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Tema: 1.1.28. CTOXACTUYHU METOLM 3A YINPABIIEHUE HA NMA3APHUA PUCK
STOCHASTIC METHODS FOR MARKET RISK MANAGEMENT

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

AHoTaums:
KypcbT Uma 3a Len Aa 3agbnboun nosHaHusTa Ha QOKTOPaHTUTE B 0bnacTTa Ha ynpaBfieHUEeTO Ha nasapHns
puck. OCHOBHa Tema e puckoBaTa Msipka W HelHWUTe cBorcTBa. MaTepuansT 06xBaLla CbLyo U34UCNSBaHE Ha
PUCKOBUTE MAPKMA Ype3 oTaenHu metoan. MogepHuTe MspkW ce CpaBHABaT, 3a Ja ObAe u3BefeHa Mspka C
npuemnue Habop OT CBOMCTBA.

Abstract:
The course aims to enlarge the knowledge of the PhD students in the field of risk management. The main topic
is the risk measure and its properties. The conspectus also covers deriving of risk measures using different
methods. The measures used in the contemporary markets are compared in order to derive a measure with an
acceptable set of properties.

HGOGXODMMM npeaBapuTesiHu 3HaHUA.
HauyanHw no3HaHms no Teopusi Ha BEPOSITHOCTUTE, MaTeMaTnyecka CTaTucTuka.
Required prior knowledge:
Basic knowledge on the probability theory, mathematical statistics, and stochastic processes

KomneTeHTHOCTU, NpUAOOKUTH B pe3ynTaTt Ha 00y4eHUeTo:
KypcbT 1aBa NoAroToBKa no OLEHsIBaHE M ynpaBneHne Ha (hHaHCOBWS pUCK
Competencies acquired as a result of the course:
The course provides a knowledge on risk management.
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