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Hws npenmera

Cruiame 3Hamha 0 OCHOBHOM KOHIIENTY M pe3yiraruma Teoprje Bpemenckux cepuja. CaBnanaBame
KJIACHYHUX U CAaBPEMEHHNX METOZa MOJACIHPamka y 0BOj 00NacTH.

Hcxon npexmera

Pa3ymeBame TEOPHjCKIX OCHOBA I MOT'yhHOCT B-HXOBE IIPUMEHE Ha peanHe npooineme. CTuIame
MPaKTUYHUX BEIITHHA Y MOJIEINPaky BPEMEHCKHX CepHja.

Canp:kaj npeqmera
Teopujcka nacmasa

OcCHOBHa CBpXa U IPHUCTYII aHAJIM3H BPEMEHCKHX cepHja. J|eCKpUITHBHE TEXHUKE U IPadUuKO
npuKa3uBame. OUTOBakE M0 BpEMEHCKO] OCH. ATIPpOKCHMAaIlHja ayTOKOBapHjaHCHUX (PyHKIHja, moving
averages (MA), ARMA n ARIMA mopemu. [Ipenukuuje. JInneapHu 1 HeTHHEApHU MOJICITH.
XetepockenactuuHocT, ARCH u GARCH mognenu. CezonanHoct. [Ipumena y puHaHcHjama.

Ipaxmuuna nacmasa

Bex0e mpate Teme obpalere Ha nmpenaBamuma. [IpuMeHa Ha pelaBame peaHuX Ipodiaema.
Monenupame u nporpamupame y MATLAB-y (Octave-u). [IpuMeHa ctaTuCTHUIKHX codTBEpa.
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Bpoj yacoBa axTuBHe HactaBe | Teopujcka HacraBa: 3 IIpakTuyHa HacraBa: 1

Mertoae u3Bohema HacTaBe

[IpenaBama, BexOe, TucKycHuja. IMmieMeHTannja MeTosia pelaBama npobiema. [lpencraspame u
pelaBame npodieMa Ha peaHuM HoAaMa.

Onena 3Hama (MakcuMaHu 6poj moena 100)

HO€Ha
IpenucnntHe 00aBe3e 3aBpIIHU MCIIMT moeHa

KOJIOKBUjyM 50 YCMEHH UCHT 50




