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1. AHoTanus

KypcbT uma 3a nen na 3aap1004M MO3HAHUATA HA JOKTOPAHTUTE B 00JIacTTa Ha yIpaBIEHUETO Ha
nazapHusi puck. OCHOBHa TeMa € pUCKOBaTa MspKa M HEHHUTE CBOMCTBa. MaTepuanbT oOXBalla
CHIIIO U3YUCIISIBAHE HA PUCKOBUTE MSPKU Ype3 OTACIHU METOIU. MOJepHUTE MSIPKHU CE€ CpPaBHSBAT,
3a na ObJe U3BeACHA MsIpKa C MPUEMITHB HA0Op OT CBOICTBA.

2. HeoOxoauMu npeaBapuTe THU 3HAHUS

Hauamau no3sanus mo TEOpHA HAa BEPOATHOCTUTEC, MATCMATHICCKA CTATUCTHKA.



3. KomneTreHTHOCTH, IPUIOOUTH B Pe3yJITAT HA 00y4eHUETO

KypchT maBa moAroToBka 1o oueHsBaHE U yIIpaBJIeHUE HA (PMHAHCOBHSI PUCK.

4. TeMaTH4HO ChAbPKAHME

Opoii

TemMa 4acoBe

JICKIHH
MomneTtapHa pucKOBa MSpPKa U CBOMCTBA 2
Value-at-Risk, HeroBata KoXepeHTHOCT U U3MIbKHATIOCT 2
Backtesting na Value-at-Risk 2
Average Value-at-Risk, HeroBara KOXepeHTHOCT U U3ITBKHAJIOCT 4
W3uncnsBane Ha Average Value-at-Risk: eMnupu4HO, 10 UCTOPUYECKHS METOA U 4
ype3 Monte Kapiio cumynanuu
Elicitability na Average Value-at-Risk 2
Average Value-at-Risk 3a ycroitunBu pasnpenencHus 2
ExcriekTun, KBaHTHII Cpelly eKCIIeKTHII, eKCIIEKTUITHA PUCKOBA MsIpKa 4
CpaBuenne mexnay Value-at-Risk, Average Value-at-Risk, u excriekTuiaHa puckoBa 4
MsIpKa
JHomyctum Habop 3a Value-at-Risk, Average Value-at-Risk, u ekciektunna msipka 4

5. Koucnekr

1. MonerapHa prCKOBa MsIpKa.

N

CBoiicTBa Ha pUCKOBaTa MAPKa: KOXEPEHTHOCT M M3ITBKHAJIOCT. MareMaTHieck U (pUHAHCOB
MIPOYMT Ha CBOMCTBATA.

CrniocobHoCT Ha MsApKaTa Jia ch3faBa Obaemu cuenapuu (Elicability).

3acrpamiena croitHocT (Value-at-Risk). @opmyra u reomeTpuyHO peCcTaBsHE.
KoxepeHTHOCT U M3MBKHANOCT Ha 3acTpaiieHata ctoiHoct (Value-at-Risk).

ITpoBepka (Backtesting) Ha 3acTpamenara croiiHoct (Value-at-Risk).

N Vv AW

VYcpennena 3actpamieHa ctodHocT (Average Value-at-Risk). @opmyna u reomerpudHo
MpeCTaBsHE.
8. KoxepeHTHOCT 1 M3IBKHAJIOCT Ha YCpeIHeHaTa 3acTpaiieHa Mspka (Average Value-at-Risk).
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EmMnupuyno n3uncisBaHe Ha ycpeaHeHaTa 3acTpanieHa Msipka (Average Value-at-Risk).
W3uncnsBaHe Ha ycpeqHEeHaTa 3acTpalieHa Msapka (Average Value-at-Risk) mo nctopuueckus
METO/.

OmnpenensiHe Ha ycpeaHeHaTa 3acTparieHa croiHocT (Average Value-at-Risk) upe3s MonTe
Kapino cumynanuun.

[TpoBepka cmocoOHOCTTa Ha ycpeHeHaTa 3acTpaiieHa ctoiHocT (Average Value-at-Risk) na
nasa Hanexaau nporuosu (Elicitability).

VYcpennena 3actpainiena ctoiHocT (Average Value-at-Risk) 3a yctoliunBu pasnpeneincHusl.
Excnektun. Onpenenenue, MHTEPIPETAIIUN U CBOMCTBA.

KBanTui cpenty eKCeKkTuiI.

Excnextuinna puckoBa MspKa.

CpaBuenue Mex 1y 3actpainiena ctoiHoct (Value-at-Risk), ycpeanena 3actpaiieHa CTOMHOCT
(Average Value-at-Risk), u ekcriekTrIIHA pUCKOBA MSPKA.

JlonmycTiM HabOp OT MOPTQEIHITH eKCITO3UIMU. 3BeK1aHe Ha PUCKOBA MSIPKa.

Jomyctum Habop 3a 3acTpamieHara croiHocT (Value-at-Risk).

Jlomyctum Habop 3a ycpeaHeHaTa 3acTpalnieHa croitHocT (Average Value-at-Risk)
JlonmycTiM HabOp 3a EKCIEKTHIIHA MSPKA.
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7. PecypcHo ocurypsiBaHe Ha 00y4eHHETO:

Hsawma.

8. Kpurepumn 3a oueHka

H3nursT € ¢ MNPOABILKUTCIIHOCT 4 yaca M C€ CbCTOH OT ABC 4aCTH — NMCMCH U YCTCH.
Ha nucmenus u3nur JOKTOPAHTBHT pa3dBUBA CBOUTC UICHU U KOHLICIIIHHU I10 /IBA BBIIPOCA OT KOHCIICKTA.
Ha YCTHUA U3NUT JOKTOPAHTHT OTTOBApPA HA 3aJaACHU OT KYPUTO BBIIPOCHU, CBbP3aHU C TCMATA HaA

Kypca.

Kpaiinara orenka e ot 2 10 6 (¢ Tounoct 10 0.5).
Ts ce popmupa Ha 0azara Ha CIEAHOTO CHOTBETCTBHE:



OTtnnueH OTtnmyHO Biajee Marepuana. M3m0KeHHETO € H3UepIaTeHo, MOCIEI0BATETHO, KOMIICTEHTHO,

(6 mm 5.50) | morwyHO M XapMOHWYHO. [IpaBriTHO 060CHOBABA TpeIaraHUTE PEIICHNUs, 3Hae Kak Jja 00o0IaBa u
u3jara MaTepuaia 0e3 fa nmpasu rpemk. [IpureskaBa HEOOXOANMHUTE YMEHUS 32 U3IIBIIHECHUE HA
MPaKTHIECKU 3a1a4H.

MH. 100Bp [To3naBa matepuana. V3nara ro npasuiHo 0e3 1a JOIMycKa ChIIECTBEHN HETOYHOCTH. Moxe

(5§ mm 4.50) | mpaBWIIHO /1@ IpUJIara TEOPETUYHU MPUHIIMITK U IPUTEKaBa HEOOXOAUMHTE YMEHHS 32 U3IIbIIHEHUE
Ha MPaKTHYECKH 3a/1auu.

J1o6wp Bnanee ronsima yact Marepuana, HO JIOIyCKa HETOYHOCTH TP U3JI0KEHUETO U OTTOBOPUTE Ha

(4 mmu 3.50) | BeIpocuTe. iMa n3BecTHH HESICHOTH MIPH OTUTHUTE 32 IPIIIaTaHe Ha MaTepHaja B MPaKTHICCKH
CHUTYaIHH.

Cpenen Brnanee camo gacT ot MaTepuaia, HO ce 3aTpyAHSIBA B OTACIHUTE AeTainu. Jlomycka HETOYHOCTH BBB

3) (hopMyIHpPOBKHTE W HapyllaBa IIOCIEAOBATEITHOCTTa IPU TPEACTaBIHETO Ha Marepuan. Fma
3aTpyIHEHUs MIPU U3ITBJIIHECHUE Ha MTPAKTHYECKHU 3a/1a49H.

Cnab He no3naBa 3HauuTeNHAa YacT OT MaTepuaja, JOMyCKa ChIIECTBEHH I'PEIIKHA U C TOJIEMH TPYJHOCTH

2) M3ITBJIHSABA IPAKTHYECKH 33/1a4H.

VYyeOHaTa nporpama e o0chIeHa U 0100peHa Ha 3aceaanue Ha cekius ,,IOBC* na 25.10.2022 r.

PLrxoBoguTen cekuus:

(nmpod. nvmu EBrenus
CroumeHoBa)

Paszrnenana ot Jupexropckus csBer Ha UMU-BAH na 27.10.2022 r. (mpoTokon Ne 42).

ITpuera ot Hayunus ceBer Ha UMU-BAH na 28.10.2022 1. (mpoTtokoin Ne 10).




