UMK 1.1.

Tema: 1.1.27. PAHAHCOBU MOAENN HA OCHOBATA HA CKOKOBU NMPOLIECH
FINANCIAL MODELS BASED ON JUMP PROCESSES

NekTop: pou. A-p LiBetennH 3aeBcku
Assoc. Prof. PhD Tsvetelin Zaevski
E-mail: t s zaevski@math.bas.bg
Ten.: 02/ 979 38 46

Xopapuym: 30 yaca nekuuu

AHoTtauus:
KypcbT Uma 3a uen Aa pasiumpy No3HaHusTa Ha AOKTOpaHTUTE B 06nacTTa Ha npouecute Ha J1eBu n TAXHOTO
NpUNoXeHne KbM (DUHaHCOBMTE nasapu, 0cobeHo KbM fepuBaTuTe. lMpegmeTbT Ha 00yyeHWe BKMOYBA
MoacoHoB npouec, crnoxeH MoacoHoB NpoLEec, yCTonuMBM Npouec 1 ap. [oktopaHTuTe Lwe 6baat 3anosHaty
CbC CUMynauuuTe u TexHute ocobeHocTy. Lle 6bae 0bbpHATO BHAMAHWE HA MOZENUTE CbC CTOXaCTUYHA
BONATUITHOCT.

Abstract:
The course aims to expand the knowledge of PhD students in the field of L?vy processes and their applications
to financial markets, especially to the financial derivatives. The subject of the course includes Poisson
processes, compound Poisson processes, stable processes, etc. PhD students will be introduced to simulations
and their features. Attention will be paid to models with stochastic volatility.

HeoOxoanumu npeaBapuTeniHN 3HaAHUA:

HayarnHu no3HaHus no Teopust Ha BEPOSTHOCTUATE, MaTemaTiyecka CTaTUCTIKA W CryYaiHW NpoLiecy.
Required prior knowledge:

Basic knowledge on the probability theory, mathematical statistics, and stochastic processes

KomneTeHTHOCTH, NpuaoOUTH B pe3ynTaTt Ha 00y4YeHMeTo:
KypcbT aaBa nogrotoska no MogenupaHe Ha ovHACOBW aKTUBM M AepUBATY KaKTO Ype3 HenpeKbCHaTH, Taka n
CbC CKOKOBY NpoLiecy.

Competencies acquired as a result of the course:
The course provides a knowledge on modeling of financial assets and derivatives through both continuous and
jump processes.
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