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AkpeouTtaumja cTyaujckor nporpama
MACTEP AKAOEMCKE CTYOWJE (MAC) [MocnoeHa aHanuTuka

CraHngapg 05. - Kypukynym

Tabena 5.2 Cneundmkaumja npegmeTta

Cryawmjcku nporpam MocnoBHa aHanuTuka

Haaue npegmeta 01.M20008 AHanusa BpeMeHCcKux cepvja n npeasuhame
HacTaBHuk (uu) Bynajuh B. Munuua, PegosHu npodecop

CraTyc npegmeta MM

Bpoj ECMNB 6

Ycnos Hewma.

MpeameTun npegycnosu Hema

Linrb npeameTta

Yno3HaBak ecTydeHaTa ca KoHLenTuMa u Metodama aHanuse BpemeHckux cepuja. OcnocobrbaBame CTyaeHaTa 3a camocTarHy
npyMeHy OBMX MeTOAA U MOAENa y peluaBaky KOHKPETHUX npobnema 13 npakce, ca NnoceGHUM OCBPTOM Ha MOryRHOCTW aHanuse
drHaHcujcknx BpemeHckux cepuja. OcrnocobrbaBare CTyaeHaTa 3a NPMMEHY CTaTUCTUYKMX CODTBEPCKUX NakeTa 3a crnpoBohewe
aHanuasa.

Mcxopn npegmeta

HakoH 3aBpLueHor Kypca, cTyaeHTn he nocegoBaTh BUCOKO CheuyujanM3oBaHa akagemcka v CTpyyHa 3Haka M3 obnactu aHanuse
BpemMeHckux cepuja.CTyaeHTn he aHanusmpaTtuv u peliaBaTu crnoxeHe npobrneme M3 obnactv BpeEMEHCKUX cepuja, ycnewHo
MofenupaTu npouece n NpumMexwnBaTy oBe MeTOAE W MOAerne NpUIMKoM pellaBakwa npobnema y pasnuuutum obnactuma.

Capgpxaj npegmeta

Teopwujcka HacTaBa

CnyuyajHu npouecu. benu wym. JNluHeapHe TpaHcopmaumje cTaumMoHapHUX cny4ajHux npoueca; BpemeHcke cepuje; CtaumoHapHe
BpeEMeHcke cepuje; AyTokopenaumnoHa 1 napuujanHa aytokopenauuoHa dyHkumja; MeToge aHanuse ctauMoHapHUX BPEMEHCKMX cepuja.
AR mopenu, MA mogenu, ARMA mogenu; HectaunoHapHocT. JluHeapHu TpeHa; HectaunoHapHe BpemeHcke cepuje; TecT jeauHnyHor
kopeHa; ARIMA mopenu; XeTepockenacTUYHOCT; YCrnoBHO xeTepockeaactuyiHn mogenu. ARCH mogen. GARCH mogen; TexHuke
npeasuhaka BpeMeHckunx cepuja; MNMaHen nogaun; HenvHeapHM Moaeny BpeMEHCKUX cepuja;

MpakTnyHa HacTaBa

CnyuyajHu npouecu. benu wym. JNluHeapHe TpaHcopmaumje cTaumMoHapHUX cny4ajHux npoueca; BpemeHcke cepuje; CTaumoHapHe
BpeMeHcKe cepuje; AyTokopenaunoHa 1 napumjanHa aytokopenauunoHa dyHkuuja; AHanmsa y cTaTUCTUYKUM copTBEPCKUM NakeTuma
(ASSP); AR mogenu, MA mogenun, ARMA mogenu. ASSP; HectaunoHapHocT. JlnHeapHun TpeHa. HectaunoHapHe BpeMeHcke cepuje;
TecT jeanHuyHor kopeHa. ASSP; ARIMA mogenu. ASSP; XeTtepockegactuyHoct. ARCH mogen. GARCH mogen. ASSP; TexHuke
npeasuhaka BpeMeHckux cepuja. ASSP; MogenoBarwe OUHAHCKJCKUX U EKOHOMCKUX BpeMeHckux cepuja. ASSP.

JlutepaTtypa
P.6p. AyTop-n Hacnos M3paBay lopguHa
1, |[Koeauuh, 3. AHanusa BpeMeHCKux cepuja EkoHOMCKkM chakynTeT 1995
2, |[Brockwell, P., Davis, R. Introduction to Time Series and Forecasting Springer 2016
3, | Shumway, R, Stoffer, D. 'IE'lme Series Analysis and Its Applications: With R Springer 2017
xamples
4, gox G., Jenkins G., Reinsel Time Series Analysis: Forecasting and Control Wiley 2015
5, |Tsay R. Analysis of Financial Time Series Wiley 2010

MpakTnyHa HacTaea

Teopwujcka HacTaBa

OcTanu yacosu
Bpoj yacoBa akTuBHe HacTaBe Bex6e OOH CUP

2 2 0 0 0

MeToge n3Bohera HacTaBe

Ha padvyHapy; uHamsuayanHu, roynHu U npakTuyHu pag

OueHe 3Harba (MakcumarnHu 6poj noeHa 100)

MpepucnutHe obaBese O6GaBesHa | [MoeHa 3aBpLHM ncnut O6aBe3Ha | [lMoeHa

MpojekTHn/cemnHapcku pag Ja 60.00 | Ycmenn nennt Ja 40.00
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