HactaBHa nporpama 2022-2023

Hacnos Ha HacTaBHUOT KBaHTUTAaTUBHM meTOoaM BO PUHAHCUMU

npegmer
Kop, MST 420

3. Ctyamcka nporpama

4. OpraHu3aTop Ha cTyaucKaTta YHusepsuTet ,,Cs Knupun n Metoauj” sBo CKonje
nporpama (egMHuua, ogHOCHO EKkoHOMCKM dakynTeT - CKonje
WMHCTUTYT, KaTegpa, oaaen)

5. CrteneH(nps., BTOp, TPET LUKAYC) Mps

6. AKagemcka roamnHa/cemecrtep YyeTBpPTa/3MMCKU | 7. | Bpoj Ha EKTC 7,5

8. HacTtaBHUK Mpoo. a-p AparaH TeBgoBCKK

9. Mpepycnosu 3a 3anuiuyBakbe Ha Hema
npeameToT

10. | UenTa Ha npeameToT e Aa r'M 0Crnocobm CTyAeHTUTE 4@ KOPUCTAT CTaTUCTUYKU U KBAaHTUTATUBHMU
MEeTOAM M Aa pelasBaaT npobaemun Bo GUHAHCMUTE CO MOMOLL HA COBPEMEHM MNPOrPaMCKM
nakeTtu. Ce kopuctat Microsoft Excel, eViews 1 MATLAB. KopucTereTo Ha CTaTUCTUYKM U
KBAaHTUTATMBHU MeToAM ce noBeKe A06MBa Ha 3HaYeHe BO GMHAHCUCKATA M EKOHOMCKaTa
aHanm3a. KBaHTMTAaTMBHATa aHaAM3a Ha NOAATOLMTE YECTO Ce KOPUCTU KaKo BOAMY BO
npeABnAayBaeTO U NPU AOHECYBatbe HA MHBECTULMCKM 0ayKu. Nopaam Toa og ocobeHa
BaXXHOCT e CTyAeHTUTe Aa ce CTEKHAT CO KPUTUYHO 3HaeHe 32 OCHOBHUTE CTaTUCTUYKU U
KBaHTUTATMBHU meToam BO PuHaHcMmTe. CTEKHATUTE 3HaeHa BO NPeAMETOT Ke 0BO3MOXKaT
NnpeaHOCT Ha CTYAEHTUTE KOM CaKaaT Aa ce BpaboTaT BO GMHAHCUCKMOT CEKTOP U Ke
npeTcTaByBaaT O4/IMYHA OCHOBA 3a M3BeAyBatba Ha UCTPAXKyBaHba HA MOCTAUMNIOMCKMU U
[OOKTOPCKU CTyANN.

11. | Coapk1HaTa Ha NpeamMeToT e
1. drHaHCUCKa apUTMETHKA U BpeaHYBare Ha akL MM 1 06BP3HULM
2. CTaTUCTMYKM KOHLENTM U NPUHOCK HA XapTUK o4, BpegHOCT
3. KoHuenTr Ha BepOojaTHOCT 1 MOBAXHM pacnopeam Ha BepojaTHOCT
4. CTaTUCTUYKO 3aK/lyvyBakbe
5. KopenauunoHa u perpecnoHa aHanusa
6. OnTMMM3aLumja Ha NOpPTHOMO Ha XapTUK 04, BPeAHOCT
7. MosekedaKTOPCKM moaenm

12. | MeTogm Ha yyerse: IHTepaKTUBHU NpefaBarba CO Npe3eHTauMn, BexXOM, NPOEKTHM 3a4a4u,
TMMCKa paboTa, CaMOCTOjHM 334341 U JLOMALLIHO y4etrbe

13. | BKyneH pacnonoxams ¢oHA Ha 7,5 EKTC x 30 yaca = 225 vyaca
Bpeme

14. | Pacnpepenba Ha pacnonoxaneo 60+30+30+15+90=225 vyaca
Bpeme

15. | ®opmu Ha HacTaBHUTE 15.1. | Npepasaka-TeopeTcKa HacTaga 60 vaca
aKTUBHOCTHU 15.2. | Bexkbu (nabopaTopuCKK, ayauToOpPUCKHK), 30 yaca

CeMMHapU, TUMCKa paboTa

16. | Apyrm dopmu Ha 16.1. | MNpoeKTHM 3aaa4mn 30 yaca

aKTUBHOCTH 16.2. | CamocTojHM 338aum 15 yaca
16.3. | JJomawHo yyere 90 vaca

17. | HauuH Ha oueHyBarbe 60 + 30 + 10 = 100 6oa08BMU
17.1. Mucmen nenut 60 6oa08uU
17.2. MpoeKTHa 3aga4a (NpeseHTauunja:NnMCMeHa 1 ycHa) 30 60p08uM
17.3. AKTUBHOCT U y4ecTBO 10 6on08MU

18. | Kputepuymu 3a 0o 50 6oaa | 5 (neT) (F)
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oueHyBarbe

(6opoBu/oueHKa)

oa 51 no 60 6oaa 6 (wecr) (E)
on 61 no 70 6opa 7 (cepym) (D)
on 71 no 80 6oaa 8 (ocym) (C)

oz 81 no 90 6oaa

9 (neseT) (B)

o4 91 no 100 6oaa

10 (pecer) (A)

19. | Ycnos 3a noTnuc v nonarakbe Ha Peanusnpanu aktmsHocTM og Todka 15.1. 15.2, 16.1, 16.2,
3aBpLeH ucnuT 16.3
20. | Jasuk Ha KOj ce n3peaysa HacTaBata | MakeAOHCKM jasunK, AHIIMCKK jasuK
21. | MeTopg Ha cneaerbe Ha KBanAUTeToT | MHTepHa eBanyaumja u aHKeTa
Ha HacTaBaTa
22. | NUTEPATYPA
22.1. 3ap0mKuTeNHA MTepaTypa
Pen.6poj | ABTop Hacnos M3paBau FoanHa
1. DeFusco, R. A,, Quantitative | John Wiley 2007
McLeavey D.W., Pinto | Investment &amp; Sons,
J.E., and Runkle D. E. | Analysis Inc
22.2. JononHutenHa nntepartypa
Pen.6poj | AsTop Hacnos N3pasay foanHa
1. Brandimarte, P. Numerical Wiley- 2006
Methods in Interscience
Finance and
Economics: A
MATLAB
Based
Introduction
2. Strong, R. Portfolio Thomson 2006
Construction, | South-
Management | Western
and
Protection
3. Shepard, K. Financial 2013
Econometrics
MFE MATLAB
Notes:
Revision 2
4. bogw, 3., KemH A., n NuBecTuumn | TabepHakyn, | 2010
Mapkyc A. Ckonje
(KHura
npesegeHa
Ha
MaKeaoHCKHK
jasuk)
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