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1. AHoTanus

KypchT uma 3a 11e1 1a pa3imvpu No3HaHUATa Ha JJOKTOPAHTUTE B 00JIaCTTa Ha MporiecuTe Ha JIeBu u
TAXHOTO TPUJIIOKEHUE KbM (PUHAHCOBHUTE TMa3zapH, OCOOEHO KbM JepuBatute. I[IpenMerspT Ha
oOyuenue BkItO4YBa [loacoHOB mporiec, cioxeH [loacoHOB mporec, yCTONYMBH TMPOLECH U AP.
JlokTopanTute 1ie ObJaT 3aM03HATH ChC CUMYJAUUTE U TeXHUTe ocobeHoctu. llle 6b1e 00bpHATO
BHHMAaHUE Ha MOJIETTUTE ChC CTOXACTUYHA BOJATUIIHOCT.

2. HeoOxoauMu npeaBapuTe THU 3HAHUS

Hauamau mo3Hauus mo TEOpHs HA BEPOATHOCTUTE, MATEMATHICCKA CTATUCTHKA U C.]'Iy‘I&fIHH mponecu.



3. KomneTreHTHOCTH, IPUIOOUTH B Pe3yJaTAT HA 00y4eHUETO

Kypcbhr naBa moAaroroBka mo MojenvdpaHe Ha (UHACOBUM AaKTHBH W JIEPUBATH KaKTO dpe3
HEINPEKbCHATH, TaKa U CbC CKOKOBH IPOLIECH.

4. TemaTU4HO CHABbPKAHHUE

Opoii yacoBe
TeMa
JEKIUU

bpaynoso nBuxenue u [loaconoB npouec 2
CioxeH IloacoHoB morec 2
Y CcTOWYUBY NPOIECH U TEXHU MTPO3BOIHU 2
Cybopnunaupano bpayHoBO nBUXKECHHE 2
Kamubpupane 2
Cumynanuu: pasnpenenenue, Jlesu nporecu, Moute Kapio 2
Value-at-Risk n Average Value-at-Risk 2
OuensBane Ha onuus upe3 Monte Kapno cumynanuun 2
Kirecrepupana BosmaTuiiHOCT 2
'aycoB GARCH wmopzen 2
HeraycoB GARCH mozen 2
Mopein ¢bC CTOXaCTUYHA BOJIATHIIHOCT HA XECThH 2
CKOKOBH MOJIETTH ChC CTOXACTHYHA BOJIATUIHOCT 2
OnensBane Ha eBporneiicka onuus upe3 Monrte Kapiio cumynanuu 2
OnensiBaHe Ha aMepHKaHcKa onuus upe3 Monte Kaprno cumynanuu 2

5. Koncnekr

[ToacoHoB mporec.
Cnoxen IloaconoB nporuec.
Y cToNYMBY ITPOLIECH.

PR

Cy6opaunupano bpayHoBo aBukeHHE.



5. CwMsHa Ha MsIpKarta.

6. Kamubpupane.

7. EKCIOHEHIIMaIHU MOJENM Ha JIeBH 3a OLlEHKA Ha ONLUH.

8. Cumynupane Ha pasnpeercHue.

9. Cumynupane Ha JleBu nporecu.

10. Monte Kapno cumynanuu.

11. 3actpamena croiHoct (Value-at-Risk).

12. Ycpennena 3actpaiiena croiHocT (Average Value-at-Risk).

13. KabcTepupaHa BOJATUIIHOCT .

14. T'aycoB GARCH mogenn.

15. HeraycoB GARCH monen.

16. Mopaein cbC CTOXaCTUYHA BOJIATUIIHOCT Ha XECThH.

17. CxokOBU MOJIENIH ChC CTOXAaCTUYHA BOJATHIIHOCT.

18. OuensBane Ha eBporneiicka onmusa upe3 Monte Kapio cumynamnuu.

19. OuensiBane Ha amepukaHcka onuus upe3 Monte Kapio cumynanuu.

6. Ilpenopbyana auTeparypa:

1. Rachev S.T., Y.S. Kim, M.L Bianchi, F.J Fabozzi (2011) Financial Models with Lévy Processes
and Volatility Clustering, Wiley

2. Tankov P., R. Cont (2004) Financial Modeling with Jump Processes, Chapman & Hall/CRC
Press, NY

3. Schoutens W. (2003) Lévy Processes in Finance. Pricing Financial Derivatives, Wiley

4. TItkin A. (2017) Pricing Derivatives Under Lévy Models. Birkhauser

7. PecypcHo ocurypsiBaHe Ha 00y4eHHETO:

Hsma.

8. Kpurepumn 3a oueHka

M3nurseT € ¢ MNPOABIIKUTCIIHOCT 4 gyaca M c€ ChbCTOH OT ABC 4aCTH — IMTMCMEH U YCTCH.

Ha mmcmenns n3mut JOKTOPAHTHT pa3dBUBA CBOUTC UACHU U KOHICIIIHHU I10 /IBa BBIIPOCA OT KOHCIICKTA.

Ha YCTHHUA U3IUT AOKTOPAHTHT OTTOBApA HA 3aJaACHU OT KYPUTO BBIIPOCHU, CBbP3aHMU C TEMATa HA
Kypca.

Kpaiinara onenka e ot 2 10 6 (¢ Tounoct 110 0.5).
Ts ce hopmupa Ha Gazara Ha CIEAHOTO CHOTBETCTBHE:

Orinuex OTnu4HO Brasee Marepuana. M30xeHleTo € n34epnaresHo, HOCIeJ0BaTeIHO, KOMIIETEHTHO,
(6 mim 5.50) | nornuHo M XxapMoHH4HO. [IpaBuiHO 000CHOBaBa NpeIaraHUTEe PEIICHNs, 3Hae Kak ja 06001asa u

usjiara Mmarepuajia 0e3 Jla 1paBy rpelIKU. HpI/ITe)KaBa HCO6XO,HI/IMI/IT€ YMEHUS 3a UBITBJIHCHUE HA
MPpaKTUYCCKU 3a1avu.

MH. 1o6Bp ITo3naBa matepuana. M3mara ro npaBmiHo 6e3 J1a JOMycKa ChIIECTBEHH HETOUHOCTH. Moke
(5 nnmu 4.50) | mpaBUIIHO Aa MpUJIara TEOPETUIHH MIPUHIIMITA U TMIPUTEKaBa HEOOXOIUMHUTE YMEHUS 32 U3ITbJIHEHUE

Ha MpaKTU4YCCKU 3a1a4u.




Jo6wp Brnagnee ronsima 4actT mMarepuana, HO I0MyCKa HETOYHOCTH TP U3JI0KEHHUETO U OTTOBOPUTE Ha
(4 vmm 3.50) | Bpmpocure. MiMa H3BECTHH HESICHOTH IPH OMUTHUTE 32 MpUJIaraHe Ha MaTepuasa B MPaKTHIECKH

CUTYAaIHH.
Cpenen Bnagee camo gact ot Matepuaia, HO Ce 3aTpyAHSABA B OTACITHHUTE JAeTaiimu. Jlomycka HETOYHOCTH BBB
3) (OpMYTHPOBKHTE W HapyllaBa IOCJIEJOBATEIHOCTTa IPH INPEICTaBIHETO Ha Martepuai. Mma
3aTpyAHEHUS NIPH U3IIBJIHEHUE Ha IPAKTUYECKU 3a7auu.
Cnab He no3naBa 3HauMTeNHa yacT OT MaTepHaia, AOMYCKa CBIIECTBEHH I'PEIIKU U C TOJIEMH TPYAHOCTU
2) U3IBJIHABA IPAKTHUECKH 3a]1a4H.

VYyebnata nporpama e o06chieHa U 0100peHa Ha 3acenanue Ha cekius ,, IOBC* na 25.10.2022 r.

PrnkoBoguTen cekuus:

(nmpod. nvmu EBrenus
CroumeHoBa)

Pasrnenana ot dupekropckus cbBeT Ha UMU-BAH na 27.10.2022 r. (mpoTtokomn Ne 42).

[Tpuera or Hayunus csBer Ha UMU-BAH Ha 28.10.2022 r. (mpotokou Ne 10).



