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Tabena 5.2 Cneundmkaumja npegmeTta

Cryawmjcku nporpam MNHdopmMaLMOHO MHXeHepCTBO
Hasue npegmeta 01.M20137 PauyHapcka uHTenureHuuja y pmHaHcujama
HacTaBHuk (uu) Oparosuh T. MBaHa, JoueHT

Moneanua M. AHa, BanpeaHu npodecop

Pakvhesuh M. AnekcaHngap, JoueHT

CraTyc npegmeta 7
Bpoj ECINB 6
Ycnos Hewma.
MpeameTun npegycnosu Hema

Linre npegmeTta

Uure npegmeTta je Aa CTyAeHTV OBMajajy TEXHMKama padyHapcKe WHTENUIeHumje U KOHLEeNnTUMa KBaHTUTATUBHUX MeToaa Y
mHaHCcKjaMa, Kao M oa UX MpUMeHe y peluaBaky peanHux npobnema.

Mcxon npegmeta

CTyneHTn cy ocnocobrbeHn aa:

*0bjacHe hyHAaMeHTanHe KOHLEeNTe KBaHTUTaTMBHUX METOAA Y ddMHaHCHjama;

*0bjacHe TeXHWKe pavyHapcke MHTENUreHumje noroaHe 3a pellasake npobrnema y obnactu duHaHcuja;
*MPYMeHe TEXHUKE pavyHapcke MHTENUreHumje 3a peluaBare KBaHTUTaTUBHMX Npobnema y obnactu dpuHaHcuja;
*PUMeHe TeXHVKe padyHapcke HTenureHumje 3a popmanvaaumjy ksanutatmeHe uHaHCKjcke aHanmse;
*aHanuavpajy npeaHoCTV 1 HefocTaTke NPUMEHEHNX peLleHa y OAHOCY Ha KracuyHe MeTofe.

Cappxaj npegmeta

Teopwujcka HacTaBa

OCHOBHY TEOPWJCKM KOHLENTU KBAHTUTATUBHUX DUHAHCKja 1 pavyHapcke MHTenureHumnje. PyHaameHTanHa u TexHuyka aHanusa.
MaTemaTnykn mogenm 3a Tpropawe. VIHTENUreHTHM cucTemmn 3a MHBECTULUMOHY aHanuay. ®a3n mogenu LeHoBHMX obpasaua. AHanusa
CEeHTMMEHTa TpXuWTa noMohy meTode NMOTNOPHMX BekTopa. YnpaBrbakwe noptdonujom, MapkoBuues mogen v ontumusaumja
noptdonuja. OnTrMusauuja nopTdonuja MmeTogama eBofyTUBHOr padyHapcTea. Mogenu 3a BpegHoBake (OMHAHCUJCKUX MHCTPYMeHaTa.
BuHomHu mogen, briek-LloncoBsa jeaHauvHa, BpeaHoBawe onuuja nomohy HeypoHCkux mpexa. Mogenosawe BonaTUnHOCT nomohy
GARCH mopgena v HeypoHCKux Mpexa. AHanusa pusumka, BpegHocT nog pusmkom (VaR). KnacuuHe metoge npoueHe VaR-a, da3n VaR.
KpeautHu pusauk n npoueHa KpeauTHE CNOocoBGHOCTM MeTodama padyHapcke uHTenureHuuje. dopmanusaumja kBanutaTueHe
duHaHcujcke aHanuse. HoBu TpeHOOBM MpMMeEHe padyHapcKke UHTenureHuuje y UHaHCUjCKMM TexHonorujama.

[MpakTnuyHa HacTaBa

PewaBane peanHunx npobnema n3 HaBegeHnx obnactu u nporpamcka peanusauunja y ogropapajyhem codreepckom nakety wunm
nporpamckom jeauky (MATLAB, Python, MS Excel). 3paga npojekta Hag ogabpaHvMM cKynom rnopaTaka.

IlutepaTtypa
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MpakTnyHa HacTaBa
Teopwujcka HacTaBa OcTany 4acosm
Bpoj yacoBa akTuBHe HacTaBe Bexbe OOH CnpP
2 2 0 0 0
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MeToge n3Bohera HacTaBe

AkpeouTtaumja cTyaujckor nporpama
MACTEP AKAOEMCKE CTYOWJE (MAC)

MHopMaLIMOHO MHXeHepCTBO

Hacrtaea Ha npeameTy ofsujahe ce Kpo3 npeaasatrka, nabopaTtopujcke Bexbe, cTyavje cnyyaja, rpynHe NpojekTHe 3agaTtke, CTyAeHTCke
npeseHTaumje, oHNajH MaTepujane 3a yyere, KOHCYnTauuje U MEHTOPCKN paf,
OueHe 3Hatba (MakcumanHu 6poj noeHa 100)
MpeaucnutHe obaBese ObaBesHa | [MoeHa 3aBpLuHM ncnut ObaBe3Ha | [lMoeHa
AKTMBHOCT y TOKYy HacTaBse Ja 10.00 | Mnucmenu nenut Ha 40.00
Vispapa npojekrta [a 50.00
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