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- bubnmoteum

HOBW CAA
[Ipenmer: 3aBpuIHN — MacTep pan

Ha cemnunm Beha Jlemaprmana 3a maTteMaTwky W WH()OpPMATHKY
[MpupomHo-maTematuukor ¢dakyireta y Hosom Camy oxapkaHoj naHa
5.10.2022. rommae mpumxBaheHa je TeMa 3a 3aBPIIHM MacTep pajJ IO
HasuBoM ,,BAYES-OBCKO OLIElbMBAWBE GARCH (1,1) MOJIEJIA ¥V
TEOPUJU PU3UKA U OJJIYUUBABA“ ,,BAYESIAN ESTIMATION
OF GARCH (1,1) MODEL IN RISK AND DECISION THEORY*
kannunata KPUCTUHE BJIAXKWR u onpehena je Komucuja 3a ogOpany y
cieachem cacrany:

1. np Wsana llITajuep-Ilanyra, pexa. npod. [IIMD-a, npeaceanuk
2. np 3aropka Jlozano-llpsenkoBuh, pen. mpod. [IM®d-a, meHTOD
3. np Mwumuna JKuruh, Banpen. npod. [IM®-a, gnan.
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