) 2.5

N omoio ekEPALel To pLOUO PETAPOANG TNG EVTIPOTIONG TOV GLGTHIATOS TPOIOVTOG TOL YPOVOU.

210 mopakdto ypaenua 2.10 amotvrmdveror n T g eviponiog Kolmogorov — Sinai ywo ta

ovotnuata tov Lorenz, Rossler kot Ikeda.

LORENZ
8
6
P,
4
2 0.471
0 S o—0 o
1 2 3 4 5 6 7 8 9
m
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ROSSLER

8
6
Q.
z
2 0.198
0 e — < P e—)
1 2 3 4 5 6 7 8 9
m
IKEDA
8
6
Q.
= 0.598
0 —_—— )
1 2 3 4 5 6 7 8 9
m

I'pédonpa 2.10. Evtpornio. Kolmogorov-Sinai. IInyn: [dia ene€epyaocia (Fractan, Excel).

2.1.5 EkOéteg Lyapunov

M pé00d0g mov KatapeTpd TV evacincio TV YOOTIKOV GUGTNUATOV GTIS OPYIKEG GLVONKEC,
gtvor av Tov vVroAoyopoL TV ekfet@v Lyapunov. (Wolf et al.,1985;Hegger et al.,1999; Kantz
& Schreiber,2004, Perc,2006). O péyiotog exBétng Lyapunov vrodetkviet v dmapén xdovg oe

pa ypovooelpd ko opiletan amd ) oxéon:
d¢= doeM tyia t— oo 2.6

O6mov A1 M TN Tov péytotov ekBétn Lyapunov, do n andctacn dVo kovivav onueiov ce ypovo 0

Kot O¢ N 0MOGTAGT TOVG HETA amd YPOVO t, OTMG ATOTVTIMVETAL GTO TAPOUKAT® Ypapnua 2.11.
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I'pédonpa 2.11. Aropdxpovon dvo kovivav tpoytov. Inynq: Kovywooutlng, (2014).

Xmv mepintmon mov o ekBEng A elvar BeTkdg, O TPOYEG TOL GLGTNUATOG OMOKAIVOLV Kot
STIOTOVOVTOL YOOTIKA YopoKTnpotikd. Mo 11¢ mapakdto Twég Tov péyliotov ekbétn, to

eEetalOpeva GLOTALOTO EXOVV TO TAPUKAT® YOPOKTNPIOTIKA:

e )\ <0 = gvotabég onpeio 1woppomiog
e )\ =0 = gvotadng oprokdg KOKAOG
o (<) <o0 = y0oTIKN Kivnon

e A1 =o00= 06pufog

MV ovAALON OGS XPOVOGEPAC, OvaLNTOOUE OTOV OVOKATOUOKELACUEVO ydpo R™  tov
KOVTIVOTEPO YeiTova evog onueiov avapopds xi. Katapetpdpe v andotaon oo HETAED Twv 000
aVTAOV oNUEi®V Kot TNV 0mdGTaoN TOVS Ot 6€ Xpovo T. H katapétpnon auty|, emavaiapfdverol yio
oA ta onpueia ko vroAoyilovpe to péyioto ekfétn Lyapunov and ) oyéon:

_1oN 8ei
;\.1 - Nt Zi=1 log 80,i 2.7
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2.1.6 ®aopa woyvog

To pdopa ioydog (Welch,1967) oe pia xpovoroyikn| oelpd, mpokdmtel e petocynuaticpd Fourier.
Me 1t pébodo avt e€etdlovpe 10 cHomUo 6T0 TEdio TV cLYVOTNTOV. O HETACYNUATICUOG

Fourier Xk ywo éva dtokpttd duvapikd cOotua divetal and tn oyéon:
i21tkt
Zt 0 X¢€xp —— — ,yw k=0,.....,N-1 2.8

Omov X eivat 0 t-05T6 onueio TG yPovoselpdg kot i =+—1 . Me 10 PETacyNUATIONO, TapiyovToL
pyadtkoi ap1fpol Kot amotum®VETOL 1| GUVEICEOPE KAOE GuyvoTNTag 0TN YpovoceEpd. H avdivon
TOV PACUOTOC UTOPEL VO TPOGPEPEL TANPOPOPIES Y10 TN YPOVIKT] CUUTEPUPOPA EVOG GLUGTNLATOG
OVOQOPIKA LE TN YOOTIK GCUUTEPLPOPE TOV. X& W10 YOOTIKN YPOVOCEPH TOPOTIPOVVTOL
YOPOKTNPIOTIKEG GUVEYEIEG OTIS (QUCUOTIKEG YPOUUES, OTMG OMOTVTAMOVETOL GTO TOPUKAT®

ypaoenua 2.12 kot agopd ta cuotiuata Lorenz, Rossler kon Ikeda.

Sine-multitaper PSD vs. Tapered Periodogram

0 Spectral density estimares

5 Ui
NX U_
=
5 504
= Lorenz
oo 1007 — spec.pgram (20% cosine taper)
= — psdcore (8 - 8 tapers)
—150 T T T T T T T
3.5 3.0 2.5 2.0 1.5 -1.0 -0.5
log,g frequency
Sine-tapers
o g
€
=
= 6
=
2 4
£
=
| 2_
35 3.0 2.5 2.0 1.5 -1.0 -0.5
Modified even-length series Auto-correlation function
{dem. TRUE detr. TRUE}
20 1.0
10 0.87
in ] L 0.6
s © 2 g4
-10
0.2
-207] : , : : | n.a— ------------
2000 4000 6000 8000 10000 30 40
time Iag,hme
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Sine-multitaper PSD vs. Tapered Periodogram

Spectral density estimates

50
= a0
e 207 Rossler
= o
= -20
o 404 — spec.pgrfam {20 cosine T
_ — psdcore (4 - 4 tapers)
-50 T T T T T T T
-3.8 -3.0 2.5 2.0 -1.5 -1.0 -0.5
logqq frequency
Sine-tapers
w 4.0
= 3.5
= 3.0
= 2.5
£ 2.0
2 1.5
1.0 .
-3.5 -3.0 2.5 2.0 -1.5 -1.0 -0.5
Modified evern-fength series Aurto-correlation function
{dem_ TRUE detr. TRLIE)
10 1.0
0.5
£ & | | | | |
= £ 0.0 | | || |
-0.5
T T T T 1 T
2000 4000 6000 S000 10000 40
time Iag,tlr‘ne
Sine-multitaper PSD vs. Tapered Periodogram
10 Spectral density estimares
= o
T 10
5 _zo-
= -30
fn] a0 — spec.pgram (20% co%inetaper}
- — psdcore (1 -1 tapers
-50 T T T T T T T
3.5 -3.0 2.5 2.0 1.5 -1.0 -0.5
logqs frequency
Sine-rtapers
1.10
w
= 108
= 1.06
1
2 104 Ikeda
% 1.02
1.00 . . . : : : :
3.5 -3.0 2.5 2.0 1.5 -1.0 -0.5
Modified even-fengrh series Auro-correlation funcriorn
{dem. TRUE detr. TRUE)
1.0
0.8
- 0 6
= S 0.4
E = 524
aod Loyt PR
-0.2+
2000 4000 6000 8000 10000 ] 10 20 30 40
time lag, time

I'paonpa 2.12. Ilepodoypappoto cvotnudtov

eneEepyaocia (package: psd, R).
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22 XTATIETIKH TAMMA

M pébodog vmoroyiopol g ddotaong eppvdiong oAl kot Tov aptdpod TV KovTvoTEP®V

yverwovav, amotekel kKo n dokun éppa (Gamma Test).

Onwg avaeépovy ot Stefansson et al., (1997) kot Durrant (2001), 0smpodpie Eva 6OVOLO dEd0UEVDV

M &k tov omoiwv &va pépog amotedel TNV €160d0 Kot Eva GAA0 TV £6000, ¢ ENG:
[XGi)15 X(i)29 X(i)35e < ees X@my Yi)], OOV 1< 1 < M 2.9
ToX = (X1, X2y X35 coevens , Xm) OvamoploTd TV £i6030 Kat To Y v ££080 Kot diepeuvatal o

Babuog e&apong g EdGoov amd v gicodo. Ewkdtepa, epevvatal dv vOICTATOL L0 OLLOAT

ouvaptnomn mov Tpocdtopilel TNV £6000 pe po pEB0SO Un YPOUUIKNG TAAVOPOUNOTC.

OewpolLe TN GYEON TOV TAPUTAVE® PETAPANTOV,

y = (X1, X2, X35 eeveens s Xm)t+r 2.10
OOV M TOPAUETPOS I avamaploTd To 06pLfo.

Av Bswpnoovpe 10 péEGo ™ HETAPANTAG T 160 pe o undév (mean = 0) tote T0 [Ndppa téoT pog

dtvel po extipnomn g dtakdpaveng tov Bopvfov .

Eniléyovion ovo onueio 610 y®po twv PETOPANTOV TS €16000V, X Kol X', 6mov X givol o
KOVTIIVOTEPOG Yeitovag Tov X mote [X'- x| > 0. Xe mepintwon amovciog BopOPov, Oa mpémel Ta
onueia e£600v y* kot y va mapapévouv kovivd. H mapdotaon | . | vmodoniovel v eukieideia

amootaot. Eyovpue é€odo:
y=f(x)+r
y =fx")+r’ 2.11

=y _ [=D+ ()~ F@)]?

INo kéOe x kKo X', 1woydet : > 2 n
[f(x")-f(x)| = 0 6tav [x-x| = O 2.12
N2 )2
kou Var(r) = v ZY) - & Zr) 2.13
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Ot topandve e€lomoelg, voloyiCovv ) dtakvpaven Tov Bopdfov Var ( ), eKT®VTOG TN GYEoN

peta&d 300 KovVIvav onueiov oty €icodo Kot Tov idiwv onueinv oty ££0d0.

[Tepartépw, Bewp®VTOS MG XN[liq] TOV -0GTO KOVIIVOTEPO YEITOVA TOL GNUEIOV Xi KO YN[iq] TNV

avtiotoryn tun €£600v, opilovpe TNV TOGOTNTA YMm(q), O EENG:

1
V@ =5y Zic | YNtal-i|? 2.14

KoL TV TocOTNTa OM(q), OC EENG:

dmeg) = Mi Yit1 | xnmg—xi| 2 2.15
Kol 1oY0EL

T™iq = Ad(q) + I yio dmiq) — 0 xen M — 0 2.16
I'~Var(r) 2.17

H ocvuvéptmon omiq ekopdlel 10 PEGO TETPAYOVIKO GOAALO TOV VTOAOYIGUOD TMV OTOGTACEMV

TOV ( YEITOVOV KO 1) GLVAPTNGN YM|q] EKTILE TNV TtapapeTpo 1.

To onueio mov undeviCeton N eloyyrotomoteitar 1 Ty tov I', Tpocdiopilel T PéATIOT TIUN TOL
apBuod tev g1060wv. Xouewnvo pe tov Kemp (2006), n tun avt oev eival mdvta ion pe
dldotaon euPvbiong mov efgvpioketor pe ) pEDOOO TOV KOVTIVOTEP®OV YETOVMV OPOV GTNV
epappoyn tov I'dppa teot, to {nroduevo givar n gloyiotomoinomn g dtakvpavong tov Bopvov
K0l 0 TPOGOI0PIGUAC TOV KOADTEPOL dLVOTOV LoVTELOL TPOPAeyNC. [Tapdia avtd, o cuoTuaTa

pe younAo eninedo Bopvfov, avapévoule To amotelécpata vo gival moapdpota.

210 mopakdTe ypaenua 2.13, arotvndveton Ty g ddctaons eppodiong pe ) pébodo twv

KOVTOTEP®V YETOVOV Ko T dokiun ['dppa yio to cvotnpa Rossler.

31

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



Lags v Gamma

e e e i e e e

T
L e
'
I
] I
I
R L T T
I
I

Ipdonpo 2.13. Awctaon eupvbiong ovomuotog Rossler pe t pébBodo tov wevddv

TAnciEctep®V Yertovav kot ) dokiun Fappo. Mnyn: 16ia eneEepyasio (VRA, winGamma).

210 ypaenua 2.14, amoTumOVETOL 1] YPOUUT TOAVOPOUNONG KOL 1] YPOPIKT TOPACTUCT S0GTOPAS
tov ['dppa yio ) ypovooepd 10000 Tywmv Tov cvotiuatog Rossler, oe d166140T0TO YMDPO Ko

Tp1oo1doTato 1oTdypappa. o do— 0 kot didotacn m ion pe 2, ) Tun tov Yy wwovton pe 0.0064952.

3D Histogram

Gamma Scatter Plot

i

ra
T

gamma
TN

s

; 7 T S
0 0.05 01 0.15 0z 0.25 03 0335 04

Ipaonpa 2.14. Abypoppo daomopds kot TPodtdototo otdypappn Bopvfov cuoTiUaTog

Rossler 10000 tyuov pe 1o Fappa teot. IIny: [bia enelepyasio (winGamma).
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2.3 NEYPQNIKA AIKTYA

Onwg yvopilovpe and v emotiun g Proloyioag, o avOp®dTvog eykEPaLog amoteleitol and Eva
HEYAAO aplOUO VEVPIKAOV KVTTAP®YV TO OTTOL0L SIOLILOPPDVOVY TOVG S1cLVIESEUEVOVG VEVPmVES. O1
Awpavtapog, (2007) kot Anastasio, (2010), avapépovv 0Tt kKdBe vevpmvag, déxetal epedicpota
ta omoia Tov ennpedlovy kot petagépet epedicpata e GALOLG VveELpOVES. O1 VELPDOVEG GLVIEOVTOL

LLE GUVAYELG OV TTPOGdlopilovy TV adAnAemtidpaon petald ovtdv (Yphenua 2.15)%

I'paonpa 2.15. Brodoywkog eykepoikog vevpavog. Inyn: Awopavtapag (2007).

Ta teyyntd vevpoVIKA O1KTLO, HUOVVTOL TN GULUTEPIPOPE TOV VELPOV®V TOL avOpOTIVOL
gykepdAov. O eyképarog Tov avhpdmov, amotelsiton amd exord dioekaroppvpio (10 vevpucd
KOTTOPA, VEVPOYAOLOKA KOTTOPO KOl OG ETTL TO TAEIGTOV VEVPMVEG TTOL GLVOEOVTOL LETAED TOVS LE
ovvayelc. Ot ovopalopevor devdpiteg AapPavovv nAektpikd onpate o¢ £i6000 Kot 0t vevpo-

aEoveg petafifalovv Tic TANPoEOpieg GTOVS YEITOVIKOVS VEVPMVEG,.

Yta teyvntd diktva, Kabe vevpmdvag avomapictotot amd pic GLVAPTNON TOV OEXETOL L0 TIUY|

€160000L kot mapdyet po Ty e€6dov (Aleksander & Morton,1990).

IIpowtomdpor twv vevpovikov diktdwv, vanpéav ot Pitts kot McCulloch, ot omofor to 1943
TOPOVGIACHV TO TPATO VEVPOVIKO OIKTLO KOl TPOTEWVAV TOVG VEVPMVES MG PACIK) HovAdo
eneEepyaciog. Omwg avapépet o Rojas (1996), éva and ta Pacikd TpofALaTe TOV TPOTOTOPOV

EPELVNTAV GTOV EMGTNUOVIKO 0TO TOpEN, VINPEE O TPOTOG EKTAIOELONG TOV JIKTLMOV MGTE VA

2 Aevopiteg (1), Teppotikd minktpa (2), Aéoveg (3), Zrpdpo poedivng (4), Zovayn (5), Zoua (6).
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amoAelpOovv ot amokAMoelg pHetald g TG €000V Kol TOL TPOGIOKMUEVOL GTOYOL. Me TV

TaP0d0 TOL YPOVOL, SNOVPYRONKAV UNYOVIGHOT TOL EMPEPOVY dLOPODCELS GTA GLUVOTTIKA BApN.

Ot Rumelhart & Mcclelland (1986), swonyayav v 10€a TG €GOYOYNG EMITAEOV GTPOUATOV
VELPOVAOV HETAED TV €1600mV Kot TG ££000v. EmumAéov, mpdtevay Evov ETOVIGTATIKO Yo TNV
emoyn ekeivn adyopiBuo exkmaidevong tov dwktdoov pe T pébodo tng omcbodiddoons Tov

oQAALOTOC.
Xoupova pe tov Haykin (2010), ta Bacikd ototyeio Tov amoteAovV Evay TeXVNTO VELpOVa, elvar:

o Ta yapaxtmpiotiKd Papn twv cuvlyewny mov aviieToy oLy o€ kb eicodo. Eva onua xk
otV 16050 TG GLVAYNG J TOL GLVIEETAL GTOV VELPOVA K, ToALamAactaleTon pe to Papog
Wij.

e O afpolotig Uk TOV CNUATOV TOV €603MV OnmS £yovv daupopembel pe ta Bapn. H
gloaywyn otov KOuPo Tov OKTOOL, OovLvicToTow oTo  oTafukd  GBpolcuo TV
OTOTEAECUATOV TV KOUP®V 01 010101 GLVOEOVTAL [IE OVTOV,

llk=2in;0Wki X; 2.18

e  Mia cvvdptnon evepyomoinong ¢(ux), n omoia kabopilel v Ty e €£660V 6TO ST
[0.1]17 [-1,1].
e 'Eva kot Ok, mov meplopilel Tov aplfpud eTovorANyemv TG EKTOIOEVLONG TOV OIKTVOV GE

KATO10 OT0dEKTO OP1O HETH TO OTOI0 O VELPOVAG EVEPYOTOIEITOL.

To mapandve, amrotvr®voviot 6To Ypaenua 2.16.

X1 Wk1
2uvaprnon
Evepyomoinong

Eéodoc
Q) —» Yk

I

Bk

Uk

Znuara
cloo50U
>

N

(8]

/5

2UVATTTIKG
Bapn KarweAi

ABpoiotnc

I'paonpa 2.16. Teyvntog vevpodvag. IInyn: Haykin (2010).
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H ovvaptnon evepyomoinong amoterel 10 punyavicpd mov petacynpatiter v €£0do tov
dwtoov kot kobopiler v T ¢ (Mira & Sandoval,1995; Humphrys,1987). Onwg
TpoavapEpOnKe, To oNUATA GOS0V X; TOV EGAYOVTOL GTO diKTLO, TOAAATANGIAOVTOL UE TOL

Bapn wi kat abBpoilovror oynuoatifovrog £va otabukd dbpocua n,
n=Y; W Xj 2.19

O Tipég e10600v elvan gite apyikés eite mpoépyovror amd GAA0 vevpava. Zta Paprn eivor
amofnkevpévn N TAnpoeopio Tov diktvov. H mAéov gupémg ypnoomolovevn cuvaptnon
EVEPYOTOINGNG €IVl 1 GIYHOEONG KO 1) VITEPPOAKTNG EQPOATTOUEVNG O1 OTOIES EYOLV TN LOPOT:

1
1+e™0

f(n) =

omov 0< f(n) <1 1 2.20

f(n) = tanh(x) 6mov -1< f(n) <1 2.21

g ypaonua 2.17.

v = tanh x

Ipaonpa 2.17. Ziypoedng ocvvdpmmon kot cvvéptnon vrepPolikng epamtopévne. Inyn:
Awpavtapag (2007).

2TV apYITEKTOVIKT TOV SIKTVMV, To CHOTA 1600wV, dfiPdloval oe £va 1] Kol TEPLGGOTEPQ
KPLOA CTPAOUOTO VEVPOVOV OOV YIVETOL TEPAUITEP® UETAGYNUATIOUOG TOV GUVATTIKOV Bopdv.
2V mpdén €xovv EMKPATAGEL TO dIKTVO TOAAATADY EMTESOV EUTPAGOLOG TPOPOSOTNONG. ZTO
EMINESO TOV TPDTOV CTPAOUATOG VELPOVOV TOALOTAAGIAlovTaL ot TiéS pe ta Bapn. To otabuikd
TOVG AOPOIGLO TPOPOSOTEL TO EMOUEVO GTPAOLN VELPOVOV Kot o0T® ko’ e&ng péxpt v €060

(ypaonpo 2.18).
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Input Hidden Hidden Output
Layer Layer #1 Layer #2 Layer
W Neurons Neurons
Xo i.j.k ™ Wik )\
ﬂ\ by Wik
1 % R
I by
j\; ; 2 =/
X2 /
X3 _9 / > D/
Bias ¢ ®
Inputs 1 1

I'paonpa 2.18. Apyrtektovikn diktdov pe dvo kpued otpopata. IInyn: Panchal et al., (2011).

INUOVTIKT TOPAUETPOG TNG AELTOVPYiaG £vOG OKTVOV amoteAel 1 dwadikacio exmaidevong. Mia
and T emKkpoTéoTePES neBOSOLG elval avTn TG omeBod1adooNg Tov GPAALNTOS. AT TN oTLyUn
7oV M ££000¢ Aappdverl kdmota Ty, voAoyiletal To GEAALN 0TI GLVAPTNOT oL £)el LIOOETNOEL.
2 OLVEKEW, UECH® TNG UEPIKNG TOPAYDYOL TNG GLVAPTNONG, OVAVEDVOVTOL TO. Pdpn Kot
emavorapPavetal n dadKacio amd TV apy. AVAAoyo LE TNV TN TOV KOTOEAIOL, HETH omd

KATOEG EMAVAANYELS, M Olad1Kacio oTopatdel kKot Aapupdvoovpe v telkn T e£6dov (Rojas,

1996).
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2.4 METAXXHMATIEMOXZ XPONOXEIPAX XE AIKTYO

Mia pébodog 1 ool Tuyydvel peydAng dnUoTikOTNTOG To. TEALTaio ¥pdvia kat Paciletal ot
Oewpio TOV Yphoov, elval avTy TG OVAALGONG YPOVOGEPAOV HETO TO UETOCYNUOTICUO TOVG GE
dikTua. XT0 PETAGYNUOTIOHO avTd, KAOe T ™G oelpdc petatpéneton o€ kopPo. H pébodog g
opatotntog towv Lacasa et al., (2008), etvaw 1 emkpotéotepn kot faciletar oty anin 10éa OT1L o€
Ho ogpd, kabe onueio g «PAémey kdmolo GAAo onpeio ywpig ™V TapeUPOA 0mO10VINTOTE

evOLaEGOL «gumodiovy (ypaonua 2.19).

I'paonpa 2.19. MéBodoc «opatotnrac» twv Lacasa et al.,(2008). IInyi: Tsiotas & Charakopoulos
(2018).

Ot Tsiotas & Charakopoulos (2018), avagépovv OTL 0 HETACYNUATICUOS £XEL MG GTOYO TNV
TEPLYPOPN, TOV VTOKEILEVOV SUVAHIKOV YOPOKINPOTIKOV ToL efgtaldpevor Kabe @opd
GLGTNLOTOG PHEGM TNG AMOTHTWGONG TG TOTOAOYIKNG TOL JOUNG. XTO UETACKNUATIGUEVO OlKTLO,

LETAPEPOVTOL KOt O1 1OOTNTEG TOL GLGTNHLATOS Kot eEeTdlovTon pe HeBOdOVS OVAAVOTG SIKTOMV.

Avo kopPot g ypovocelpdgs, x(ti) kot X(tj), £(0VV OTTIKN ETAPT] KOl GLVOEOVTAL, EAV OTOLOINTOTE

Alo onpeio (tk, X(tk)) petagd 6vo onueimv (ti<tk<tj) wavomotel v e&icwon;:

X(ti) < X(t) + (x(t;) - X(t))~— 2.22

-tk

H anewcoévion tov xpovocselpdv o€ dIKTa, EMTPENEL T UEAETT] TOV YOPAKTNPIGTIKAOV WO10THTOV

TOV OVOKOTOUGKEVOCUEVAOV OO TIG YPOVOCELPEG SIKTO®V. Ot TOTOAOYIKEG aVTEG 1O10TNTEG Elvar
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dpeco cuvoedepéve e TIC 1010TNTEG TNG ekdiotote eetaldpuevng ypovooelpdg (Charakopoulos et

al., 2014).

opemva pe to Diestel (2000), 1 dopr| TOL HETOCYNUATIGUEVOL SIKTVLOL daveilgTol oToryeio amd
m Bewpio TV ypaewv. Ot KOUPBOL-TIHES TNG YPOVOGEPAS AVTIGTOLOVV GTOVS KOUPovg €vog

YPAPOL Kot 01 GVVIESELS HETAED TV TIUADV OTIS OKLEG TOV YPAPOUL.

Ot TOTOAOYIKEG 1O10TNTEG TOVL  AVAKOTOUCKEVACUEVOD YPAPOL-O1KTOOV, OTOKOADTTOVV TO

YOPOUKTNPLOTIKE TOV OIKTVOV-YPOVOCELPAC.

O PaBuog (degree) evoc koOpPov eivor omd To KLPLOTEPL YOPAKTNPIOTIKG £VOG SIKTVOL Kot
ovpPorileton pe d. O Pabuog amotvmdvel Tov aplBUd TOV GLVOEGEDY TOV WE TOVG YelTOVEG-
KOuPBovg. 1o mapakdto ypdonuo 2.20 avomapictator Eva un koatevfouvopevo dikKTvo HE TOVG

BaBpovg tov kb képPov. O kdépuPog 7 (V7) €xet fabud dvr=5.

I'paonpa 2.20. Aiktvo kot Babuodg dvy=5. IInyn: Xapokdnoviog (2015).

H dbpetpog (diameter) gvog diktvov opiletor og 1 peyoldtepn amdctoon HeETaEy Kabe (gbyoug
KOUPov TV cuvtopdtepwv dradpoudv. H vt ta avt divel mAnpoeopies yo v «tohTnTon
HeTdoooNg TG TANPOPOpiaG EVIOS TOL SIKTVOV. XT0 Topamdve ypdonua 2.20, 1 SIAUeTPOg etvar
ton pe 3, apov etvar n peyaAdtepn omdoTaGT HETAED OVO KOUPOV ad TIC GUVTOUOTEPES SIUSPOLLES.
Zuvoeng eivat Kot 1 110TNTo TOL HEGOV UNKOLG ddpoung i povomatov (average path length)
TOV KOTAPETPA TO LEGO OPO TOL apBpod Tev Pnudtov petagd dvo kopupov. Otav to péco avtd

pfKog etvan pikpo, n petdfocmn g TAnpoeopiag eivotl TePGGOTEPO YPNyoPN.
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O ovvteleog opadomoinong (clustering coefficient) evog kdpuPov, amotvmmvel TV TOAVOTNTO
dvo yerrovikoi kOpuPot vo givar cuvdedepuévor. To pétpo avtod, avapépetal 6Ty mTOAVOTNTO Ot
yerrovikoi koppot evog kdépPpov va cuvodovtar petalld Tovg dMpovpymvTag cvotades. o éva
koppo Vi, o cuvteleotg opadonoinong Ceviyetvar 0 aptBpdc Tov akpdv HeTald TV YETOVOV TOV

Vi mpog tov ap1fud dhwv tov Thovov akpov petasd toug,

_2n
Covi= PROmY 2.23

Omov n 0 apBuog TV axpov petald tov yertdvov tov kKoppov Vi kot ki o aptfuog tov yertovikav
KOuPov mov amoterel to Pabuod (degree) Tov kopPov Vi. Xto ypdonua 2.20, o képPoc Vo €xet

téaoepig yeitoveg (ki= 4) kar vapyetl po oovoeon petad tov kOpPov Vs ko V7. Etopévag, o

2x%1

OLVTEAEGTIG OpOOOTTOINoNG ToL KOUPoL V2 givan icog pe : Civay = prrrRrTa é n 0.167.

O ocvvtedeotnC OLAGOTTOINGNG OIKTVOV, Eival 0 HEGOG OPOG TV GUVTEAEGTMV Yo KGO KOUPo,
1N
c=3'¢ 2.24

Onov N o apBudg tov kKOpPwv. Onmg eivor eueovéS, 0 CUVTEAEGTNG OVTOG TOIPVEL TIUEG

pkpotepeg Tov 1.

H wiomta ¢ dwpepicpatonoinone (modularity), ivol pior onpovtiky 1010TTe TV SIKTH®V.
AwtondOnke apykd omd o Newman (2006) Kot KATOUETPA TNV TACT €VOS SIKTHOL Vo, ONIiovpyel
Kowotntec-ouddec. Eav n apuntikn tyun tov pé€tpov etvar vynin, veictator vynin tdorn Tov
SKTVOL Vo dNpovpyel peyddeg kKoot TeG-VTOONAdES. XNV 0vTifeTn Tepintwon, vepicTatat Taon
onuovpylag mOAA®V HKp®V  opddwv. Xto ypaenua 2.21, omoTVTOVOVTOL OUAOES TOL

OnUovpyovVToL 6€ TaPAdEyLATO ONULIOVPYIOG SIKTVWV.
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I'pédonpa 2.21. Opdoec-kowdtnreg dwctvwv. IInynq: Newman (2006); Xapakorovrog (2015).

To péoo pnkog odpoung (average path length), kataypdoeel 10 péoo dpo tov apBuov TV
Bnudatov and tov Eva KOuPo Tpog Tovg dALoVG KOUPOLG TOL dikTvoV. AV Exovue éva diktvo pe N
KOUPovg Kot 1o Adyioto pnKog petasd dvo kopPwv 1 kot j etvon di, T0te T0 péco pnKog diktvov L
etvau:

_ 2

I“_Nm—n

Z?Z?dﬂ 2.25

H w¥16mra avty, yapaxtmpilet v éktaon tov diktvov. Otav n T avtn givor pikpn o€ oyéon
pe tov aplud tev KOpPmv Tov SKTOOVL, M JBOCT TG TANPOQOpiug Eivar ypryopn
(Xapaxomovrog, 2015).
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KE®AAAIO 3-ITPOHI'OYMENEX EPEYNEX

O Lahmiri (2017), peAétnoe ™ SUVOLIKY TOV XPOVOAOYIKOV GEPAOV TOL TeTpelaiov Brent kot
WTI, pwv ko petd v owovopkn kpion tov 2008. Zvykekpipéva, yio m xpovikn nepiodo 1998-
2016. O gpevvnig, e€étace TNV VIOPEN YOOTIKMOV YAPUKTINPICTIKMOV GTIG YPOVOGEPES TMOV TYLDV,
TOV Arod0ce®mV Kot TG petafAntomrag. Ta amotedhéopatd Tov Katéde&ay Ty vmapén YooTIKNG

OVVOUIKNG OTIG YPOVOGEIPES TNG LETAPANTOTNTAG Y10l TO YPOVIKO SLAGTNLO LETA TNV Kpiom.

Ot Panas & Ninni (2000), peAétnoav v Omapén YGovg Kot UN-YPOUUIKNG OUVOIKNG, OTIC
NUEPNOIEG TYWES TTPOIOVIOV TETpEAiov, 0TS ayopés tov Kdato Xopov kol tov yopodv g
Meooyeiov. H nuepnola tiponyia £ywve pe Boon ta otatiotikd otoryeia mov tpei o OPEC kan
apopovGE T YPpovikd dtdotnua 1994-1998. Xpnoponoidvtag og epyoareio avaivong trn S1doTao
OLOYETIONG, TNV EVTIpOTia Kot Tovg ekBéteg Lyapunov, katéAn&av 6to suunépacpo 6Tt veicTavTon

YOOTIKE YOPOKTNPIGTIKA OTIC YPOVOGEPEG TOV TPOIOVIMV TETPEAAIOV.

O He (2011), perétoe t1c ypovocepég tov metpehaiov Brent kor WTI. XpnoomomOnkay ot
NUEPNOIES KOl O1 UNVIAiEG TIES Y1 TO ¥poviKO dtdotnua 1996-2005. EEetdotnkav 1060 o1 GeElpég
TOV TGOV 0G0 Kol OVTEC TV AOYOPIOHIK®V omoddcewv. Q¢ epyaleio, ypnoylonoince tnv
OVOKOTOOKEDT TOV YDPOL TOV PACE®MYV, TNV EVIPOTIO KOL TN SIUCTACYT] CLUGYETIONG. € OAES TIG

YPOVOGEPES KATAdEIYONKE YAOTIKN doun.

O1 Gu et al., (2010), epgdvnoav Tig NUEPNGLES AmOOOGEIS TOV TeTpeAaiov Brent ko WTI ywa to
dotnua 1987-2008, divovtog ELEacT 0T GLUTEPIPOPE TOV GEPOV TPV Kol UETE amd TOVG
dvo moAépovg otov Ilepokd kOAmo to 1991 won o 2003. Xpnoyomoincav kupiwg toug ekBETeg
tov Hurst kot t péBodo g avadrvong emavakipokopevov eopovg R/S (Rescaled - Range
Analysis) 660 kot ™ péBodo avaivong dtakvpdvoemv petd v amopdkpovvon tdcewv DFA
(Detrended Flactuation Analysis). Katén&av 011 kot ot 000 ayopég €yovv Aotk
yopokmnpotikd. EmmAéov, owmictooav Ott 0 TPp®TOG TOAENOG TOL KOATOL €mMMPEace
TEPLOCOTEPO TIC AYOPES TETPELAiOD Kal 1 aryopd Tov meTpedaiov Brent enmnpedotnke neplocotepPO
a6 avtv tov WTI-Crude kot 6tovg 600 TOAEHOLG.

Ot Adrangi et al., (2001), epgbvnoav v VmapPEN YOOVS OTIS YPOVOAOYIKEG GEPEG TOV
netpedaiov WTI-Crude, tov metpedaiov 6€ppavong kot g aporivong Beviivne. Xvykekpéva,
Katéypayoav TS nuepnoleg amoddcelg and to 1983 péypt 1o 1995. T'w v aviyvevon

OITIOKPATIKOV YOUPOKTNPIOTIKMV, ¥PNCLOTOMGaV T HEBOJO TOV AVAKATUCKEVAGIEVOL YMDPOV,
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T ddotaon cvoyétiong kat v gviponio Kolmogorov. ITopd 10 611 evidomcay un-ypoppukég
e€apmnoelg otig eEeTalONEVES CGELPES, GUUTEPAVAY OTL TO, ATOTEAEGHLOTA OVTA OV givarl cupPatd
LLE YOOTIKA YOPOKTIPLOTIKAL.

Ot Yang et al., (2016), epedhvnoav Tig EMMTOCELS TOV LETARBOADV TOV TILDV TOV TETPEAAIOV OTIG
ayopég evépyetog otnv Kiva. Xpnopomombnkay ot nuepnoleg amoddGELS Kl 1) YPOVOGEPA TNG
petafAntdtrag Tov YpnuaTioTplokoy deiktn g ayopds evépyslog otnv Kiva (ESI) v 1o
xpoviKo dtdotnua 2005-2015 kabag ko ot avtictoryeg TG Tov meTperaiov WTI kot n pébodog
aviivong owkvpaveewv DFA. Tlopatnpnoov HopQOKAACUOTIKEG OUGTAGES OTIS OYOPES
EVEPYELNG KO OAMIGTOG OV OTL AV TEC 0PEiAOVTOL KOTE LEYAAO PEPOG OTIG OIOKVUAVOELS TOV TYLDV
TOV TTETPEAAIOL.

O1Yin & Wang (2019), epgvvnoav pua ypovoocelpd netperaiov WTI, Aapavovrag tig unviaieg
TIWES Yo 10 xpovikd ddotnua 1980-2017. Xpnowonoiwvtag tov péyioto ekBétn Lyapunov,
KATEANEQV GTO YOPOKTINPICUO TG XPOVOCELPAS MG YOOTIKNG TOGO Y10 OAOKAN pT| TNV EETALOUEVT
ePiodo OGO Kal Yo TIC TEPLOOOVG TPV KOl LETA TNV OKOVOUIKT Kpion tov 2008.

Ot 10101 ovyypageis ( Yin & Wang, 2022), epgvvnoay pio YpOvOCELPA NUEPNCIOV TIUDV TOL
netperaiov WTI, yua to ddotnua 2009-2019. Yrolodyioay o Ty Tov xpdvov vetépnong =13,
m¢g dowdotaong eupubione m=8 kot v T TOoL p€YoTOoL €kbBéTn Lyapunov A1=0.0157.
KoatéAn&av 010 cuumépacpo OTi 1 YPOVOCELPA £XEL YUOTIKT SVVOLIKY).

Ot1 Komijani et al., (2014), e£étacav pio ypovocelpd nUePNGLOV TIL®V ToL Ipavikov tetpelaiov
v 10 odotnuo 2002-2011. Avélvoav emiong Tic AOYOPOMKEG Kol TPMOTES OLOPOPES TNG
OLYKEKPIEVNG oelpdc. YTmoloyilovtag éva péyioto exfétn Lyapunov ico pe 0.110, katoalyovv
OTO GUUTEPACLL OTL 1] GEPA vl YOOTIKT] 0KOAOVODVTOG UN-YPOLUIKT TAGT.

Ot Moshiri & Foroutan (2006), cuvéreEav 5161 tipéc tov metperaiov WTI, v 1o duotnpa
1983-2003. Ztn cvvéyeta, eEAEYEQvVE TN XPOVOGEPA Y10 TUYOV OLTIOKPOTIKT-XOOTIKT) OUVOLLKY] LLE
T LETPOL TNG SLAGTACNG GLGYETIONG Kot Tovg ekBEteg Lyapunov. Zoumépavav 6t 1 cepd €xet
L0 UN=YPOLLLLLIKT] SUVOIKT] IOV TPOKVTTEL OO OUTIOKPOTIKT O10OIKAG 0.

Ot Jozmaleki et al., (2020), peAétnoav po ypovooelpd nuepnolov TiH®V Ipavikov mtetpelaiov
v o tepiodo 10 etav. Kdvovtag xpnon tov enainfedcewv g Bempiog Tov xdovg, 0Tmg Toug
exBéteg Lyapunov, ) d1doT00m GUGYETIONG, TN dtdotacn eupvbiong Kot tn xpovikn vetépnon,
emPePainocav Tig Y00TIKEG 1O10TNTEG TG CEPES. ZVYKEKPIUEVD, KATEANEAY G TIEG O14GTOoNG

euPubiong m=6 kot ypovikng voTéPnong =25 kabng kot o€ BeTkd péyioto ekBétn Lyapunov.
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Ot Cedeno et al., (2021), gpgovnoav T YPOVOCEPE TV NUEPNOIOV TILAOV TOL TteTperaiov WTI
ywo to dtdotnpa 2015-2020. Xpnoomoidvtog T cuvaptnon g apoaiog TAnpoeopiog Kot
néBodo TV TANCIESTEP®V YETOVMV, dwmictwoov Ty =8 kot m=3. Ilepattépm, vroAdyicav
éva péytoto exbétn Lyapunov ico pe A1=0.3, KoTadekvOOVTog TN UN-YPOLLUIKY, YOOTIKN
SVVOIKT) TOL GUGTHLLOTOG.

O Zheng (2013), diepegvvnoe Ta YopaKINPIoTIKA 000 Ypovoselpdv tov metperaiov WTIL, yu ta
dwotuata 1986-1999 ko 2000-2013. Xpnoyonowwvrag tovg ekBétec Lyapunov, katédeie 0t
KOTA TNV TPAOTN TEPTOSO0 TOL YAUOTIKE YOUPAKTNPIOTIKA TNG XPOVOAOYIKNG GEPAS NTAV EVTOVOTEPOQ.
e k0Oe mepintmon, katéAnée oy emiPePainon g YAOTIKNG SVVAUIKNG TOV GLGTIHHOTOG OLPOV

0 ekBEtng KatapetpnOnke o€ A(1986-1999)= 0.0726 Ko A2000-2013)= 0.0550 avrictorya.
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KE®AAAIO 4-MEOGOAOAOI'TA

H mapodoa épguva apopd ot depedivion TV HN-YPOUUIKOV XOPOUKTNPIOTIKMOV Kol TNG TUYOV
YOOTIKNG OUVOMIKAG TOV GUGTNUOTOG HOG YPOVOAOYIKNG oelpds efdouadiainy THdV Tov
netpelaiov-WTI kabdg kot Tov mpdtev dteopdv Tc. EWdwodtepa, n ypovocelpd anoteAeiton
ar6 1103 gfdopadiaiec THéES TOV TPOIOVTOG Yol TO Ypovikd ddotnua ard 02/04/2001 £wg
16/05/2022, 6mwg avtég aviAndnkav omnd v 1otoceAidoa yahoo.finance kot a@opodv GTIG

dwmpaypatedoels 6to ypnuatiomplo epmopevpdtov g Néag Yopkng (NYMEX).

ApyiKd, €ywve GTATIGTIKN-TEPLYPAPIKT) OVOALGN UE YPOUMKES HeBOOOVS, TOGO TNG YPOVOGEPAS

TOV TIUOV 0G0 KOl TOV TPMOTOV S10POPDV TNG.

211 GLVEYELN, TPAYLATOTOWONKE OvAALGN LE PN-YPOUKES HeBOSOVG TPOoKELEVOD VO oviyveLDET
TUYOV QUTIOKPOTIKI-X0OTIKN doun. XpnotpomomOnke n p€B0S0G TG AvaKATAGKEVTG TOV XDPOV
tov edoewv (Takens,1981), pe v edpeomn tov ypovikoh PUaToc VOTEPNONG T, TG O1AOTAONG
OLOYETIONG V, TG dtdoTaong pPpvbione m katl Tov ypovikov mapabdpov Tw. ['a Tov vworoyiouod
NG XPOVIKNG VOTEPNONG T EMAEYXONKE 1 GLVAPTNON NG apoPaiog TAnpoeopiag (AMI) evd yuo ™
dwaotaon eupobdiong ypnoomomdnkay tpeig pébodot: Twv kovivotepwv yertovov (Kennel et al.,
1992; Hegger & Kantz,1999), twv Grassberger & Procaccia (1983) ot tov Cao (1997).
ExtyumOnkov emiong pun-ypoppukd yopoktnplotikd émwg m eviponio Kolmogorov, o péyiotog

ex0étnc Lyapunov, 1o @dopua 16y00¢ kat o ekB€tng Hurst.

EmmAéov, viomomOnke pHetaoynUaTIGHOG TG YPOVOGEIPAS TOV TILMOV € O1KTLO UE TN HEB0dO NG
«opatdmrag» Tov Lacasa et al., (2008) kot avadvOniav o1 KupldTePEG TOTOAOYIKES WOOTNTES TOV
LETAGYNUOTIGUEVOD SIKTVOV OTt®MG TOL Pabpod kabe kopPov, e SUETPOL TOV SIKTVOV, TOL
péGoLv punKovg d100poung Kabdg Kot Tov cuvterest®v opadoroinong (clustering coefficient) ko

dwpepoparonoinong (modularity).

[Tepartépw, Eywve mpoomdbeia mpOPAeYN TOV LEALOVTIKAOV TILAOV TG Y¥povocelpds. ['a to okond
avtd, ypnowonomdnke €va HOVTEAO Un-ypappikng pebddov mov omnpiletor o péBodo twv

KOVTWVOTEP®V YEITOVAOV KoL VAOTOLEITOL 6TO TEPPAALOV TNG EQPOUPUOYNG NS GTATICTIKNS-T dppa.

Emiong, v Tov 1010 6KOMO, KATOOKEVAGTNKE £VAL TOAGTPOUOTIKO TEYVNTO VELP®VIKO SIKTVLO
(MLP), pe éva kpu@o GTpOUL TEGGAPOV VELPOVAV, EUTPOCHIOG TPOPOIHTNONG TOV EKTAUOEVETOL

pe ) néBodo g omicBod14006MG TOL COAALATOG.
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Kopia épgvva, g mapovoag coumepilapfovorévng, dev ivol amailoyuévn ard meploptoponc.
Ewwodtepa, avardbnke pio uoévo ypovooelpd metpelaiov KabdS Kot ol amodOcE NG, OE
efdopadiaio Pdon, yopic va e£eTacOovV Kol GALEG XPOVOGEIPES TOV EVEPYELKOD KAAOOV DOGTE TO
OMOTEAEGLLATO VO TAPOLV TN LOPPT| YEVIKELGTG.

Onwg o 0leg TG oKovoKES ypovooelpés (Peters, 1991), n un vmapén otacudTNTOC, SLGKOAEVEL
10 gyxeipnua mpoPreyng pe omotadnmote puébodo. I'a to Adyo avtd, dev pmopel va efaybet
ACQOAEG GUUTEPAGLA, TOGO Yo TNV KaAOTEPN HEB0OO TPOYVMOONG TV UEALOVTIKAOV TIUDV TOL
TETPEAAIOV OGO KOl Y10 TG EMUEPOVS TAPAUETPOVG TV VwoBeTOVHEVOV HEBGOV. OG0 TO duva Ko
ovoTNUa EEEMOGETOL GTO XPOVO, Ol TAPAUETPOL Ba TpEmeL va enavanpocdtopilovral.

Mo oglpd amd Aoyiopikd mpoypdppata mov sivon dtabéoipa, aglomomOnkay yio v enitevén tov
oTOY®V KOl TOV GKOTOV TNG £pevvoc. Ta TPOYPAULOTE OVTA OVOPEPOVTAL GUYVA GTN POT| TOL
KEWWEVOL Ko oTo Topayopeva ypapnuato kKot eivor to: EViews, Excel, Matlab, Gephi, R, Fractan,

VRA, winGamma, Weka kot lyapmax.exe.

IMa 1o dyympiopd TV dekadikdv yneiov ypnoyorombnke to cOpporo g tereiog (.) Ko Oyt
ToV KOUUHOTOG (,) Yoo AOYOUS GUVAPEWG HETOEDL TOV ELPNUATOV TNG EPYACIOG KOU TMV

OTOTEAEGUATMV TOV TOPAYOVTOL OO TO TOPATAV® AOYIGUIKA TPOYPELLLOTOL.
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KE®AAAIO 5-ANAAYXH XPONOZXZEIPOQN IIETPEAAIOY

5.1 XTATIXTIKH ANAAYXH

H e&etalopevn ypovooelpd metperaiov KabdS Kol o1 TPMOTES S10POPEG TNG OTOTLIMVOVTOL GTO

mopoKaToO Ypdonua 5.1

oil_week oil_diff
160 30
20
120 |
10
80|
0
404 -10
or—r e 20 R R BEREEEm e
250 500 750 1000 250 500 750 1000

I'paonpa S5.1. T'paenua ypovocsepdv metperaiov. Inyn: [dia eneéepyacia (EViews).

Ta Tepypa@IKd 6TATIOTIKA LETPO, OTOTVITOVOVTIOL GTO YPAPN LA 5.2.

100 500
Series: OlL_WEEK Series: OIL_DIFF
Sample 11103 Sample 11103
Observations 1103 4004 Observations 1102
Mean 63.69344 Mean 0.078194

Median 0.290000
Maximum 24.09000
Minimum ~ -16.75000
Std. Dev. 3.154309
Skewness  -0.416626
Kurtosis 9.187633

Median 60.55000 | 300 {
Maximum 145.2900
Minimum 16.94000
Std. Dev. 2545555 | 2004
Skewness  0.345875
Kurtosis 2.418057
100
Jarque-Bera  37.55605
Probability  0.000000

Jarque-Bera  1789.883
Probabilty ~0.000000

20 30 40 50 60 70 80 90 100 110 120 130 140 150 -15

I'paonpa 5.2. Tleprypagikd otatiotikd pétpa ypovooepov. IInyn: 1dia enetepyacia (EViews).

Amo T oToLyEin TOV YPOPNLATOG 5.2, JMIGTAOVETOL OTL 1| XPOVOGEPE TOV TILAOV €)Xl BETIKN
acovpetpia (0.35) ko eivor «miatokvptny (kbptmon: 2.42). Avtibeta, 1 xpovocselpd TV TpOTOV
JPopOV, £YEL APVNTIKY aocvpeTpior Kot glvar «Aertéxvptny (Koptwon: 9.19). Koapio amd tig

dv0 dev axorovbel v Kavoviky katovoun (ypaenua 5.3).

46

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



OIL_WEEK

OIL_DIFF
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Ipaonpa 5.3. Iotoypappoto kot kopmOAn koavovikng kotavouns. Hnyn: [dia enelepyacio

(EViews).

[Ipaypatomombnke €reyyog vmoapéng povadwaiog piCag tov Dickey-Fuller kot swomotmOnke —

OT®G AVAUEVOTAVY - OTL Y] YPOVOCELPA TILAOV OEV Eival oTAGIUN o€ avTifEDT LE QTN TOV ATOOOGEDV

nov givon (ITivaxag 5.1).

Null Hypothesis: OIL WEEK has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=21)

Null Hypothesis: OIL DIFF has a unit root

Exogenous: Constant

Lag Length; 0 (Automatic - based on SIC, maxlag=21)

t-Statistic ~ Prob.* t-Staistic ~ Prob.*

Augmented Dickey-Fuller test statistic -1.851354  0.3557  Auamented Dickey-Fuller test statistic -32.60395  0.0000
Test critical values: 1% level -3.436067 Test critical values: 1% level -3.436073
5% level -2.863953 5% level -2.863955
10% level -2.568106 10% level -2.568107

MMivaxag 5.1. 'EAeyyoc otacomrag Dickey-Fuller. IInyn : 16ia enelepyocio (Eviews).

Institutional Repository - Library & Information Centre - University of Thessaly

10/03/2023 00:46:33 EET - 137.108.70.14

47



5.2 ANAAYXH ME TH OEQPIA TOY XAOYX

‘Eytve avoKotaoKeELN TOV YOPOL TOV KOTAGTACE®V GOUPwva pe TN pebodoroyia tov Takens

(1981).
5.2.1 Yroloyiopog g YPOVIKIG VGTEPNONG T

IMo to 6Komd aVTO, aPYIKA SEPELVIHONKE 1) TIUH TOV YPOVIKOD BHUOTOS VOTEPNONG T Y10 TO OTOI0
dev omuovpyeitonr oVTe «TAEOVACUOG TANPOPOPIOC» OVTE «OMOKOTY TNG OULVOUKNG» TOL
ocvotnuatog. Ao ™ cvvdptnon «apoPaiog TAnpogopiocy (average mutual information),( Fraser
& Swinney, 1986;Abarbanel, 1996;Shannon 1948, 2001), emAéyOnke n mpdtn €AdyoTN TYWN, TOV
elvar ion pe 27 yio ) og1pd TV TILAOV Kot 1 Yo TV GEpd TV TPAOTOV Sopop®dV, OTmg GatveTan

010 yYphonua 5.4.

Average Mutual Information Average Mutual Information

25
1

15

OIL_WEEK OIL_DIFF

10

AMI
15
AMI

05
I

10

00

1

I'paonpa 5.4. Twéc tov T pe v cvvdpton apoPaiog tAnpogopios. Inyn: [oia enelepyacia

2

lag lag

HTm.
30 40

T T
0 0 0 10 20 30 40

(package: mutualinf, tseriesChaos, R).

5.2.2 Yroloyiopdg g drdotacng eppfvdiong m

"Eywve vmoloyiopog g d1dotacng epufodiong m. Zopewva pe 1o Osdpnpa tov Takens (1981), n
KoV GLVONKT Y10, TV ATOPLYT KOVTO-TOLMVY» KATA TNV OVOKOTOGKELT TOV EAKLGTY], £fvol 1: m=>

2D + 1. Zmv mpdén, avalnrodpe 660 to duvatod pkpoTepn ddotacn epfudionc.

O vroroyiopdg, £yve pe TIC TPELg Kuprotepes Lebddovg Tov avaAvonkay oty evotnra 2.1.3, 1060

Yo TG TIEG 66O KO Y10 TIG TPDTESG SLPOPES Kol £IVOL O TOPAKATO:
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Mé00d0og Tov Grassberger & Procaccia (1983) n onoia mpokeipévov va vtoAoyicel T d1dotaon

eupudiong, ypnoionolel T S1OTUGT GUGYETIONG V TOL TPAYLOATIKOD EAKVGTH KOOMG KoL TV TN

NG POVIKNG VGTEPNONG T.

[Tpokeévov va vroroyisbei n didotaon cuoyétions, vroloyiletol To dOpoicua cuoyétiong omd

TIG TAPOUKAT® EEIGAOCELG:

C(r) = {(number of points (xi, xj ) verifying that distance (xi, xj ) <r})/N2 5.1

2

C(r) = N(N-1)

i1 Xjiv1 O(r|[xi-xj|)) 5.2

omov O(x) etvan  ovvaptnon Heaviside ywo tnv onoia 1oyvet:

_(00Tavx <0
0= {1 dtavx >0

To duthd dBpoiopa, vroroyilel dha ta duvatd Cevyn Xi, Xj Yo Ta onoia woydet || X - Xj|| < r, 6ToV

II.]| n evkAeideln amdoTao.

Otav r—0 kot N—oo, 1 61461001 GLCYETIONG TPOKVTTEL OO TN GYEON:

__dlogC(r)

dlogr 5.3
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To ypaonuo Tov aBpoicpaTog GVGYETIONG Kol TNG 1AGTOCTG GVGYETIONG YO T XPOVOGEPA TWV

TILOV, OTOTVIIMOVETOL GTO TOPAKAT®O YpAenua 5.5 yio didotaon eupvdiong m=1,2,3,.....,8.

Correlation Sum C(r)

Correlation Dimension C{r)

1e+00

1e-02
L
18

c i1 _
Q
b4
o
0] ]
- [«
T T T T g
bl €l 4 50 g 2
3
Radivs r o
£
[:
Correlation Dimension C{r) o
2
i} 21 S o
e e
uE:_, V__ — v“"""vq___th_hv#v/v N 7
§ s ><-—h..x,___)‘__J(_X__'_X___)c___x
; A——A—n—n—_A__A_A__A_A__nHA
£ B et e
P oo
z " — I l I I l I I l
o ——_‘——___—_—___
5 15 20 25 30 3 40 45 10
T T T T T T T
15 2 2% i % 08 Radius T
Radivs r
Embedding dimension
Embedding dimension - 3 5 7
- 3 5 7 = )%= 49§ 8

e

I'péonpa 5.5. ABpoicua kat d1dctactn cuoy£tiong g oepdc Tov Tinav. Inyn: [dio eneepyacio

(package: nonlinearTseries, R).

To ypaonuo Tov afpoicpatog cGueYETIONG Kl TNG S1AGTOCNG GVGYETIONG YOl T XPOVOGEPA TOV
TPOTOV OPOPAV, OTOTLTMVETAL GTO TAPOKAT®O Ypaenua 5.6 vy duwoctacn eppudiong

m=1,2,3,.....,10.
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Correlation Sum C . . .
orrelation Sum Cir) Correlation Dimension C(r)

i)
1005 103 ledt
T R R B

Local scaling exponents

Radius 1

Correlation Dimension C(r)

=
Trees e nawnan

T
20 50

Local scaling exponents
002 4 B B 10

T Radius r

Radius 1

Embedding dimension
- 1 3 5 7 & 9

—— ——
Embedding dimension 2 4 —=— 6 8 —*— 10

- 3 5 7 = 9
Az M4 6 8 —— 10

I'péonpa 5.6. ABpoiopa Kot S100TOCT CLGYETIONG TNG GEPAS TOV TPOTOV dlapopmv. IInyn: Ioia

eneéepyacia (package: nonlinearTseries, R).

ANUovpy®VTOS TO YPAPNUO V KOl M, OVOUEVOLUE OTL aVEAVOUEVG TG TG TOL M, GE KATOL0
T, N 0146TO0T GLGYETIONG OTAHEPOTOLEITAL KOl TPOKVTTTOVV O1 TIUES TG O1AGTACTC GLCYETIONG

Kot eppudiong (ypaenua 5.5).

Amo 10 mopakdtm ypdonuo 5.7, tpokvmtel v=3.343 Kot m=7 yio. TN YPOVOGEIPE TOV TIUOV KoL

v=6.313 kot m=9 y10. TN YPOVOGEIPE T®V TPOTOV O0LPOPDV.

OIL_WEEK OIL_DIFF
4 3.343 8 6.313
3 6
> 2 > 4
1 2
0

123 45 6 7 8 9 10111213

m m

I'paonpa 5.7. Adotaon cuoyétiong v kot epfudiong m pe ) pébodo twv Grassberger -Procaccia

(1983). IInyn: 16ia encéepyaoia (Fractan, Excel).
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Mé00d0og TV Kovrivotepov yertovov (Kennel et al.,1992; Hegger & Kantz,1999). Onwg
avadvnke oty evommra 2.1.3, avédvovtog otadwakd T ddotacn  eupobiong  tov
14 U r 14 m+1 m+1 r
OVOKOTOGKEVAGHEVOD EAKDGTY KOL GLYKPIVOVTOG TNV OMOGTACT TOV X~ KoL X"~ Slokpivovpe
€0V TPOKELTOL Y10 KOVTIVA oUEln 1] WweVdelG yeltoves. Av 1 omdoTaoN LEYAAWMOE OPKETA, TOTE TA
r m m r r r 4 4 4 7
onueto x;" kon x;™ givan yevdeis yeitoveg oto xdpo m. Enaverappavovrag  dwdikacio avth yio

kaOe x;" ko kGOe yerrovikd Tov onpeio x;™ KotoAyovpe ctadiakd og peiwon Tov T06ocToD TOV

YELOMV YEITOVAOV PEXPL VO OLOTIGTAOGOLLE OTL 1 dtadkacio dev mapdyel TAEOV YEVLOELS Yeitoveg.

Xpnowonowwvtog T HeBodoroyio ovTH, OTOTULTOVOLHE TO OMTOTEAEGLOTO GTO TAPUKATM
ypaonua 5.8. Kot Al mpokvmtet didstaoct epfvdiong m=7 ywo tn YpovoceEpd TV TIH®V Kot m=9

Y10l TN XPOVOGELPA TOV TPAOTMOV SLOPOPDV.

False nearest neighbours False nearest neighbours

100
|
100
|

| OIL_WEEK

80
1

OIL_DIFF

80

P
s
/

% of false nearest neighbours
<
(=]

embedding dimension embedding dimension

I'paonpa 5.8. Adotaon eufodiong pe ™ pébodo tov Koviwvdtepov yerrovov. Inyn: Ioia

enelepyacia (package: tseriesChaos, R).
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Enucovpikd, epoappootnre n néBod0g TV KOVIVOTEP®V YEITOVAOV e TN Ponbeta Tov Aoyiopikoh

VRA (Visual Recurrence Analysis) kot katoAnEope 6€ TOVOLOLOTUTO OTOTEAECUATO, OTMG

Qoivetal 6To ypaenua 5.9.

OIL_WEEK

OIL_DIFF

I'pédonpa 5.9. Adotaon euPvbiong pe ™ pébBodo tv yeudmv Kovtvotepwv yerrdvov. Mnynq:

[8ia emelepyacio (VRA).

M£0060¢ Tov Cao (1997). Onwg avarbOnke oty evotnta 2.1.3, n péBodog avtn, ypnotpomotel

000 oLVAPTNCELS TNG YAMGGOS Tpoypappaticpoy C++ ko Boacileton otnv avalntmon tov

KOVIvOTEp®V  YeEOVMY. Ol ouVOPTACELS OVTEG, EKTWWOLV TN Owdotacn eupvbiong otov

avVOKOTOOKEVOOUEVO Y®Ppo. Ta amoteléopoto ivol OpOld e AVTE TV TPONYOVUEVOV LEBOI®V

KOl OTOTVTTAOVOVTOL 6TO Yphonua 5.10.

Computing the embedding dimension

Computing the embedding dimension
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—e— E1(d)
—&  E2(d
limits for E1(d)
T

T T T T
2 4 6 8

dimension (d)

dimension (d)

8 10

I'paonpa 5.10. Ardotoon eupodiong pe ) pébodo tov Cao (1997). IInyn: 1dio eneéepyacio

(package: nonlinearTseries, R).
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5.2.3 Yroroyiopog Tov povikov mapafvpov Ty

H mnpogopio mov peta@épetor amd TG YPOVOCEPEG TYMV KOl TPAOTOV SPOP®Y GTOV

OVOKOTOOKEVOGUEVO YDPO TOV PACEDYV, KAAVTTEL TO YPOVIKO TTapabupo,
Tw = (m-1)1 5.4

H tym avt) 0Oa wpénet va emhéyeton opbd dote va 0dnyel o€ pio emtuynuévn dadtkacio
euPO1oNG TOL EAKVOTI GTOV AVOKATACKEVAGUEVO Y®DPO. ['1o va emtevyBel cGTH avoKOTAGKELT|
O mpémel o mapdBvpo avTd vo unv givor ovte TOAD UIKPO 00TE TOAD HEYAAO. XNV TPAOTN
nepintoon Oa €xel ypnowonombel mepity mAnpopopion evd otn devTepn Ba amokdmTETAL M
dvvapkn tov cvotiuotog (Fraser & Swinney,1986;Theiler,1990; Sauer et al.,1991;Kugiumtzis et
al.,1994; Kugiumtzis,1996; Kantz & Schreiber,2004).

H dudotaon cvoyétiong elval To 010 Koo HETPO EVPESNG TN PPUKTAAIKNG O1A0TACNG GTO YMDPO
avakotaokevnc. [lapoia avtd, n d1dctaon cuoYETIoNG elval U OVTIKEWEVIKO HETPO, €AV TO (VYN
onpeimv X; Kol Xj ylo to omoio 1 andoTaon LETOED TOVG etvat HkpOTeEPN antd pio amdcTaoN T 08V
elvarl otatiotikd aveéapmmra. o mapddetypo, ot TpoYEG GTOV OVOKAUTOUOKEVAGUEVO YOPO, Oa
TPEMEL VO UnV Té€UVOVTOL LETOED Toug. To TpoPAnua autd, ETAVETOL PE TV YPTOLOTOINCT TOV

ypovikov mapadvpov (Theiler window).

XOoppova pe v e&iomon 5.4, to ypovikd mapdbupo, maipvel Tiun: tw = (7-1)*27 = 162 yia

YPOVOGEPE TOV TILOV Kot Tw = (9-1)*1 = 8 y1a T Ypovocepd TV TPOT®V d10POPOV.

Enucovpikd, ypnoipnonombnke Kot 1o yplonpa dtoympiopol TV ¥povikav dtactnudtov (space
time separation plot). Zoppwva pe toug Provenzale et al., (1992); Kantz & Schreiber (2004),
onuovpyeitar T0 YpAENUO PE AEOVES TOVG XWPKOVS SOYWPICUOVG GE GYECT UE TIS YPOVIKEG
votePNoElS. 10 onueio Omov oynuatiletol «KOpPEGUOC) TV GYNUOTILOUEVOV  KAUTLADYV,
EKTILATOL KoL 1 TN TOL Ypovikoy mopabipov (ypaenua 5.11). And 10 yphonpo, emAyston

OPLOTIKA Y10l TN GEPE TOV TYOV, 1 T TOL Tw=170.
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Space time separation plot
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I'paonpa 5.11. I'paenua dwyopiopod ypovikodv dwotnudtov (Space Time plot). IInyn: Idia

eneéepyacia (package: nonlinearTseries, R).
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5.2.4 AvoKOTOGKEDT] TOV (OPOV TOV KATOOTAGEOV R™

I'vopilovtog Tic Tinég g ¥povikng vatépnong =27 kat 1=1, g didotaong eupfvdiong m=7 kot
m=9 Ko ToL ¥POVIKOV TopaBOpov Tw=170 Kot Tw=8, Y10 TN GEPE TOV TDV KoL Y10, T GEPA TV
TPOTOV SOPOPAOV OVTIGTOL(O, OTOTLIMVOVUE YPUPIKA GTOVG OVOKOTUGKEVOCUEVOVS YDPOVG

(Kantz & Schreiber,2004) toug «mapd&evovg EAKVOTEDY TV 0VO YPOVOGEIPDV, GTO TUPUKAT®

ypaonua S.12.

OIL_WEEK OIL_DIFF
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20

20 40 60 80 100 120 140 -10 0 10 20

takens[, 1] takens|, 1]

Ipaonpo 5.12. Tlopd&evor ehkvotég (3D & 2D). Mnynq: 8o emelepyacio (package:

nonlinearTseries, R).
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5.2.5 ExO¢éteg Lyapunov A

Etvor 1on yvootd and ) Piproypagio oAAG Kol TV avAALGT TOV TPoNyNONKe otV evotnTa
2.1.5, 011 og éva 00TIKO GVGTNUA, OVO YETOVIKEG TPOYEG TOV OVOKATOCKEVAGUEVOL YMDPOL
eupudiong omokAivouv ekbetikd. O péoog exbétmg o omoiog mpocdiopiler v amdkAon,
ovopdletar ekBétnc Lyapunov kot ovuPoiriletar pe A. Eqv 6(0) eivon 1 andotaon petacd dvo
onueimv oto ympo euPvdiong, avapévetor 6t n omdoTaon PETOED TOVG HETA Amd KATO0 YpOVO t,

0o sivat:

3(t) ~ 3(0) - exp (A t) 5.5
O exBémnc Lyapunov ektyudton ypnoLOTOLDVTIOG T GLVAPTNON,

_1 N 8
)\,l = Nt Zi:l log 80'i 5.6
omov A1 0 péywotog ekBétng Lyapunov (Wolf et al.,1985;Hegger et al.,1999; Kantz & Schreiber,
2004, Perc,2006).

Xy Tpdén, YPNOOTO0VUE TO peEYoAvTEPO eK0ETN Lyapunov amd avtovg mov avTiototyohv o€
Kké0e drdotaon eufvdiong m. 1o mapokdrto ypdenuo 5.13, amotuI®VOVTOL 01 VTTOAOYIGHOT KOt O1
TIEG TV EKOETMV, TNG oE1pds TV TIHOV. O péyiotog ekBEng Exet Ty A1=0.092.

Lyapunow exponent 1 Lyapunow exponent 2 Lyapunow exponent 3
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o 200 400 SO00 200 o 200 &S00 SO00 200 o 200 400 &S00 200

Mumber of observations Mumber of observations Mumber of observations

Lyapunow exponent A4 Lyapunow exponent 5 Lyapunow exponent &
Full sample | i = 7§ Full sample | i = 7§ Full sample | i = 7§

04
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Valugs
0400 04 08
Q6 02 02

|

4400
|

T T T T T T T T T T T T T T T
o Zoo a00 S00 200 o Zoo 400 S00 800 o Zoo a00 S00 200

Mumber of obser-ations Mumber of ocbhservations Mumber of observations

Lyapunov exponent 7
Full sample | i = F

Values

OIL_WEEK

440 08 02

T T T T T
o ZOoo 400 SO0 800

Mumber of obser-ations

I'paonpa 5.13. ®daopa ekbetodv Lyapunov. IInyn: [dia eneepyacia (package: DChaos, R).

210 ypaonua 5.14, amotumdvetar 0 PEYIGTOG €KBETNG TG CEPAG TOV TUMV oL gival 160¢ pe

1=0.092.
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Largest Lyapunov exponent
Bootstrap sample | m =7
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=
w | —
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g3 -
o
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o4
=+
T T T T T
o 20 40 (510 80
Block length

I'pédonpa 5.14. Méyiotog exBétng Lyapunov. IInyn: [oia eneéepyacia (package: DChaos, R).

210 TopaKdT® Ypaenua 5.15, aroTundVvETaL TO PAGHO TV EKOETOV TNG GEPAC TOV TIUMV, HLE TN

HEB0O0 TV PEPIKADV TAPAYDY®V Kol 0 HEY16TOG bToAoyiletan o€ A= 0.110.

Lyapunov exponent 1 Lyapunov exponent 2 Lyapunov exponent 3

Bootstrap sample | m = 7 Bootstrap sample | m = 7 Bootstrap sample | m = 7
=~ = = - = _
= = = ! - a = = |
= T T T T T i T T = T T T T T
o o a0 s0 s0 o 20 a0 S0 s0 o 20 a0 s0 S0
Block length Block length Block length
Lyapunow exponent 4 Lyapunow exponent 5 Lyapunov exponent &
Bootstrap sample | m = 7 Bootstrap sample | m = 7 Bootstrap sample | m = 7
= —_ | = = = 1
T T T T T - Th T T T T T T
o pealn] a0 s0 S0 o =20 4o S0 = u) o =20 a0 S0 S0
Block length Block length Block length
Lyapunowv exponent 7
Bootstrap sample | m = 7
= |
= o OIL_WEEK
T T T T T
o Zo a0 S0 S0

Block length

I'paonpa 5.15. ®dopa exbetdv Lyapunov pe ) pébodo tov pepikov mapaydywv. nyn: 16ia
eneEepyaocia (package: DChaos, R).

Xpnoiponowwvtag tov odyopiBpo twv Hegger et al., (1999) mov Pacictnke oty gpyacio Tov
Rosenstein et al., (1993), sktyundnke o péyiotog exbétng g oepdg tov Tudv, o A1=0.105,
(ypapnua 5.16).
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OIL_WEEK

I'pédonpa 5.16. Méyiotog exbétng Lyapunov pe m pébodo twv Rosenstein et al., (1993) & Hegger
et al., (1999). IInyn: 16ia enelepyacia (package: tseriesChaos, R).

TéNog, ypnoyomoidvtog 1o Aoyiopko lyapmax.exe, 0nwg Kataokevdotnke and tov Perc (2006)
ka1 Baciletar oty epyacia tov Wolf et al., (1985), extiuncape v T Tov péylotov ek0€ TG

YPOVOGEPES TOV TPAOTWOV dopopdv, o€ A1=0.153, (ypaenua 5.17).

OIL_DIFF

I'paonpa 5.17. Méyiotog ekBéng mpdtev dwopopav. IInyn: [dia enelepyasio (lyapmax.exe).
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5.2.6 Evrpormia Kolmogorov-Sinai KS

H evtpormia Kolmogorov-Sinai (KS entropy) eivor axopo €va onuoviikd kputiplo €vOoeiéng
XOOTIKNG ovumepipopds. To kpitiplo avtd, mpotabnke and tov Kolmogorov to 1958, yio va
TEPLYPAWEL TO QAVOLEVO TNG evipomiog oty  epyodikr) Oswpio®. H evipomia kotapetpd v

TOAVTAOKOTNTO EVOC GLGTNIATOS Kot OETIKT TN TG peTaepdleTon o€ VTTaPEN Ydovg.

O Pesin (1977), katédeie t oyxéon petald g evrpomiog KS kot tov ekbetmv Lyapunov,
ITLTOVOVTOG Kot arodekviovTag TV mepipnun «Pesin entropy formulay, 1 omoia agopd v -
o mpovimobéceis- 1ot TG evipomiag KS pe 1o dBpocpa towv Oetikadv ekbetdyv Lyapunov

EVOG UN-YPOUKOD, OLTIOKPOTIKOV GLGTHLOTOG,

Ta yaotikd cvotpata Exovv Betikn TN evrponioc KS 11 omoia vmoonAmvel to puOud anmdAeiog
™G TANPOPOPING TOL TPOEPYETOL GO TNV TOLTNTO UE TNV omoia ot TpoyEg Vo onueimv

amokAivouv pe v mdpodo tov ypovov. (Eckmann & Ruelle,1985; Nicolis & Daems,1998).

Ymv mpd&n vworoyiCovpe ™ peTafoin g TUNG TG evrpomiag S yia KaOe dV0 YPoVIKEG OTIYES

t ko t+1. 'Etot, opiovpe wg evrponia KS, Ko,:
1
Ku= - (St+1—S¢) 5.7

N omoio ekEPALeLl TOo pLOUO PETAPOANG TNG EVTIPOTIOG TOV GLGTHIATOS TPOIOVTOG TOL YPOVOU.

210 mopaKdTom ypdonua 5.18, arotvrovetal n evipornio KS tov ypovocselpov TV TIH®OV Kot TV
TPOTOV dpopmv. TTapatnpovue ott veiotatar Oetikn Ty evrpomiag (0.29 & 0.31) mov eivan

YOPOUKTNPIGTIKO YOOTIKMOV GLGTNUATOV.

3 H Epyodiky Oewpia sivoar évog kKAGS0C TV MAONUATIKOY TOV UEAETE TI OTATIOTIKEG 110TNTEG
VIETEPUIVIOTIKOV SUVOUIKMDY GUGTNUATOV Kol TNG LOKPOYPOVING COUTEPIPOPAS TOVG.
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I'pédonpa 5.18. Evtponia KS ypovocepdv. IInyn: [dia eneEepyacia (Fractan, Excel).

5.2.7 ®aopo. woyvog

2V avOALGN YPOVOCEIP®Y, UITOPOVUE VO EMEKTEIVOVUE TN OEPEVVIOT TOV YOPOKTIPIOTIKAOV
TOVG Kot 6T0 MEdio TV cuyvotNTv. H avdivon tov @acpotog 10(0oc, Umopel v evIomicel
1010t TEC OV oYeTICoVTOL HE TNV TTEPLOSIKOTNTO TOV TIUDV, 0POV EVIOTILEL TIG GLYVOTNTEG TOV

Exovv peyoarvtepn woyd (Welch,1967; Kovylooutlng,2014).

‘Eva pdopa ioyvog pokvmtet pe petacynuatiopd Fourier. O petaoynuotiopdg Fourier Xi yia éva

JKp1Tod duvapkd cvoTNUe divetal amd T oyéon:
- i2mkt
Xk= Y150 % exp———, o k=0,.....,N-1 5.8

2TIC YOOTIKEG YPOVOCELPEG, TAPOTNPOVUE CUVEXEIG PACUATIKES KATAVOUEG OpOV gV UTOPOHV VoL

ovvtefolv amd £va TENEPAGUEVO PACLLO GUYVOTHTWV.
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210 mapokdte ypaenua, 5.19, amotvmmvovtol

YPOVOGEPDV.

Sine-multitaper PSD vs. Tapered Periodogram

50 Spectral density estimates

to meprodoypappato’ tov eéetalduevav

Sine-multitaper PSD vs. Tapered Periodogram

Spectral density estimates

— spec.pgram (20% cosine taper)

| = specpgram (20% cosine taper)
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Ipaonpa 5.19. Iepodoypaupata ypovosspav. nyn: I8ia eneéepyasio (package: psd, R)’.

5.2.8 Ex0étng Hurst

Onwc avagépovy ot Hurst (1951) ka1 Weron (2002), o ekBétng Hurst, ypnoyievel otnv edpeon
HokpaG KAMPLOKAG GCUOYETICEMV KOl KOATAULETPA TN HOKPOXPOVIO Uviun piag xpovooelpds. O Hurst,
LEAETNOE TNV (VOO0 KOt TV KAB0d0 NG 6Td0uUNg TV vddTmVv ToL Totapol Neilov Yo pa epiodo
840 etdv. Xtoy0g Tov NTav M €€acPAAIoT NG eMBLUNTIG TOGOTNTOG EKPONG VOUTOS Ao TNV
EMKEILEVT KATOGKELT] TOV PPAYLOTOS TOV AGovdv. ' o okomd avtd, KatéAnge otn dnpovpyio
¢ «Avaivong emavakipakovpevov gbpove» (Rescaled range analysis, R/S). H avdAivon avt,
Baciletar 610 draxwpiopd e 6epds TV tapatnpnoewv N og pikpotepeg N, pijkovg n= N, N/2,

N/4, ....N/2¥ ko voddyioe Yo kG0 pkpdTepn Ypovosepd to £0pog Ry,

Rn=max<k<s [Z%{(anﬂ -Xpl-mines<kss [Z%((anﬂ -Xn] 5.9

* [leproddypappa,: MéBoodog ektipnong tov pAcpoToc 1oybog angvbeiog amod tn xpovooselpd (onua).
® Sine-tapers: ['paonpo Ka0eTV GTNADY TOL TAPEXEL TANPOPOPIN Y10 TNV TUKVOTNTOA TOL PAGHOTOC IGYVOC.
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o6mov, n=0, 1, .....,Ns -1 pe Ns =N/S kot

1
Xn =;Zl$:1xns+i 5.10

H tomcr| andrkAion tov ypovocepav, givat:

Sn= \/é Yic1(nsriy — Xn)? 5.11
KoL,
rs=E [ 2] 5.12
Ko,
R/S)w=c-nf, S>> 5.13

O ekBéng, mpoxvmtel amd o Ypaenua v AoyapiBuwv tov (R/S)s ka1 tov n. H xhion g

TPOGUPLOGHEVIG YPOUIIKTC TAAVEPOUNGTC, EKTILE TV TN Tov ek@étn Hurst.®

[Tepartépw, ot Peng et al., (1994), avéntuéav ) néBodo: «AvEaAvoT SIOKLVLAVGE®Y LE OTOAOLPT|
tdoewv» (Detrended fluctuation analysis, DFA). AkoAovBdvtag tn AOYIKY| TOV TEPLYPAPNKE
TOPUTAVE, YIVETOL EKTIUNGCT TOAVMOVLUIKNG TAGTS M KoL O1 YPOVOGEIPES OMUALAGGOVTAL OO TNV
tdon. H tyunq ¢ ovvapnong DFA diveton and v tetpaywvikn pila tov pécov 0pov Tov
SWKVUAVOEMV G€ KAOE TUNLO TNG XPOVOGELPAS KOl EKTYLMVTOL Ol LoKPAG KALOKOS CUGYETIOELS,
(Peng et al.,1994;Stanley et al.,1999;Ivanov et al.,1999), and ™ cvvdaptnon:

Fpra(n) = [ % 232;,-1 F2 (n)] 5.14

6mov, FZ (n), n otadpicuévn Stakdoven Tov opaKTHpPICTIKOY TOADMVOL®V.

To ypdonua tov Aoyopipmv e cvvéptnong Fora pe to péyebog tov tunudtov n, KT Ty

TN TOV ekBET.

501 e€iomoelg 5.9-5.14, mpoépyovtar amd T ddaktopikn dotpipn Tov APpadu Xapakdmoviov (2015)
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H epunveia g Tyung tov ekBét, £yl og e&ng:

e T 0<H<O0.5, n ypovocepd yopaxtmpiletor and avri-empovn. Ilapatnpeitor evarioyn
VYNADV Kot YOUNADV TILOV Y10 LeYOA0 XPpOoVIKO S14GTN L.

e ['w H=0.5, n ypovocepd axorovbel «tuyaio mepimaton. Ot THEG TNG EIVOL ACVGYETIOTEC.

e ['w 0.5<H<I, n ypovooelpd yapaxktnpiletor amd empovn. Ot Tipég g £xovv Hokpoypdvia

OeTIKT VTOCVLGYETION.
O exB¢tnc Hurst yia ti¢ eeTalOpeveg ¥pOvOCELPES, VTTOAOYIGTNKE GTNV TYUN:

e  Xpovooepd tiumv = 0.855

e Xpovooelpd TpdTHV Stpopdv = 0.6327

Kot xoatadeikvier 0tt ot ypovocelpé -e101KE ot TOV THOV- £(0VV HaKpOXpoOvio. BTk
avtoovoyétion kot puviun. Iowwmra, mov ovuewvo pe tovg Mantegna & Stanley (1995),

YOPaKTNPILEL TIG PPAKTOMKES YPOVOCEIPEG.
O exBétnc pe ) pnébodo DFA, hoppdverl Tég :

e [ ypovoocepd tov Tywomv = 1.38. H 1y avt onpaivel 0T n vmokeipevn SuVaKn e
ypovocepdg eunepiEyxel 06pvPo. To amotéhespa avtd, eivar CLVETEG e TNV aOENCT TNG
O100TAONG CLOYETIONG 7OV TOPATNPEITOL OTN CEPA TOV TPOTO®V OPOPDOV  OTMC
avaeépOnke oty evotta 5.2.2, Ta amotehéopata ™ R/S ko DFA avédivong, etvon
TUTIKG Y10L OIKOVOLUKEG YPOVOAOYIKEC oelpés kol meplopilovv to Ypovikd opilovta
npoPréyewv (Hanias et al., 2020).

e Tt ypovocelpd TV TpdTeV dlopopdv = 0.56,

OTMG OMOTLTMOVETOL GTO TOPAKAT® Ypdonua 5.20.

”R/S Analysis, package: pracma, R.
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I'paenpa 5.20. Avdivon DFA. IInyn: [8ia ene&epyacia (package: DFA, nonlinearTseries, R).
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5.2.9 Avaypoppo eravainyng

2V TEPLYPOAPIKN GTATICTIKY Kot T Bewpio Tov YAovg, Eva didypappo exavainyng (recurrence
plot), amotudvel 6€ KAOE ¥POVIKN GTIYUN 1, TOLG YPOVOLS KATE TOLG OTOI0VG 1 KATAGTOOT EVOG

SVVOUIKOD GLGTNHOTOG EMGTPEPEL 6TV TTponyovuevn Katdotaon (Eckmann et al.,1995).

Ta doypaupoto ETavVIANYE®VY, YPTGILOTOIOVVTOL O JOYVOCTIKO EPYOAEIO Y10 TV OTEIKOVION
™G SVVAIKNG GUUTEPLPOPAS Ypovocelp®V. To didypappa eivatl 600 d10oTAcEOV Kot amekovilet
v €EEMEN TV THOV pag ypovocelpds. Kataypdeet Tig povikéc emavaAYELS TNG TPOYLIS EVOC
onueiov X, € R™ 610 M-3100TOTO OVOKATAGKEVOCUEVO YDPO TOV PACEDY EVIOC LG OPIGUEVNC
andotaong €. Ot emavOAYEIS OVTEG GLVOEOVTAL LE TN CLUTEPIPOPE TOL X, TOL TANGLALEL

wponyovueva onueio g Tpoyldg Tov (Zbilut & Webber,2006).

Ot anootdoelg tov X, anod ta aila (N-1) onueia X, , aneoviCovta oe 61061d6T0t0 Mivake R, og:
€) — = .
R =0 (z- 1% -K[s i =1,2,00.0.0,N 5.15

omov, || X, - X, || n evukheideio amdotoon twv onueiwv ko1 ® n cvuvaptnon Heaviside.

_(00Tavx <0
0= {1 dtavx >0

To ddypappo amoteheital amd povpo kot Aevkd onpeio. Ta povpa ometkoviCovy TIC ETAVIANYELG

NG KATAGTAONG TOV X; GTO YPOVO.

Y10 yphonua 5.21, amewovifovior To YOPOKTNPIOTIKA OWOYPAUUOTO ETAVOANYEDY TOV
YPOVOGEPOV TIUAV KoL TPOTOV dlapopdv. [Tapatnpeitor pio KavovikdTnTo TV YopaKTNPIeTIKOV
TOV OLYPOUUATOV TOV TPOKVTTEL OO TIG XPOVIKES EXOVOANYELS TOV TPOYLUOV Kot yopaktnpilet

TO OTIOKPATIKG GUGTHHLOTAL.
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I'pédonpa 5.21. Awypdppota eravoinyewmv (recurrence plots). Iinyn: [oia enelepyacia (package:
tseriesChaos, R).
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5.3 METAXXHMATIEMOX THX XPONOXEIPAX XE AIKTYO

O petacyMUOTIGHOS Lo Ypovooelpds og dikTvo etvar pia péBodog 1 onoia Paciletar otn Bewpia
™G avAAvomnG SIKTOL®V Kat 6T Bewpia tov ypdewv (Tsonis & Roebber,2004; Donges et al.,2009).
Me 1t pébodo avty divetar m dvvoatdtnTa TG UEAETNG TOV TOTOAOYIK®V OI0THTOV TOV

LETOGYNUOTIGULEVOD GLGTHLOTOG,

Kabe onueio ™ ypovocepds petacynuatiCetal og KOUPo OKTHOV KOl TO GUVOAD T®V KOUP®V
OLVOLETUL [UE OKUEG MOTE TEMKA va. dnuovpyeiton Evag Ypaeog-oiktvo. Ot kopfot avamapiotohv
To oTOLKElD TOV OKTHOV Kot Ol aKUES TIS aAANAemdpacels petaéy toug (Barthelemy,2011). Ot
TOTOAOYIKES 1O1OTNTEG TOV SIKTVOVL GLVOEOVTAL AUECO LE TO YOPOKTNPLOTIKE TNG XPOVOCELPAS KO

OTOTLTTMOVOLV T SLVOIKT ToV eEgTalopevov cvotuatog (Charakopoulos et al.,2014).

Onwg avalvtikd avoeépdnke ommv evotra 2.4, yio 1o petacynuotiopd e egetalopevng
YpovoceEpds metpedaion ypnoonomdnke n péBodog ¢ opatotntag tov Lacasa et al., (2008)
mov Pacileton otV o) 10€a OTL o€ P oepd, kdbe onueio g «PAETEY KATOlo AAAO oMpEeia

Y®PIg TNV TapeUPOAT] OTOIOVINTOTE EVOLAUETOV KEUTOSTOVY.

AvVo kopPot g xpovoselpdc, X(ti) Kot X(tj), £XOVV OTTIKY EMAPT] KOt GLVOEOVTAL £V OTOLOONTOTE

Lo onpeto (tk, X(tk)) peta&d dvo onuelov (ti<tk<tj) wavomnotel v e&icmon;:

-t

5.16

x(tk) < x(t) + (x(tj) - x(ti))

ti_tk

Me ) pébodo twv Lacasa et al., (2008), onuovpymOnke o mivakog cuvoectuodTNTog e fdon v
TomoAoyKn W0tTo. Tov Pabuod (degree) twv cvvdécewv Tov OKTOHOL. Eytve watdAAnin
TPOETOWOGIO TV 0edoUEVEDV KABE ypovocelpds oto Aoyiopukd Matlab ko dnuovpynOnke
YpaeNo OV ameoVilel TO GUUUETPIKO Tivaka TNG GLVOEGILOTNTOG TOV OkTVOVL. Ot mivakeg
ocuvoesudtag Pacifoviatl 6Tnv TomoAoyIKn WOTNTA ToL Baburov TV cuvdécewv (degree) Tov

dTOoV.

2 ovvéyew, sonydnocav ta dedopévo oto Aoyispukd Gephi (Bastian et al.,2009) o
LETACYNUOTIGTIKE 1 YPOVOCELPE GE OIKTLO.
O mivakag cvvdesoOTNTOS Kot 1 ¥povoselpd Tindv tov netpelaiov-Crude WTI anewovilovton

GTO TOPUKAT® Ypaenua 5.22.
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Ipaonpa 5.22. Ilivaxog ocvvdeoottog kot ypovooelpd twov metperaiov. Mnyn: Idia
eneEepyacio (Matlab).

69

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



To dikTvo NG YpovoseEPdg meTperaiov, anekoviletal 6to ypdonua 5.23.

I'péonpa 5.23. Aiktvo ypovoocelpdg netperaiov. IInyn: Ioia eneEepyacio (Gephi).

To diktvo oynuaticke pe faomn T TOTOAOYIKES 1010TNTES TNG dopeptopaTonoinong (modularity)
Kot Tov Padpov cvvdécemv (degree). Ot Tyég anekoviCovion pe av&ovoa xpovikr| cepd amd o
aplotepd mpog ta 6e&id. Omwg anewoviletor 6To Ypaenua, o képpog 379'=145.3 $ (30 Iovviov

2008), £xet 0 peyolvtepo Pabid cuvoécewv e aAlovg koppoug (120).
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Ot koppot pe o peyakvtepo Babud diktvov, etvat:

O 379 pe fabud 120
O 1092 pe Pabuo 111
O 690 pe fabud 100
O 380 pe Pabud 99

Ot TomoA0YIKES 1010TNTES TOL OIKTVLOV ElvaL:

Méoog BaBuog ductvov (Average Degree): 14.78

Avgpetpog dwctvov (Network Diameter): 8

Awpepiopatonoinon (Modularity): 0.724

Yvvtedeotg opadomoinong (Average clustering coefficient) : 0.699
Méoo pnkog oadpoung (Average path length) : 3.972

KéBe koppog ocvvoéetan katd péco 0po pe 14.78 dopopetikong kOpBoug.

210 TopaKAT® Ypaenua 5.24, anetkovifeTon TO OIIYPOLLO TS CLVAPTNONG TNG KOTAVOUNG TOV

Babpov twv cvvdésewv. Tlapatnpeitan 6TL Atyol kOpPor £xovv peydro Pabuod kot woAroi £xovv

HKpo Padbuo.

I'paonpa 5.24. Katoavour| tov fabpod tov cvvdéoewv. IInyn: [dia enelepyasio (Gephi).
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H didpetpog tov dictdov ivar iom pe 8 Kot epunvevetal og 1 HEST HEYAADTEPT aTOGTACT| LETOED
dv0 omolovonmote KOUP®V pe T cuvtopdtepn dadpour). H 1310 ta ovtn pog evUEPOVEL Y1a. T

OYETIKA PEYAAT TaYDTNTA HETAGOGNG TNG «TANPOPOPIOCH EVIOS TOV SIKTHOV TOV TETPEAAIOV.

H ¥1omrta ¢ dapepicpatonoinong (modularity) vroloyiotnke va €xel tun ion pe 0.724. H
VYNAN 00T T KATOOEIKVIEL TO YOPOKTNPLOTIKO TOL SIKTOOV va. £XEL 1oYLPOVS GLVOEGLOVG
petalld Tov KOUP®V oTIG oyNUaTICOMEVES OUAOEG TOVG OAAG adbvaueg cuvdéoelg petalh TV
opddwv avtwv. To egtalopevo dikTvo Exel TV Tdom vo oynuotilel peydieg opdoeg pe moAAOVG

KOUPBovg.

O ovvieheotc opadomoinong vroioyiotnke va €xel Ty ion pe 0.699. H vynAn oot tiun
KOTOOEIKVVEL TO YEYOVOG OTL 01 YEITOVIKOL KOPOL VOGS KOUPOL £xOVV TNV TAGT VO GLVIEOVTOL Kot

avtol peta&h Tovg ONUIOVPYDVTOS GVOTAOES.

To péoo punkog dadpounc, to omoio eivon ico pe 3.972, pog deiyver 6t 0 pé€cog apBudc twv
fnudatwv mov amortovvTon Yo T petdfaon and éva kOpPo og évav aAlo givar icog pe pa Tiun
nepimov iong pe 4. H tyun avt, cvvoéeton pe v 1010t)T0l TOL SIKTHOL TOL TETPEANIOL VO

LETOPEPEL TNV TANPOPOPIN. GYETIKA YPTYOPOL.

XOoupova pe toug Travers & Milgram (1969), éva diktvo amotedel «diKTLO UIKPOV KOGUOLY
(small-world network), epécov 1 péomn pé€yoTn amdGTOCT LETOED TV KOPLO®OV TOL EIVOL OYETIKA
CUIKPT» GUYKPIVOUEVT e TO HEYEDOC Tov Tov Tpocdtopiletan amd Tov apBud Twv KOUP®V TOL.

Y76 1o mpiopa avto, To eeTalopevo 0ikTLo TETPEAOIOV Etval £val HIKTLO «UIKPOD KOGLLOVY.
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KE®AAAIO 6-ITPOBAEYEIX

6.1 X TATIEXTIKH TAMMA

Xy evotnrto ovtn yivetan mpoontdleia TpoPAEYNS TV LEAAOVTIKAOV TIL®V TOL TtetpeAaiov WTI

ypnopomoiwvtag to Teot-I'appo (Gamma Test).

Me ) Ponbeia Tov Aoyispikod winGamma vroloyictnke 1 didotacn eupvbiong m oy Tun
omov epeoavileton N piKpOTEPT dokOHaver Tov Bopvfov va givor ion pe 12. dpowva pe tov
Kemp (2006), n Ty avtn dgv givar Tavrto ion pe ™ odotoon epufvdiong mov egupiokeTol pe pn
yPoppkég pefdoovg (kovivdtepotl yeitoves, KAT.) a@od oty €poppoyr tov ['dppa te0t 10O
{nroduevo eivar 1 gloyyiotomoinon g olakvuaveng tov Bopvfov Kot 0 TPOGIOPIGUOS TOL

KOAAVTEPOL dVVOTOV PHOVTELOL TPOPAEYNC.

210 mopaxkat® ypdonuo 6.1, amewovileton To didypappo dtokdpaveng Bopvfov — didotaong

euPobiong (Gamma vs m).

I'paonpa 6.1. Atdotaon epufodiong pe to Gamma-Test. IInyn: 18ia eneEepyacio (winGamma).

Zmy T g dilotaong avtg, o 86pvPog yopaktnpiletor omd pia dwukdpoven Var(r) otnv
elcodo ifong pe 0.324 kot 1o ddypappo Scmopds Tov BopHPOL ATOTVRIOVETAL GTO TAPAKATM

ypaonua 6.2.
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Ipaonpa 6.2. Aypoppa d100mopdc Kol TPICOIGTATO 1GTOYPOLUUN KOTAVOUNS Tov Bopvov.

IInyn: I8t enegepyacio (winGamma).

> ovvéyela, eAéyxOnke av o aplBuog oedopéveov M g ypovoceElpds sival eTapkng yuo
onuovpyio povtélov TpdPreync. Amd 10 YpAENUO KOTOVOUNG TNG dlakLovong Tov BopHpov

dlmiotOveTon 0Tt £vo TAN00¢ mepimov yhiov onueiov eaivetal va gtvor apketd (Ypdonua 6.3).

I'paonpa 6.3. Katavoun dwaxvpaveong Bopvfov Gamma. Inyn: [dia enelepyasio (winGamma).
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[Meportépm, eAEyyOnke o aplOudg TV KOVIIVOTEP®V YELTOVMOV TOV €ivol amapoitnToc yio N
onuovpyio. TpoPArentikod povtéAov. Amd TN Ypaelkn Tapdotoaon dakdupoveng Bopvfov Kot
OQAALOTOC GE GYEOT] LE TOV OPIOUO TOV KOVTIIVOTEP®V YEITOVOV, ETAEYETOL 1] KOTAAANAN TIUN TOV
appov tev yertovov (Pmax) oto onueio mov 1 KaumdAn tov opdipotoc (SE) mapovoialet

eldy1oto M Kopeouod (ypaenua 6.4).

I'pédonpa 6.4. IIpocsdiopiopog kovivotepwv yerrdvov. Inyn: 16ia enetepyoasio (winGamma).

Eniléyovtag Pmax = 17, 10 povtélo mpoPAémet Tnv Tiun g emopevng piog meptooov (efoopnadag)
oe 116.78$ avti g mpaypotikng 115.07$ to Papéi. H Tyun tov pécov tetpaymvikod GeAANaTog

etvar tom pe 2.92 xon g pilog Tov pécov TETpayVIKoL cedipatog ion pe 1.71.

2mv mpoondBein TpOPAeEYNS TEPATEP® HEANOVTIKOV TYL®OV TO HOVTEAO amotuyyavel. Emiong,

amotuyio TPOPAEYNS TopaTPEITOL KOt Y10 OIPOPETIKES TILEG TOL Pmax.

75

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



Y10 ypaonua 6.5, anewoviletor To povtédo mpdPreyng mov emaéyOnke. To péco teTpaymvikd
COAALO Y10 TIG YVOOTEG TWES ExeL TN {on pe 1.98.

I'pédonpa 6.5. Movtéro npdPreync oepdg tipmv pe m=12 ko Pmax=17. IlInyn: [6ia enelepyacio
(winGamma).

[Mepartépw, £€ywve mpoomdBeior mPOPAEYNC TOV  HEALOVIIKOV TIUAOV TOL TETPEAOIOL,
YPNOOTOIDVTAG TN YPOVOCELPA TOV TPMOT®V Olapopdv. EmAéyovtog Eva poviédo TpoPieyng pe
m=9 ko1 Pmax=7, emrvyydvetol tpoPAey”n TV ETOUEVOV TPLOV TIHOV, O¢ Tivakag 6.1.

Hpoaypotikny Ty Twn Tpofireyng MSE RMSE
115.07 115.21 0.0196 0.14
118.87 117.84 1.0609 1.03
120.67 118.22 6.0025 2.45

Mivaxkag 6.1. TIpoPreym tipdv pe ypnion tov onoddcewv (m=9, Pmax=7). Inyn: [dia
eneepyacio (winGamma, package: Metrics, R).

To péoo tetpaywvikd cedipa (MSE) yio v mpoprieyn tov Tpdv Twov wwobdton pe: 2.361.

H pifa Tov pécov tetpayovikov cedipatog (RMSE) yuo tv npofreym tov Tpiddv HeALOVTIKOV
TV wovto pe: 1.537.

2V npoomdBeia TPOPAEYNS TEPULTEP® PEALOVTIKMV TILAV TO LOVTEAO OOTVYYAVEL

210 ypaenuo 6.6, anewkoviletol T0 HOVIELO TTOV OMUIOVPYNONKE amd TIC TPATES JPOPES TOV
netpelaiov Kot £xel dSdotacn m=9 kot «yeitoveey Pmax=7. To Héco TETPAYOVIKO GOAALLL Y10 TIC
YVOOTEG TIESG ExEL TIUT| iom pe 3.24 E-29.
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I'pédonpa 6.6. Movtého TpoPreyng oelpdc TpOT®OV Olopopdv pe m=9 kot Pmax=7. IInyn: [oia
enefepyacio (winGamma).
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6.2 IOAYXTPQMATIKO NEYPQNIKO AIKTYO

Onwg avadbbnke oty evomra 2.3, éva TOALGTPOUATIKO VEVPOVIKO OIKTVLO EUTEPLEYEL
TOVAGYLGTOV £VA «KKPVQO» GTPAOUO LETOED TV VEVPDOVOV 16600V Kat e£600v. Ta Pacikd ototyeio

OV OTOTEAOVV EVAV TEXVNTO VELPAOVA, ElvOLL:

o To yopakploTKd BApn TOV CLVAYEDY TOV AVTIGTOLOLV o€ KAbe gicodo. 'Eva onua xk
oV €16000 NG cOVAYNG j TOV GVVIEETAL GTOV VEVp®Va K, ToAlamiactaletar pe To Bapog
Wi,

e O afpolotig Uk TOV CNUATOV TOV €G0d®V OnmOS £rovv daupopembei pe ta PBapn. H
gloaywyn otov KOuPo Tov OwKTOLOL, ovvicTotalr o100  otafukd  dfpolcpa TV
OTOTEAECUATOV TOV KOUP®V 01 0Tt0{01 GLVOEOVTAL LUE AVTOV,

Uk = Z]n;() Wki Xi 6.1

e Mo cuvdptnon evepyomoinong ¢(ux), n oroia kabopilel Tnv T ™G €£000V 6TO O1AGTN A
[0.1] 4 [-1,1].
e 'Eva kot Ok, mov meplopilet Tov aplfud eTovoANYE®V TG EKTOIOEVLGNG TOV IKTVOV GE

KATO10 OT0dEKTO OP1O PETH TO OTOI0 O VELPOVAG EVEPYOTOIEITOL.

Onwc mpoavagépOnke, to oNUOTO €16000V, £0TMO X; 7OV EWGAYOVIOL OTO  OiKTLO,

moAlamAacialovton e ta fapn wi kKo abpoilovtor oynuatiloviag éva otabuko dfpolcua n,
n= Zi W; X 6.2

H miéov gvpémg ypnoiponotodevn cuvaptnon evepyomoinong eivat n 6ryogdng n omoia £yt tnv

Hop@1

f(n)=—— oémov 0< f(n) <1 7 6.3
(n) = o 0mov 0= f(n) =< il .

f(n) = tanh(x) omov -1<f(n) < 1 6.4

v Tpdén £€xouv EMKPUTAGEL TO. SIKTLA TOAAATADY EMMES®V EUTPOGOL0S TPOPOOHTNONG OOV
T GNHATO Ao TIG £16000V¢ dtafiPalovtal e va 1 Kot TEPIGGOTEPO KPLOA CTPOLOTO VEVPOVOV

OOV YIVETOL TEPUTEPM UETACYNUATIGUOC TV GUVOTTIKAOV Bapdv.

Mia and 11¢ emkpatéotepeg LeBOO0VG Yo TNV EKTAIOELOT TOV VELPOVIKOV SIKTVOV Eival anTh TG

omieB0d1000Mg ToV GPAANATOS. AvdAoya pe v T ¢ €£660v vtoloyileTal To GOAALN GTN
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ouvaptnon evepyomoinong. [epoatépw, pe ™ Pfondela g HePIKNG TOPAYDYOL TNG CLVAPTNONG,
T0 Bépn EMKALPOTOIOVVTOL Kol EXAVOAAUPAVETOL 1] dtadKacio amd TV apyn. AvOroya pe v
TIUN TOL KOTOPAOV, LETE OO KATOEG EXAVOANYELS, 1) S1001KAGT0 CTOUATAEL KoL AQUPAVOVE TNV

TeMKT TN €£000v.

Mo ™mv Tpofreyn TOV TIUOV TOL TETPEAAIOV ¥PNOLOTOMONKE Ve TOAVGTPOUATIKO SIKTLO LE
£Va KpUEO GTPAOUO TEGGAPOV VELPOVOV. Me Tn Bonbeta Tov Aoyicpukod Weka, Katackevdotnke

10 01KTLO Kot amekovileTon 6To Yphonua 6.7.

I'paonpa 6.7. ITolvotpopatikd vevpovikd diktvo (MLP) pe éva xpupd otpouo te60apmv
vevpavov. IInyn: 16ia eneEepyoasio (Weka).

To diktvo w10, £dwae TPOPAEYELS Y1aL TIG ETOUEVES TPEIS LEALOVTIKES TIUES, OTIMG OMOTLTTMOVOVTUL
otov mivaka 6.2.

Hpaypotikny Tyn) Twn mpofireyng MSE RMSE
115.07 115.24 0.0289 0.17
118.87 119.14 0.0729 0.27
120.67 120.54 0.0169 0.13

MMivaxag 6.2. TIpoPreym Tindv pe moivotpopatikd olktvo. Inyn: 16ia eneéepyocio (Weka).
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To péoo tetpaywvikd cedipa (MSE) yio v tpofieyn tov tpiov Tywov wobvtor pe: 0.040.

H pifa Tov péoov tetpayovikov cedaipatog (RMSE) yuo tv mpofreym tov Tpiddv HEAAOVTIKOV
TV wovto pe: 0.199.

2V poondBeia TpOPAEYNS TEPUTEP® UEALOVTIKMV TIUDV TO LOVTEAO OTOTVYYAVEL

210 mapoakdTo ypaonua 6.8, ancikoviCetan n TpOPAEYN TV TPV pHEALOVTIK®V onueiwv pali pe
TNV ATOTOTOGCN TOV TEAELTAUIOV YPOVIKA TILADV TNG YPOVOGELPAGS.

Ipdonpa 6.8. Ancwkovion mpoPreyng tpidov pedroviikadv tov. Inyn: oo enelepyacio
(Weka).

210 ypaonua 6.9, anewoviCetar  TpdPAeyn KoODC Kot N €EEMEN TOV TPOUYUOTIKOV TIUOV GAAL

Kol TOV TPOPAEYEMY TOV LOVTEALOL YU TIG TEAELTOIES YPOVIKE TYES TNG YPOVOGELPEG.

ACTUAL

PREDICTED

Ipaonpa 6.9. Ipaypotikés tipég Ko tipég mpoPreyng towv televtaimv ypovikd 125 onueiov.
IInyn: 16ia eneEepyacio (Weka).
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Téhog, oto ypaenua 6.10, amewovifovtor ot TPayHoTIKEG TIES Kot Ol TIHES TPOPAEYNS Yo TO

GUVOAO TNG YPOVOCELPEG TOV TIUAV TOL TETPEAAIOV.

ACTUAL

PREDICTED

Ipaonpa 6.10. Tpaypoaticéc Tpég ko Tyég mpoPreyngs. Inyn: Ioia eneéepyacio (Weka).
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KE®AAAIO 7-AIIOTEAEXMATA ANAAYXHX

2V Tepovca EpYAcic, TO KOPLo EPELVNTIKO EpMTNLA TOV TEONKE, 0POPOVCE GT dlePELVNION TNG
SLVOUIKNG TOL GUGTHUOTOG WIAG XPOVOCEPAS TV TIHAV Tov Ttetpedaiov WTI kabmg kot tev
TPOTOV dOPOPAOV TNG. ZVYKEKPLUEVA, epevvONKe éva dlakpltd duvoukd cvotua 1103 Twomv
neTpelaiov OV aPopovoe 6To YPovikd dtdotnua amd 02/04/2001 émg 16/05/2022, 6mmg avtég
avtAnnkav omd v 1otoceAida yahoo.finance kol 0@QOPOVV OTIG OOMPAYLOTEVCELS GTO

ypPnuaTieTpo epmopevpatov g Néog Yopkng (NYMEX).

H dvvapn g e€etaldpevng xpovoroyikng celpds Kot Twv amodocemv g eEetdodnke pe v
TEPLYPAPIKT] GTATICTIKY OAAG Kot pe TN Oewpia Tov ydovs. Edikdtepa, £yve avakaTOGKELT TOV
YDPOL TV KATACTAGE®MY cOUP®VA Pe To Bedpnua Tov Takens (1981) kot vroAoyioTnKav To Pn-

YPOUUIKE YOPOKTNPIOTIKA TOV YPOVOGEIPDV.

Emwovpwcd, m ovaivon emextdOnke kot otnv €£evpeon TV TOTOAOYIK®V 1O0THTOV NG
YPOVOGEPES TOV TILAOV TOV TTETPEiov. O oKomdg avTdg, EMTEVYONKE LE TO LETACYNLATIOUO TNG

oelpag o€ dtktvo, pe ™ nEBodo g opatdtrog Twv Lacasa et al., (2008).

Emniéov oxomd ¢ epyaciag, amotéAece 1 KATOoKELN] OVO HOVIEA®V TPOPAEYNC TOV
peALoVTIKOV efdopadiaiov Tumv tov metpelaiov WTI pe 600 amd 115 dnUoplAéctepeg otV
vrdpyovca BiAoypaeia pebddove. Tn péBodo Twv KovTvoTEP®V YEITOVMOV KOl LLE TNV KOTOCKELT
EVOG TOAVGTPOUATIKOV VEVP®VIKOD d1ktHov (MLP), pe éva kpu@d oTpdpa veEuphvmV, EUTpOcHiog

TPOPOOHTNONG TOV EKTTOdEVETON PE TN HEB0SO TG 0m15000140001MG TOV COAAUATOC.

7.1 HEPITPA®IKA XTATIXTIKA METPA

Ao TV EMOKOTNON TOV TEPLYPAPIKADV CTUTICTIKOV UETPOV TOV ATOSOGEMV TG XPOVOGEPAG,
TPOKVTTEL VYNAN] TN TUTIKNG amOKAonG (3.15) n ool cuvdéeTan Kot pe HEYOADTEPO «KivOLVOH»
OTIS TOTMOOETNGES OE YPNUOTIOTNPLOKAE TTPoidvTa TeTpelaiov 0N o€ GLUPOANIO LEALOVTIKTG
EKTANp®ONG Ko dikowpdtov tpoaipeong (futures & options) (Alvarez-Ramirez,2003). H tomik)
amoOKAIoN TeV gfdopadiainy AoyaplOpIK®V amrodocemy Tov teTperaiov £xet Tiun 0.055 ko sivan
Katé oAV vyMAoTEPN avtig Tov deiktn S&P 500 (0.025) kan tov ypvoov (0.024) yio v 01
ypovikn tepiodo. H acvppetpio epunvedet Ty enidpacn TV TPOSOTIKAOV EXEVOVLTIKMOV EMAOYDV

ot Von eneEepyaoiog g mAnpogopiog (Kyrtsou & Malliaris,2009). Otav 1 eneéepyocio etvor
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CUUUETPIKY, TOTE TO WETPO 1ooVTOL pe undév. Otav voeiotator acvppetpn emneepyacia, 10
OTOTIOTIKO PUETPO £xEL BETIKN 1 0pVNTIKN T ATO TNV TN TG OCCLUETPIOG OTIS ATOOOGELS TG
eetalopevng ypovooepdg (-0.42), tekpaipetar OTL VEICTOTOL OPVNTIK OCCLUETPiC oTNV
eneepyacio TG TANPoPopiag. TS ayopss, OTOV TPOKVTTEL KATOLN TANPOPOPNOT|, Ol ELEVOLTEG
avTdpoOv moAAEG @opég vmepPorwcd (Kyrtsou & Malliaris,2009). Avt n vrep-avtidpoon,
ameKovileTal oTATIOTIKG PE TO HETPO TNG KVPTMONG. XTI YPOVOCEPH T®V OTOSOCEDV TOL
neTperaiovn, N TN TG KOpToNS eivar vymAn (9.19) kot Katadekvoetl To Yeyovog Ot veictoton

VIEP-AVTIOPOAOT TWV EXEVIVTMOV OTIC LETOPOAES TOV TYLOV.

Ytov mivaxka 7.1, amewkovifoviot ot TIHEG TOV TEPTYPUPIKMOV CTATICTIKMOV HETPOV TNG TUTIKNG

AmTOKAONG, TS AGGVUETPIOG KO TNG KOPTMOOTNS, TV OTOOOGEMY TNG XPOVOCELPAS TOL TETPEAAIOV

WTL
eprypo@ikd oTaTIGTIKG pPETPO
Tomkn amdKAion 3.15
Acocvpetpia -0.42
Kbptoon 9.19

Mivaxag 7.1 . Tleprypagikd ototiotikd pétpa amododcewv netpeiaiov. IInyn: 16ia enelepyacio

(EViews).

7.2 TIMH XPONIKHX YXTEPHXHYX 7

Me m péBodo NG AVOKATACKELNG TOL YDPOL TOV QPACEMV, KOTOACKELACHUE €vo VEO
SPOPOLOPPIKO YDPO PACEMV O1d0TACN S M Yo KAOE YPOVOGELPA (TILADV KOl OTOdOGEMY) OTOL O
OVOKOTOOKEVAGIEVOS «TOPAEEVOS) EAKLOTIG €xel T {0100 TOTOAOYIKO YOPOKTNPIGTIKO TOL
apywov  eikvotr. EmuevyOnke, OmAaon, «epuPvbom» 1oL Opykod  EAKLOTY]  GTOV
avakotaokevacpévo ehkvotn (Takens,1981). o v avaxotackevn ypnoyoromdnie n néBodog
TV votepnoemv (method of delays) kot ta onpeia x; kdbe cepdg oynuaticOnkov cOuE®va pe ™

cuvaptnon:
Xi = (Xi, Xi-ﬁ[,o eecee .,Xi'(m'l)r) ’ 7. 1

Mo Tov vToAOYIoUO TG VOTEPNONG T, XPNCILOTOMONKE 1] GLVAPTHOY TNG apoPaicg TAnpoPopiag

(average mutual information, AMI). H cuvdpmnon avti, otmv mePInT®ON UG OLTOTEAOVG
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YPOVOCELPAG, KATUUETPA TIC YPOUUIKES KO UN-YPOLUUKEG CVOYETIOELS HETOED TV T®V TG To
HETPO aVTO EKPPALEL TN «UVIUN» TNG YPOVOGEIPAS 0pOV OGO PEYOADTEPT €ival 1 TN TOV TOGO
peyoAvtepn elvan kot 1 paxpoypdvia e&aptnon petald tov onueiov g oepdc. Me m uébodo

QLTY], VITOAOYIGTNKE 1 TYH TOL T 6€ 27 Y1aL TN GEPA TOV TIL®V Kot 1 yio T 6epd TV amodOGEmV.

7.3 TIMH ATAXTAXHYX EMBYOIXHX m KAI XYXXETIXHX v

21 cuvéxeLn, LIOAOYIoTNKE N TIUT TNG d1doTaoNS EUPLHIGNC M TOV AVOKATAGKEVAGLEVOL YDPOL
TOV KOTAGTAGEWV, COHPOVA [e T cvvOnKkn m=> 2D + 1 tov Takens (1981), a&onowwvrag tpia
epeuvnTIKd epyareia : ™ nEBodo TV Yevdmv kovtvotepav yertovov (Kennel et al.,1992; Hegger
& Kantz,1999), t pébodo twv Grassberger & Procaccia (1983) kot ) pébodo tov Cao (1997). Ta
anoteAéopato KatédeiEov pio didotaon euPvdiong m ion pe 7 yuo T P TOV TYWOV Kot iom 1e
9 yia ) oepd TV anoddcewv. H pébodoc twv Grassberger & Procaccia (1983), avédeiEe ko v
TIUN TNG HOPPOKAOGLATIKNG O1I0TACS TOL eAkLoTh d, otnv Ty 3.343 yia ) oe1pd TV TGOV
kot 6.313 yio ™ ogpd TV amoddcewv. Onwg «dbe YeEOUETPIKO OVTIKEILEVO, O
OVOKOTOOKEVOOUEVOG «TTAPAEEVOCH EAKVOTNG, YapokTnpiletarl amd v Evkieidela didotaon tov
YOPOL TOV (OTIC YPOVOGEPES TNG epyaciog avtng: 7 kol 9) aAAd Kol amd TNV TOTOAOYIKN-
HOPPOKAQGLOTIKY] 0140TOGT TNG TOAAATAOTNTAG 1) OO0l KOTAOEIKVVEL TNV (LTO-OLOIOTNTA TOV
ovotnuatos. H tun owt) (3.343 won 6.313), o¢ un aké€patog aptBpds, avadelkvieL T0 YOOTIKO
YopoktTpo TV efeTalopevav ypovooelpwv. EmmAéov, m O10popd oI HOPQOKANGLOTIKN
dtaotaomn HETAED TNG CEPAC TOV TIULMV KOl TOV OT0d0CEDMV EPUNVEVETUL OC VTAPEN ONUAVTIKOD
okéhovg BopVPov 0 omoiog «poAvvery N ypovoocelpd kot kabiotd tov opilovia mpdPAeyng

peAlovtikav Tymv mepropiopévo (Hanias et al.,2020).

7.4 TIMH XPONIKOY ITAPAGYPOY 1y

YnoAoyioOnke N Ty Tov «xpovikoH Tapadvpov» amd T GLVAPTHON:

Tw = (m-1)t 7.2
270 ¥POVIKO aVTO TOPABVLPO, LETOPEPETOL 1] TATPOPOPIC GTOV AVOKOATAGKEVUGUEVO YDPO O TIG
oelpég TV TILOV Ko TV onoddcewv (Fraser & Swinney,1986;Theiler,1990; Sauer et al.,
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1991;Kugiumtzis et al.,1994; Kugiumtzis,1996; Kantz & Schreiber,2004). H tiur| tov moapabipov
npénel va glval TéTow MOTE Vo emtevyBel opbn avoKATAOKELY] TOL YDOPOVL TOV QACEMV.
XPNOIULOTOIDVTAG TO YPAPNIO SOOPIGHOD TWV YPOVIKOV S0GTNHATOV (Space time separation
plot), (Provenzale et al.,1992;Kantz & Schreiber,2004), eriléyOnke oploTiKd Yoo T GEPAE TOV

TILOV 1 TN TOV Tw=170 Kot yio TNV oe1pd TOV 0m0dOCEMV 1) T Tw=28.

7.5 TIMEX TAPAMETPQN ANAKATAXYKEYAXMENOQOY XQPOY R"

H avaxotocikevt| Tov x®pov 1oV KoTaoTace®mv 0AOKANp®ONKE Kot Yo TG 00V0 YPOVOGEIPES POV
ypnoporomdnkay pe t pnébodo twv ypovikmv votepnoewv (method of delays, MOD) ot tiég

dlaotaong epPudiong m, ¥pPoviKnG LOTEPNONG T KL YPOVIKOV TapafHPOL Ty, OTME GTOV TOPUKAT®

nivaxka 7.2.
Xpovooelpd T m Tw
Tipéc 27 7 170
Amod00E1g 1 9 8

Mivaxag 7.2. TéG T,m Kot Tw TOV OVOKATAOKELASUEVOV YDpwv. TInyn: [dila enelepyaoia.

7.6 TIMH MEI'TXTOY EKOETH LYAPUNOYV A

Ye €vo YaoTIKO cVUOTNUO, dVO0 YETOVIKEG TPOYLEG TOL OVOKATOOKEVOGUEVOL YMPOov euPfvbiong
amoxkAivouv ekBetkd. O péyiorog ekBétng o omolog mpocdwopiler v amndkiion, ovopdaleton
exBétng Lyapunov kot cvpPorileton pe A, O exB€ng awtdg exTYdTOL XPNOLLOTOIOVTOG TN

GLVAPTN O,

M= % YN . log :Tt'; 7.3
Xpnowomomdnkav didpopes pnéBodotl yvmatég and 1 PProypapio (Wolf et al.,1985;Hegger et
al.,1999; Kantz & Schreiber,2004, Perc,2006) kot 1 épguva kotéAnée oe pio T ion mepinov pe
0.100 ywo T oepd tov Tiwav Kot 0.150 yo ™ oepd tov anoddcemv. Ot BeTikég avTég TIHEC,
evioyvovv Vv ektipnomn ot o eEetalOpeEVO GUOTNUATO EIVOL OUTIOKPOTIKG Kot gvaicOnta oTig

OALOYEG OTIG aPYIKES GUVONKEG,.
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7.7 TIMH ENTPOIIIAX KOLMOGOROYV-SINAI KS

H evtpomia koTapeTpd TV TOAVTAOKOTNTO £VOG GLUGTILATOG Kot BETIKN TN TG petappaletol o
vmapén yaovg. O Pesin (1977), katédei&e ) oyéon peta&y g evrpomiog KS kot tov exbetdv
Lyapunov, dtaturmvovtag Kot amodeikvoovtag v mepionun «Pesin entropy formulay, n ool
aeopd v -vmd TpodTobiselc- 1odtTa TS evipomiog KS pe to dBpoicpa tov Oetikdv exbetmv

Lyapunov &vog un-ypoppkod, oitiokpotikoy GLGTHIOTOG.

Ta cvotuata avtd £xovv Betikn Tun evrporiog KS 1 omola katadekviel to puOpd ammdAgog
™G TANPOPOopiog OV TPOEPYETAL amd TNV TaXLTNTO HE TNV Oomoic ol TPoylEg Vo onueimv

amokAivouv pe v mdpodo tov ypoévov (Eckmann & Ruelle,1985; Nicolis & Daems,1998).

Ymv mpd&n vworoyiCovpe ™ petafoln g Tung g evrpomiag S yia kKdOe 300 YpoviKEG OTIYHES

t ko t+1. 'Etot, opilovpe wg evrpomio KS, Ky :
1
Kn= - (St+1—S¢) 7.4

H tyun ™ evrpomiog vmoAoyiotnke OeTikn (YOpAKTNPIOTIKO TV XUOTIKOV GCUOTNUATOV) Kot iom

pe 0.29 & 0.31 yia Tig GEPEG TOV TIUDV KO ATOOOGEMY AVTIGTOTYOL.

7.8 XAPAKTHPIXMOX ®AXMATON [XXYOX

H avdlvon tov @dopotog oyvog umopel va eviomicel 1010tntec mov oyetTilovion pe v
TEPLOOIKOTNTA TOV TIHADV ooV evtomilel TIC cLYVOTNTES OV €Yovv peyorvtepn oyxd (Welch,

1967; Kovyovutlng,2014).

O petaoymuoticpdc Fourier Xi yuo éva dtakpitd duvapikd cOotua divetor amd T oyeon:
- i2mkt
Xk=21t\'=01xt eXp—%,ywk=0,....., N-1 7.5

And v emokoOmnon TtV @acudtov ommv evotnto 5.2.7, TPoKLTTOUV TEPLOOOYPELLLLOTL
eVpLLOVIKE KO GLVEYN TOV KOTAOEIKVOOLY UN-Tteplodikd onpata. To yeyovog ovtd, vTodNAMVEL

-G€ GLVOLOGLO KO LE TO AAAL EVPTULOTO- TT) YOOTIKY] GUUTEPLPOPH TV YPOVOCELPDV.

86

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



7.9 TIMH EKOETH HURST

Ot Hurst (1951) xor Weron (2002), avaeépovv 01t 0 gkBétng Hurst ypnouedel oty gbpeon

HOKPAG KAMULOKOG GUGYETICEMV KOl KOTAUETPA TN LOKPOYPOVIO VI UT| LLOG YPOVOGEPES.
O exBétng Hurst yio t1¢ e€etalopeves ypovooelpég vToAoyioTnke pe v ovdivon R/S oty tyun:

e  Xpovooepd tiuov = 0.855

o  Xpovoocelpd mphtav doupopmv = 0.632
[Tepartépw, pe v avdivon DFA, vroloyiotnke oty Ty tov 1.38 kot 0.56 avtictoiya.

H a&omotio ™ mpdPAEYNC LEALOVTIKOV TIUOV OITIOKPOATIKOV CLOTNUATOV EAPTATOL OO TN
HOKpOYPOVIOL HVAUN oG ypovooepds. H paxpoyxpovio Oetiky] avtoGLGYETION TOV TIUOV
emmpedletl Tig TpoPAEYELS Yo o acvvifiota pakpd ypovikn tepiodo (Weron,2002). Onwg eitvon
yvootd ond v epyacio twv Mantegna & Stanley (1995), ot @poakToMKEG YPOVOAOYIKEG GEWPES
yopaxtnpiloviot and paxpoypovio pvnun. Emmiéov, n avdivon DFA katédei&e 0tim ypovocelpd
TOV TOV TOL TETPELAion, yapoaktnpiletal amd 10YVPEC LOKPOYPOVIEC CVCYETIGELS O1 OTOIEG OEV
elval amotéAespa €vOG THTOL VOLOL dVVOUNG ooV 0 cvuvieAeotnc Hurst vmoAoyiotnke oe Tiun

ton pe 1.38> 1 (Peng et al.,1995).

7.10 XAPAKTHPIZXMOX AITATPAMMATQN EITANAAHYHX

Ta doypdppota ETOVOAYEDV YPNOYLOTOIOVVTOL MG SYVAOCTIKO £PYUAEID Yoo TNV ATEKOVION
NG OUVOUIKTG CUUTEPIPOPAS T®V Ypovooelp®v. 'Eva d1dypappa eravainyng (recurrence plot),
OOTVLMVEL GE KAOE YPOVIKN GTIYUN 1, TOVG YPOVOLS GTOVS OTOTOVE 1] KATAGTAOT] £VOG duVALKOD

GLGTNLLOTOG EMOTPEPEL TNV TponyovuevT katdotoon (Eckmann et al.,1995).

O1 amoctdoelg Tov X, amd ta dAka (N-1) onueio X, anewovifovron oe diodibotato mivaxa R, wg:
(&) _ N s
Ri’i - (E) (8 = ||Xl = X]”), l,J - 1,2, ...... ,N 7.6

Onwg avaivdnke oy evotnra 5.2.9, mapatnpeitol pio KavoviKOTNTo TV YOPUKTNPIOTIKOV TOV
SwypoppdToV etovainyng (reccurence plots) mov TPOKVTTEL MO TIG YPOVIKES ETOVOANYELS TOV

TPOYLOV KOl ATOTEAEL 101OTNTA TOV OUTIOKPUTIKOV-YOOTIKOV CUGTNUATOV.
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7.11 TOITIOAOTI'IKEX IAIOTHTEX AIKTYOY XPONOXEIPAX

Kd&Be onpeio g ypovocelpdg petacynuotictnke oe KOUPo S1kTvoL OOV TO GUVOAO TV KOUPWV
OULVOEETAL e OKUEC MOTE TEMKA Vo dnpovpyeitarl €vog ypaeog-diktvo. O peTooynuationoc,
dtevepynOnke pe tov odyopifuo tov Lacasa et al., (2008), pe ™ Bondeia g avicdtTog:

-t
L

x(tk) < x(t) + (x(t;) - x(ti)) 7.7

Ot TomoAOY1KEG 1O10TNTES TOV HIKTHOL GLVOEOVTOL AUECH LLE TO, YOPOKTNPICTIKA TNG YPOVOGEIPAS
KOl OTOTUTOVOLV TN dvvapikn Tov e€etalopevov cvotnuatog (Charakopoulos et al.,2014). Ot
010N TEG AVTEG TOL Elvat:

e  Méoocg Babuodg diktvov (Average Degree): 14.78

e Atbperpog diktvov (Network Diameter): 8

¢ Awpepioparoroinon (Modularity): 0.724

e Yvviedeomng opadomoinong (Average clustering coefficient) : 0.699

e Méoo unkog swdpoung (Average path length) : 3.972

Kébe xopPoc ocvvoéeton kotd péco 6po pe 14.78 dapopetikovg kopPovs. Atyor kopupor Exovv
peydro Babud kat morroi Exovv pikpd Paduo.

H d1dpetpog tov diktdov givan ion pe 8. H péon peyaddtepn andotoon LeETaED 0VO OTOI0VONTOTE
KOUPwv pe ™ cvvtopdtepn ddpoun givon ion pe 8. H 1d0mTa v, Hog EVUEPDOVEL Y10 TN

HEYAAN TOYVTNTO LETAGOONG TG KTANPOPOPINS» EVTOS TOL SIKTOOL TOV TETPEANIOV.

H vymA i g 10tmtog g dapepicpatonoinons (modularity), iong pe 0.724, anotvndvel
TNV W0TNTA TOL SIKTVOV OV EYEL IGYVPOVS GUVOEGHOVG HLETAED TOV KOUP®V GTIG GYNUATILOUEVES
oladeS TOVg OAAL adUVAUES CLVOESELS LeTalDh TV opddwv avtdv. To eEgtalopevo diktvo xet

v téon va oynuatiCel peydres opdoeg-KovOTNTEG e TOAAOVG KOUBOLG.

H -eniong- vynAn tyun tov cvviekeot) opadonoinong (0.699), amodeicvietl OtL o1 yeitovikol
KOpPot evag Tuyaiov kopuPov £xovv TV Tdom va cuvoEovTatl Kot v Tol LETAED TOVS dNUOVPYDVTOG

OLGTAOEG.

O pécog apBuog Tv Prudtov mov amottobvtal yuo. T HETaPaon and £vo kOUPo o€ €vov GALO
etvar ioog pe 3.972. H tun avty ocovvdéeton pe v d10Ta Tov SIKTHOL TOV TMETPEACIOL Va
LETAPEPEL TNV TANPOPOPIa. YPIYOPOL.
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Me Bdaon v epyoacic tov Travers & Milgram (1969), to diktvo TOL TETPEAQiOV TOV
KOTOGKELAGTNKE OMOTEAEL «OTKTLO HIKpPOV KOGHOVY (small-world network). Avtd, Tpokvntel amd
TNV EMOKOTNGCN NG 1010TNTOG TOV HECOL UNKOLS dwdpoung (average path length), mov

vroAoyiotnke ico pe mepimov 4 (3.972).

7.12 AIOTEAEXMATA ITPOBAEYHX ME AOKIMH I'AMMA

Xoppova pe tov Kemp (2006), n tyun g dtdotaong epfvdiong m mov mpokORTEL Pe TN OOKIUN
Iappa dev etvon whvta ion pe ™ dtdotaon epPubdiong mov e€evpioketan pe un-ypoppukéc pebdoovg
(kovtvotepor yeitoveg, KAm.) a@ov omnv gpappoyn tov [dupoa-teot 10 {nrovpevo sivor m
eloyiotomoinomn ¢ dakvpoaveng tov BopHov kol 0 TPOGOHIOPICUOS TOV KOAVTEPOL SLVATOV

HOVTEAOL TPOPAEYNG.

v T g ddotaong avtig (m=12), o 06pvPog yapaktnpiletor amd pia dtakvpavon Var(r)
otV €icodo iong pe 0.324.

Onwc avaeépbnie oty evotnta 6.1, amd 1o d1dypappo dtokdpaveng Bopvfov kot ceaALaTog 6e
oyxéomn He Tov aplipd TV KOVTIVOTEPMV YEITOVOV, EMAEXONKE 1| KATAAANAN TN TOL aplBLOD TOV

yveudvov (Pmax) oto onueio Kopespov g KaUmvAng tov oedipatoc (SE), iong pe Pmax=17.

Eniléyovtag Pmax = 17, 10 poviéAo mpoPAEmel T HEAAOVTIKY TIUN TNG EMOUEVNG TEPLOOOV
(ePdoudda) oe 116.78% avti g mpoayuatikng mov sivor 115.078 to Popéi, (MSE:2.92 kot
RMSE:1.71), amotvyydvovtag otnv mpoomdbeio. TpoPAeYNs TEPAITEP® UEAAOVTIKOV TUYLDV.

Eniong, amotuyio mpoPreyng mapatnpeiton kot yio S10popeTikés Tipég Tov Pmax.

[Tepartépw, YPNOLOTOUDVTOG TN XPOVOGEIPE TOV TPAOTMY OOPOPDOV KOl EMAEYOVTAS VO LLOVTEAO
npoPAeymc pe m=9 ko1 Pmax=7, emrvyydvetor 1Kavomomtiky] TpoPAEYN TOV ETOUEVOV TPUDV

TIHOV, Onwg avoivdnke oty evomnta 6.1, pe MSE:2.361 ot RMSE:1.537 yw T cuvolk
TpoOPAEYN.

2V npoomdBeia TPOPAEYNS TEPULTEP® PEALOVTIKDV TIULAV TO LOVTEAO OOTVYYAVEL
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7.13 AIOTEAEXMATA ITPOBAEYHX ME NEYPQNIKO AIKTYO

Mo mv mpdPreyn TV TILOV TOV TETPEAAIOV, XPNOILOTOMONKE v TOAVCTPOUOTIKO dIKTVO LE
EVOL KPUPO GTPOUO TEGGAPOV VEVPOVAV, EUTPOSHING TpoPoddTnong kot pébodo exmaidevong v

0m1600318400061 TOV GPAALOTOC.

Ta onuato 16600V, £6T® Xi, TOL EIGAYOVTOL GTO diKTLO, TOALOTAAGIAovVTaL e Ta. Pdpn Wi Kot

afpoiloviar oynuatiCovrag £va otafukd abpotoua n,
n= Zi W; Xj 7.8

IMa kéBe Tyun €£6d0v vroAoyicOnke 10 cEAALN 6T GLVAPTNON evepyomoinone. Me ) PorOeia
™G UEPIKNG TAPAYDYOL TNG GLVAPTNONG, T Papn emkorpomomOnKay Kol exavailednke 1
dwdwkacio amd v apyn. Metd and neviaxooieg (500) emavainyels, 1 dladikacio tepoatmdnke
Kol AdPope v tEMKN TN €£000V TOL OmoTEAEl TNV TPOPAEYM TOV TPLOV UEALOVTIK®OV

(eBoopad10imV) TILADV TNG YPOVOCELPAS TOL TETPEAAIOV.

Onwc amewoviletow otnv evomnta 6.2, ot TPOPAEYEIS TOV HEALOVIIKOV TPIOV TILOV
npoceyyiomrov pe eEapetikn akpifela. Edwkdtepo, n Tyun tov COAAUOTOC Yol TY] GUVOAIKT

wpoPreyn vmoroyiotnke o€ yapnid eninedo ( MSE: 0.040 kou RMSE:0.199).
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KED®AAAIO 8-XYMIIEPAXMATA

2V mapovoa epyacio, eEETAoONKE OVOAVTIKG TO EVOEYOLEVO O1 XPOVOGELPES TV EfdopadIoimV
TILOV KOl TOV TPOTOV dpop®dv tov meTperaiov-WTI, yo o ypovikn mepiodo eikoot tmv

(2001-2022), va. £x0vVv YOOTIKA XOAPAKTNPICTIKA.

H avdivon pe ™ Bempio Tov xdovg, 1 €0peon g TWNG TG LOPPOKANGHOTIKNG O1AGTOCTG TOV
eAkvoT oL ivan un-aképatog apBuods, n Betikn Ty Tov péyiotov exfétn Lyapunov, n Oetikn
T g evrporiag Kolmogorov-Sinai, 1 evpul@vikOTNTa Kot 1] GUVEXELD TOV PACUATOV 1GYVOG,
N VYMAN T Tov gkBétn tov Hurst copeova pe v avaivon R/S ko DFA kot n kavovikdtnta
TOV YOPOUKTNPIOTIKOV TOV OOYPOUUATOV ETOVOANYNG, LTOSEKVOOLV TNV VTOPEN YOOTIKOV

W0TTeV o115 e£eTAlOUEVEG YPOVOAOYIKEG GEIPES.

Onwc mpoékvye, ot eEetaldpeves YpoOvOsEPES, YopaKTNPiloviol MG OITIOKPOTIKA-YOOTIKA
dkpitd dvvapkd ocvotnuota pe vmapén BopvPov. H dmapén BopOPov, mov amoterel to
OTOYOOTIKO UEPOC TMV YPOVOGEPDV, OPEIAETOL GE OTPOTIOPIGTOVG TAPAYOVTES Ko EXNPEALEL TOL

duvokd cvotnuatTa Katd TV £EMEN Toug (dvvaputkdg B0pvpog).

Xpnowomotwvtog T HEB0d0 TNG aVOKOTAUOKELNS TOV YDOPOV TOV (ACEMV, TPOPNKAUE OTN
onuovpyio LOVTEA®V TPOPAEYNG LEAAOVTIKMV TIU®V HE LKpd xpoviko opilovta. [Tapatnpnonke
OTL TO0 oPAApA ueYeBOHVETOL 00O EMEKTEIVETOL TO YPOVIKO dtdoTnpa TpoPAeyns. To yeyovog awto,
amotelel cagn £vOeldn YOOTIKNG CUUTEPIPOPES Kol 0QeiAeTal OTNV EKOETIKN GTAOIOKA OTOKAION

HETOED YELTOVIK®MV OMUEI®V.

[lepartépw, 10 VYNAO eminedo EMPOVIG TOV KOTAYPAPNKE OO TNV AMOTIUNGCT TOL €KOETN TOL

Hurst, emonpaivel tv @paktalkn doun g ¥povooelpds Tov TeTpelaiov 1 omoio £MOEKVIEL
HLOKPOYXPOVIOL LLVIILLN.

To ypdonua d1dotacng cvoyétiong v kot ufvbiong m yia tig d00 ypovooelpés, eppavilel Eva
EMIMEOO «KOPEGUOV» GE UN-OKEPOU] TU| KOL LDTOONADVEL YOUNANG O14GTOONG TOPAEEVOVS

EAKVGTEG 01 0moi0t 0V KoTahapPdvouy oAdkANpo Tov Eukdeidio ydpo avakatacKeunc.

H Betucr) ipun tov péyiotov exbétn Lyapunov kot g evrponiog Kolmogorov-Sinai, katadeikviet
NV €KOETIK AmOKMON -TPOIOVTOG TOL YPOVOL- HETOED YELTOVIKAOV TPOYIDV, EPUNVEDOVTAS TNV
evaoOnoia ot apywés ocvvOnkeg kot emaindedovtag v VIOPEN XOOTIKNG OLVOUKNG TOV

dedopévov Tov egetalduevov celpdv. X1o onueio avtd, Bo mpémel va onueiwdel 4Tt av Ko M
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OeTikn T tov péyoTov exBétn Lyapunov vmoloyiotnke va €xet Ty ion pe mepinov 0.100, o
opifovtag TpoPreyng anodeiydnke 4Tt 160LTAL TO TOAD pE TPELG HEAAOVTIKEG TIHES. Eivan yvmoto
otL 1 mapovcio BopvPov eunodilel Tov opHd vroroyiopd tov exkbetdv (Kovyrovutlng2014).
opemva pe toug Pesin (1977);Kamizawa et al., (2014), to pétpo g evrpomiog Kolmogorov
dtvetar and to dOfpocpa tv Betikdv ekbetddv Lyapunov ko yuo 11g e€etalOpeveg ¥pOVOGEPES

vroAoyiotnke va €xel Ty mepinmov ion pe 0.300. H tyunq avt eivan cvvenng pe tov opilovta

TPOPAEYNC OV TEAKA ETITLYYAVETOL OTO TO LOVTEAQL LLOIG (1 / 0.300 = 3).

O pETOOYNUOTIOUOG TNG YPOVOCEPAS TOV TILAOV TOV TETPEAOIOV GE OIKTVLO, GUUE®VO, LE TOV
alyopiBpo g «opatotnrac» tav Lacasa et al., (2008), avédeile T1G TOMOAOYIKES 1010TNTEG TOV
dtakprtod cvotnuotog. To diktvo, £xel v W0t Ta (modularity=0.724) va £yl 16YvPOovG 0GOS
HETOED TV KOUPWOV EVTOG TV GYNUOTILOUEVOV OLAO®MY TOL ALY AOVVAUES GUVOEGEIS LETAED TV
opdo®v avtmv. Zynuotiel peydieg opdoeg pe moArovg KOpPovg. Atyor kopPot £xovv ToAd peydio

Babuod (kevrpkoi kOpPot, hubs) kot moAroi k6ot Exovv pikpo Padbuod.

EmnAéov, n «mAnpoeopioy €vidc Tov SIKTVOV, HETAPEPETAL «YPNYOPO» Ao 1 OBUETPOS TOV
SIKTHOL KOl TO PHEGO PNKOG dladpoung Exovv pkpn tiun (8 ko 3.972 avtictoya) o€ oyéon Le 10

uéye0og tov. I'a 1o Adyo oo, 10 e€eTalOpevo dikTVLO amoTeELEl Eval «OTKTLO HIKPOD KOGULOLY.

H mpoondBeia mpdyvmong tov peAloviikov  eBdopadiaiov Tuov, avédelte éva opilovia
npoPreync ico pe tperg Twéc. H pébodoc twv kovivdtepmv yertovov pe t Pondea g
oTaTIOTIKNG AU Ko TNG XPOVOCELPAS TV TPOTOV OAPOPDOV ATOOEiYONKE TMOC EYEL TOAD KOAN|
npoPrentikn wavotnto. [lepartépw, n TpoPreyn pe ™ ¥pNoomoinoy evog TOAGTPMOUATIKOD
VELPOVIKOD OIKTVOV, LE £VOL KPLPO GTPMUO TEGGAPMOV VEVPOVAV, EUTPOGOL0S TPOPOSOTNONG Kot
péBodo ekmaidevong v omceBodAd00T] TOL GEAANATOS, amodelyOnke v &xel €EMPETIKNG

axpifelog TpoPAentikn wovoTnTA.
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Y10 mopakdto yphonua, 8.1, ameucoviCovtor o JPOPETIKE emimedo GOEAAUATOG HE TIS dVO

nefddovg. Omg amotvmmveTaL e EVAPYELD, 1| HEBDDOOG e VELPOVIKS dIKTVO VITEPTEPEL.

Idpaipa NpoPAePng

2.500
2.000
1.500
1.000
0.500

KNN-GAMMA TEST MLP KNN-GAMMA TEST MLP
MSE RMSE

0.000

I'padonpa 8.1. Zoykpion cedipatog petacd mpoPfrentikmv peboddowv pe KNN kot MLP. IInyq:

1810 emelepyaoia (Excel).

[Mapd ta evBoappuvtikd amotelécpata wpoPreync, dev pmopel va efaybel yevikd, ac@orég
CLUTEPACLA, TOGO Yo TNV KOAVTEPT LEB0OO TPOYVOONS TOV LEALOVTIKAOV TIUMV TOL TETPEAOIOV
OG0 KO Y10 TIG EMPUEPOVG TAPUUETPOVS TV 000 LeBOGOV (apBpnds yertdvomv, dtdctacn eppvbiong,
apludc kpue®V oTpoudtov, apBndc vevpovev ce k0be otpopa, KAT.). To yeyovog owtd
TPOKVTTEL, Y10Tl OGS o€ OAES TG 0koVopKEG ypovooelpés (Peters,1991), o petaforég dtaypovikd
TNV TN TOL HEGOL KO TNG TUTIKNG OTOKAIGNS, OVGKOAEDOVV Kol TEPUTAEKOLV TNV TPOSTdOELn
TPOPAEYNC TOGO e TN HEBODO TV KOVIVOTEPOV YELTOV®DV 0G0 Kot e TN Bondela vevpmviK®V
dwrtowv. Eéotiag g pun-otacydttog, 660 to duvoptkd cvotnua eEeMocetol 6to ¥pdvo, ot
napdapetpotl Bo tpénel va enavampocdopilovrat.

2y gpyocio avtn, avaivdnke pio povo ypovocelpd tetpelaiov kabdg Kot o1 amodOGELS TG, O
efdopadiaio Pdon, yopic va e£eTacBoVV Kot AAAES XPOVOGELPES TOV EVEPYELNKOD KAAOOV DOOTE TOL
OTOTEAECLLATO. VO TTAPOVV Tr HOPON YEVIKELONG. X UEALOVTIKEG €£PEVLVEG, 1 OlepedivioT NG

SVVOLIKNG avapopIKd e TO TeTpEAato Brent, Ta mapdywya mpoidvta metpelaiov, T0 GLGIKO a€p1o,

93

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



™ YPOVOAOYIKN cepd g petafintomrag (volatility) oAAd kol TV MUEPNOIOV TY®DV TOV
netpedaiov WTI, Oa amotdnmve TEIOTIKE Kot pe pHeyaAdTepn aKpiPelo TNV VITOKEILEVT] SUVOIKY|

TOV GUGTNLOTOG TOV GMTETOL TV OLYOPDV EVEPYELOGC.

H mapovoa épevva, dhvatol va gavel ypioyun og ENEVOVTEC TOV SPACTNPLOTOOVVTAL GTHV 0yopd
TOPAYDYOV LEAAOVTIKNG EKTANPOONG KO SIKOIOUATOV TPOOIPESNS APOV TPOTEIVEL EVaL LOVTEAO
npoPAeymc Pacilopevo o ToAVGTPOUATIKO VeEVpmViKO dikTvo (MLP), 10 omoio @aivetar va €yxet

KPP TPOYVAOGTIKY| IKOVOTNTO.

H dwtepotnta g epyaciog avtrg Kabdg kot 1 GUUPOAN TG otV £peuva, £YKELTAL GTO YEYOVOG
ot e€etdletar n YPOVOAOYIKY GEWPE TOV TIU®V TOV TAEOV ONUOPIAODG TTPOTOVTOS GTNV ayopd
TAPAYDYWOV, TOGO TPOYEVESTEPA OGO Kot LETOYEVESTEPQ TNG EIGPOANG TG Pwoiag otnv Ovkpavia.
EwBoAn, mov extivale v T Tov 6€ TOAD LYNAG EmimEdD Kol KOTEGTNOE TNV TPOoTAOELn

TPOYVOONG TOV TILADV TOV aKOUO SVCKOAITEPT.
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IHAPAPTHMA

NAoylwopko R

> library(mutualinf)

> library(tseriesChaos)

> x=scan('D:\\OIL_WEEK.dat')
Read 1103 items

> mutual(x, partitions = 16, lag.max = 40, plot=TRUE)
> AMI<- mutual(x, partitions = 16, lag.max = 40, plot=TRUE)
> print(AMI)
0 1 2 3 4 5 6 7
2.4883740 1.7149574 1.5345012 1.4479516 1.3256128 1.2402937 1.1759729 1.1163529
8 9 10 11 12 13 14 15
1.0715654 1.0244671 0.9937436 0.9706501 0.9344838 0.9176966 0.8818029 0.8653794
16 17 18 19 20 21 22 23
0.8471512 0.8363708 0.8084670 0.7853613 0.7743293 0.7704812 0.7674988 0.7536220
24 25 26 27 28 29 30 31
0.7506915 0.7463457 0.7437501 0.7307001 0.7342076 0.7317253 0.7173658 0.7035904
32 33 34 35 36 37 38 39
0.7002543 0.6791089 0.6673728 0.6594732 0.6462620 0.6302830 0.6372447 0.6248100
40
0.6017577
> y=scan('D:\\OIL_DIFF.dat')
Read 1102 items
> AMI<- mutual(y, partitions = 16, lag.max = 40, plot=TRUE)
> print(AMI)
0 1 2 3 4 5
1.568005769 0.070782036 0.076250137 0.068196185 0.074864634 0.052930698
6 7 8 9 10 11
0.065954111 0.065007589 0.054340625 0.041894607 0.055475591 0.035787894
12 13 14 15 16 17
0.028749893 0.039929229 0.038753148 0.015767544 0.031870867 0.033394545
18 19 20 21 22 23
0.023067639 0.021848680 0.030413487 0.018849969 0.022594048 0.016936672
24 25 26 27 28 29
0.035338177 0.010829219 0.014744174 0.018915553 0.017142360 0.011267170
30 31 32 33 34 35
0.035677020 0.018770366 0.027967498 0.026207829 0.017495843 0.025879943
36 37 38 39 40
0.009853648 0.017150628 0.004098298 0.009570560 0.006108691

>fn.out<-false.nearest(x, 8, 27, 170, rt=2, eps=sd(x))

> plot(fn.out)

> fn.out <- false.nearest(y, m=15, d=1, t=8, eps=4*sd(y), rt=2)
> plot(fn.out)
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>library(nonlinearTseries)

>dimension = estimateEmbeddingDim(x, time.lag=27, max.embedding.dim=10,threshold=0.95,
>do.plot=TRUE)

> print(dimension)

[1]17

> dimension = estimateEmbeddingDim(y, time.lag=1, max.embedding.dim=12,threshold=0.9,
do.plot=TRUE)

> print(dimension)

[1]9

>cd=corrDim(time.series=x,min.embedding.dim=1,max.embedding.dim=8,time.lag=27,min.radius=1e-
3,max.radius=50,n.points.radius=100, theiler.window=170,number.boxes=100,do.plot=F)

> plot(cd,type="1")

> plotLocalScalingExp(cd,cex=0.5,xlim=c(15,50))

> cd.est = estimate(cd)

> print(cd.est)

[1] 3.343

>cd=corrDim(time.series=y,min.embedding.dim=1,max.embedding.dim=10,time.lag=1,min.radius=1e-
3,max.radius=50,n.points.radius=100,theiler.window=8,number.boxes=100,do.plot=F)

> plot(cd,type="1")

> plotLocalScalingExp(cd,cex=0.5,xlim=c(1,45))

> cd.est = estimate(cd)

> print(cd.est)

[1]1 6.313

> tak = buildTakens(x,7,27)
> stp.test = spaceTimePlot(takens=tak,number.time.steps=400,do.plot=TRUE)

>takens<-buildTakens(x,7,27)

> plot(takens,type='0')

> if (requireNamespace("rgl", quietly = TRUE)) {
+ rgl::plot3d(takens,size=3.7,col="red')

+ rgl::points3d(pmSpm,col="red")

+}

>takens=buildTakens(y,9,1)
>pm=poincareMap(takens = takens)

> if (requireNamespace("rgl", quietly = TRUE)) {
+ rgl::plot3d(takens,size=2.7)

+ rgl::points3d(pmSpm,col="red")

+}

>takens = buildTakens(x,embedding.dim=7,time.lag=27)
>plot(takens,type="'0',col=2)

> takens = buildTakens(y,embedding.dim=9,time.lag=1)
> plot(takens,type='s',col=4)
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>library(DChaos)
>exponent <- DChaos::lyapunov(x, m=7:7, lag=27:27, timelapse="FIXED", h=8:24,
wOmaxit=100,wtsmaxit=1e6, pre.white=TRUE, lyapmethod="SLE", blocking="ALL", B=100, trace=1,
seed.t=TRUE, seed=56666459, doplot=TRUE)
> summary(exponent)
Call:
Lyapunov exponent spectrum
Coefficients:
Estimate Std. Error zvalue Pr(>|z])
Exponent 1 0.09180382 0.05222573 15.82045 1.000000e+00
Exponent 2 -0.07207981 0.04988391 -13.00456 5.763003e-39
Exponent 3 -0.21865775 0.05614434 -35.05108 1.877136e-269
Exponent 4 -0.32988538 0.06004192 -49.44826 0.000000e+00
Exponent 5 -0.46007606 0.07466061 -55.46010 0.000000e+00
Exponent 6 -0.61364984 0.10055332 -54.92458 0.000000e+00
Exponent 7 -0.97739057 0.14884250 -59.09949 0.000000e+00

> jacobian <- DChaos::jacobian.net(data=x, m=7:7, lag=27:27, timelapse="FIXED", h=8:24)
>summary(jacobian)
> exponent <- DChaos::lyapunov.max(data=jacobian, blocking="BOOT", B=100, doplot=TRUE)
> summary(exponent)

Estimate  Std. Error zvalue Pr(>|z|)
Exponent 0.09180382 0.05372886 15.37785 1

> exponent <- DChaos::lyapunov.spec(data=jacobian, blocking="BOOT", B=100, doplot=TRUE)
>summary(exponent)
Estimate Std. Error  zvalue Pr(>|z|)

Exponent 1 0.11021520 0.05250326 18.89286 1.000000e+00

Exponent 2 -0.07917394 0.04998751 -14.25487 2.090445e-46

Exponent 3 -0.20627336 0.05406644 -34.33665 1.114340e-258

Exponent 4 -0.33460652 0.06257525 -48.12540 0.000000e+00

Exponent 5 -0.45968641 0.07527857 -54.95824 0.000000e+00

Exponent 6 -0.61187108 0.09588350 -57.43261 0.000000e+00

Exponent 7 -0.97101644 0.14829185 -58.93209 0.000000e+00

>output <-lyap_k(x, m=7, d=27, s=60, t=170, ref=700, k=1, eps=sd(x)/3)
>print(output)
> lyap(output,1.86,4.38)
(Intercept) lambda
2.4558882 0.1047658
>plot(output)

> library(psd)
> psdcore(x, ntaper=10, plot=TRUE, refresh=TRUE)
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> library(psd)
> psdcore(y, ntaper=10, plot=TRUE, refresh=TRUE)

> library(pracma)

>hurstexp(x, d = 50, display = TRUE)

Simple R/S Hurst estimation: 0.855282
> hurstexp(y, d = 50, display = TRUE)
Simple R/S Hurst estimation: 0.6319627

>library(DFA)

> dfax<-DFA(file=x,scale = 2*(1/8),box_size = 4,m=1)
> plot(dfax,type='0',col=1)

> dfay<-DFA(file=y,scale = 2”(1/8),box_size = 4,m=1)
> plot(dfay,type='o0',col=4)

> dfax=dfa(time.series = x, npoints = 50,window.size.range=c(10,300),ge=c(10,300),do.plot=FALSE)
>estimationx = estimate(dfax,do.plot = TRUE,add.legend=F, main="DFA of OIL_WEEK")

> print(estimationx)

[1] 1.38301

> dfay=dfa(time.series = y, npoints = 50,window.size.range=c(10,300),ge=c(10,300),do.plot=FALSE)
>estimationy = estimate(dfay,do.plot = TRUE,add.legend=F, main="DFA of OIL_DIFF")

> print(estimationy)

[1] 0.5645934

> recurr(x, m=7, d=27, start.time=10, end.time=200)
> recurr(y, m=9, d=1, start.time=15, end.time=30)

>library(Metrics)
>mse(115.07,116.78)

[1] 2.9241

>rmse(115.07,116.78)

[111.71

>mse(115.07,115.21)

[1] 0.0196

>rmse(115.07,115.21)

[1]0.14

>mse(118.87,117.84)

[1] 1.0609

>rmse(118.87,117.84)

[1]1.03

>mse(120.67,118.22)

[1] 6.0025

>rmse(120.67,118.22)

[1] 2.45

> actual<-c(115.07,118.87,120.67)
> predicted<-c(115.21,117.84,118.22)
> mse(actual,predicted)
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[1] 2.361
> rmse(actual,predicted)
[1] 1.536555

> mse(115.07,115.24)

[1] 0.0289

> rmse(115.07,115.24)

[1] 0.17

> mse(118.87,119.14)

[1] 0.0729

> rmse(118.87,119.14)

[1]0.27

> mse(120.67,120.54)

[1] 0.0169

>rmse(120.67,120.54)

[1]0.13

> actual<-c(115.07,118.87,120.67)
> predicted<-c(115.24,119.14,120.54)
> mse(actual,predicted)

[1] 0.03956667

> rmse(actual,predicted)

[1] 0.1989137

Noywouiké Matlab

>> load('OIL_WEEK.xlIsx')

>> figure()

>> plot(OIL_WEEK)
>>0IL_WEEK_net=visibilitynet(OIL_WEEK)
>>spy(OIL_WEEK net)
>>writetoPAJ(OIL_WEEK_net,’OIL_WEEK’,0)

104

Institutional Repository - Library & Information Centre - University of Thessaly
10/03/2023 00:46:33 EET - 137.108.70.14



