Cryaujcku mporpaM: JIoKTopcke CTyauje CTyaujckor mporpama Matemarika — BepoBaTHoha
Y CTaTUCTHKA

Ha3uB npenmera: AHajin3a BpeMEHCKHX cepuja

Hacrasunuu: [Tasne H. Miagenosuh u Becna JeBpemoruh

Cratyc npeamera: n300opHu

Bbpoj ECIIb: 9

YcaoB: Teopwuja ciaydajuux nporieca, CTallMOHAPHH CIYYajHU IPOLECH

us mpeamera: VYmo3HaBame CTyICHTAa ca MAaTEMaTHYKAM MOJIEINMa KOjU C€ KOPUCTE MPU
[IpOyYaBamy BPEMEHCKHX CEpHja.

Hcxon mpeamera: CrymeHT je cTeKao OCHOBHA M IMoceOHA 3Hama y O0JACTH aHaIn3e
BpeMeHCKuX ceprja. Ocroco0JkeH je la CaMOCTallHO TMPaBH MOeNle KOHKPETHHUX BPEMEHCKHX
cepuja U 1a ce 0aBM HAYYHO-MCTPAKMBAYKUM PaJIoM y 0BOj 00JIacTH.

Canp:kaj npeamera: CraioHapHe BpEeMEHCKE cepHje, XWIOEPTOB MPOCTOP CIIydajHHUX
BenmunHa, Cranmonapan ARMA mpomecn. ChexTpainHa penpe3eHTanrja CTalrOHAPHUX
nporeca. [Ipensuhame cranuoHapHHX mporeca. ACUMITOTCKa TeopHja. OUEHhHUBAWKE CPEllbe
BpPEIHOCTH M KoBapHjauuoHe ¢ynkuuje. OnemuBame napamerapa ARMA mopena. Usrpanma
Mozena u npeasuhame momohy ARIMA mporeca. AHanm3a CIIEKTpa CTallMOHAPHOT MpPOIEca.
Mogenu HecTaMOHAPHUX BPEMEHCKHX cepuja. JeNHOOMMEH3MOHH IPOLECH Ca jEAMHUYHUM
kopeHoM. KounTerpanuja. AyToperpecuoHr MOJIEIH yCiaoBHE Xerepockenactuynoctd. ARCH u
GARCH mporniecu. Monenupame BpeMEHCKHX Ceprja ca MPOMEHOM peknMa. BuriennmeH3none
BpPEMEHCKE cepHje.
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Bpoj yacoBa akTuBHE Teopujcka nHacrasa: 4 CTyaMjCKH UCTPAKMBAYKHU
HacTaBe: 10 paxa: 6

MeTtoae n3Bohema HacTaBe: ['pyrHa win nojeIMHAYHA

Ouena 3Hama (Makcumajnu 6poj noexa 100)

I[penucnutHe odaBe3e oeHa 3aBpuIHM HCITUT [IoeHa
n3paaa qomahux 3agaraka 20 HUCMEHU UCITUT
MPAaKTHYHA HACTABA YCMEHH UCTIHT 60

KOJIOKBH]YM-H

CEMHUHAp-U 20




