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3. PODACI I METODOLOGIJA

3.1. Podaci

od 

1

2

3
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4. REZULTATI
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Std. greška Zlato Srebro WTI BRENT

1 0.01202806 99.612 0.104 0.013 0.060 0.206 0.005

2 0.01422178 73.146 21.527 0.019 0.339 2.552 2.416

24 0.01558250 68.275 24.777 0.342 0.908 2.812 2.886

Std. greška Zlato Srebro WTI BRENT

1 0.02627777 0.099 94.483 0.002 0.177 2.967 2.274

2 0.02647958 0.105 93.672 0.018 0.199 3.065 2.941

24 0.02780424 1.677 91.049 0.221 0.908 3.162 2.983

Std. greška Zlato Srebro WTI BRENT

1 0.05310466 0.010 0.001 79.802 20.022 0.152 0.012

2 0.05993666 0.009 0.066 81.591 18.176 0.121 0.036

24 0.07130294 0.893 4.416 60.188 27.931 0.990 5.582
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Tjedni Std. greška Zlato Srebro WTI BRENT

1 0.03183516 0.048 0.148 19.980 79.277 0.468 0.168

2 0.03258177 0.186 1.114 20.713 77.141 0.449 0.398

24 0.03703432 1.081 3.073 20.215 72.547 1.093 1.990

Std. greška Zlato Srebro WTI BRENT

1 0.00929653 0.165 2.506 0.152 0.472 79.810 16.895

2 0.00935295 0.244 2.642 0.182 0.704 79.244 16.984

24 0.00969686 0.597 3.372 0.388 1.412 76.957 17.274

Std. greška Zlato Srebro WTI BRENT

1 0.00946656 0.004 1.944 0.012 0.172 17.098 80.770

2 0.00958057 0.041 1.984 0.015 0.563 17.130 80.267

24 0.01004302 1.131 3.322 0.143 0.896 17.830 76.679
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PRELIJEVANJA TJEDNIH VOLATILNOSTI

Zlato Srebro WTI BRENT
USD USD

Od 

Zlato 68.28 24.78 0.34 0.91 2.81 2.89 31.7

Srebro 1.68 91.05 0.22 0.91 3.16 2.98 9.0

WTI 0.89 4.42 60.19 27.93 0.99 5.58 39.8

BRENT 1.08 3.07 20.22 72.55 1.09 1.99 27.5

0.60 3.37 0.39 1.41 76.96 17.27 23.0

1.13 3.32 0.14 0.90 17.83 76.68 23.3

Prema 
5.4 39.0 21.3 32.1 25.9 30.7 154.3

vlastite
73.7 130.0 81.5 104.6 102.8 107.4

Neto 
-26.3 30.0 -18.5 4.6 2.9 7.4
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primatelj 
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4.3. Provjera robusnosti dobivenih rezultata

modela sa 8 pomaka. 

ANALIZA OSJETLJIVOSTI INDEKSA PRELIJEVANJA  

NA ODABIR POMAKA U VAR MODELU 

Horizont: 24 tjedna
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ANALIZA OSJETLJIVOSTI INDEKSA PRELIJEVANJA  

NA ODABIR HORIZONTA PROGNOZE 

Broj pomaka: 8
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ANALIZA OSJETLJIVOSTI INDEKSA PRELIJEVANJA  

Horizont: 24 tjedna

Broj pomaka: 8
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Fourier s kumulativnom frek. (q=4)
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