Cneuudukaumja npegmeTa 3a KUry npeameTta

CTyaujcku nporpam

lMpumer-eHa cTaTucTmka

Hasue npegmeTta

durHaHcuKjcKn Mogenu

HacTtaBHuK (3a npepnaBama)

Hatawa Kpejuh, Henag Bywak, Otnnuja Cegnak, Hebojwa
'Bo3geHoBMO

HacTtaBHuk/capagHuk (3a Bexbe)

3opaHka [JecHuua

CraTtyc npegmeTa

Bpoj ECINB 8 n360pHU

pol (06aBe3HN/M360pPHMN) P
Ycnos
Uwrb Linre npegmeTa je ynosHaBawe CTyeHaTa ca TeopujoM KaMaTHUX cTona, PUHacnjckum
npeameTa mMogenuma v gepusaTtvma.
Ucxon CtyaeHT he ctehu pyHKUMOHaNHO 3Hawe n 6uhe ocnocobrbeH 3a NpUMeHy UHaHCKJCKMX
npeameTa mMogerna y peanHum cutaumjama. Ctehun he cnocobHOCT npoueHe pusmka.

Capgpxaj npegmera

OcHoBHa Teopuja kamaTHUX CToMa U TePMUHCKA CTPYKTYpa KamaTHKX cTona

Teopumjcka durHaHcKjckn Mogenu: oveknBake-npuHoc Teopuja noptdonua, CAPM, daktopckn mogenu,
HacTaBa hyHKLMje KOPUCHOCTH)
duHaHcujckn gepmsaTtn. Onuuje: GUHOMHU MOLENW, HENPEKUAHM MOdENN.
Mepe pusuka: VaR n CVar
MpakTnyHa 3agaum n npobnemu Koju ce peluaBajy Ha NPakTUYHO] HAacTaBuM NpaTe cagpXaj npedaBama, Tj.
HacTaBa Teopujcke HacTaBe. Kopuwhere cTtaTtucTnykor codpreepa
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Bpoj yacoBa

aAKTUBHEe HacTaBe HegeJbHO TOKOM cemeCTpalTpumeCTpalro,qMHe

MpepaBawa | Bexb6e OOH CTyamjckmn nctpaxuBa4iku pag OcTtanu yacoBu
3 2 e e

MeTopne .

u3BoRetsa npenaearsa, Bexbe, aHanv3a npvMepa ca npumMeHama, nMcarbe nsseLutaja o 06aBrbeHUM

CTaTUCTUYKMM aHanM3ama

HacTaBe

OueHa 3Hawa (MakcumanHu 6poj noeHa 100)

MNpeaucnutHe obaBese | noeHa 3aBpLwHU ucnuTt noeHa

aKTUBHOCT y TOKY npegaBakba 5 uenuTt 40

npakTU4yHa HacTaBa 5

KOJTOKBUjyMM 30

CeMUuHapm 20




