IIpeameTHa nporpamMa o BTOp WHKJIYC CTYAHH

HacioB Ha HacTaBHHOT npeamer YI[paByBa}Le CO pu3unun

Kon J16204/2023

Cryaucka nporpama I[IpernpueMHUAIITBO

el I R

OpraHu3aTop Ha cTyIHCKaTa Exonomcku nuaCcTHTYT, CKOTIj€,
nporpama (eIMHHUIA, OHOCHO YKM
HHCTUTYT, KaTeapa, o/yIes)

o

CreneH (npB, BTOP, TPeT HUKJIYC) Brop nuxiyc
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HacraBHuk po¢. n-p Kimumentuna [Tonocka

[pod. n-p Hena Ilerpocka AHrenoBcka

IIpenycinoBu 3a 3anuimnyBame HA 3aspuen npe yuxuyc cmyouu (180 kpeoumu)
MpeAMEeTOT

10.

[leiu Ha MpeaMeTHATA NPOrpamMa (KOMIETEeHIUH):

[lenTa Ha mpenMeTHaTa MporpaMa € CTYAEHTHUTE Ja Ce CTEKHAT CO NMOTPEOHHUTE TEOPETCKU U
AIUIMKATHBHU CO3HAaHWja 32 BUJOBUTE DHU3UIM BO PabOTEHETO Ha KOMIAHMUTE W moTpedara o
MEHalHpamke Ha PU3HLIUTE BO COBPEMEHU YCIIOBU Ha paboTemE.

OcnocodeH 3a (KOMIIETEHIIMH):
CTyIEeHTHUTE Ce CTEKHYBaaT CO KOMITCTCHIIMH 3a:

CTEKHYBamb€ Ha TEOPETCKO/ KOHIENTYaTHA OCHOBA 32 CI0XKEHOCTA Ha MPOLECOT Ha YIPAaBYBAKE
CO PU3UK NPEKY pa3iudHUTE (pa3u BO MPOIECOT Ha YIPaBYBAmhE CO PU3HK BO MPETIIPHjaTHjaTa;
HalpeIHNTE 3HAacHha W KOMIICTCHIIMH 3a MPHMEHA Ha Pa3IMYHUTE TEXHUKH BO YIPABYBAamE CO
PHU3HLIUTE BO 3aBHCHOCT O/ BUCHHATA HA MaTepujarHo-(puHaHCHKaTa 3aryda M BepojaTHOCTA O]
HacTaHyBamke Ha Pa3INIHUTE BUIOBH PH3HIIY;
aIJIMKaTHBHA IPUMEHA Ha HAIIPEAHUTE 3HACHa U KOMIICTEHIINN BO YIIPAaBYBAHETO CO KPEAUTHHOT]
PU3HK;
alyIMKaTUBHA INPUMEHAa Ha HANpeJHUTE 3HacHha M KOMIIETEHIIMH BO YIPaBYBamETO CO
JUKBUAHOCHUOT PHU3UK;
alTMKaTHBHA IPUMEHAa Ha HANpeJHHTE 3Haekha M KOMIIETCHIMH BO YIPaBYBAHETO CO
OTIEPaTUBHUTE PU3HILIL;

alyIMKaTHBHA NPUMEHA Ha HANpEAHUTE 3HACHa M KOMIICTEHIIMH BO YIPaBYBamEeTO CO APYTHTE
BUJIOBH COBPEMEHH PU3HIN CO KO CE COOUYBaaT KOMIIAHUUTE BO HUBHOTO paboTeme.

11.

Coap:kuHa Ha NpeAMeTHATA Mporpama:

CoNooUk~wN PR

ITojMOBHO ompenenyBambe Ha PU3UIIUTE

BunoBu pusuim v norpeda o MeHaUUpame Ha PU3HLIUTE
Teopucky KOHIENTH BO YIIPABYBAKETO CO PUULIUTE

[pouec Ha cpaByBame CO pU3UK BO MpeTpUjaTujaTa
TexHHMKH Ha yIpaByBambe CO PU3HIN

VYnpaByBame co KpeIUTEeH PU3HK BO IpETIIpUjaTrjaTa
VYnpaByBame cO JUKBUIHOCEH PH3HK BO NPETIIpUjaTHjaTa
VYnpaByBame co OlepaTHBEH PH3HK BO MpETIpHjaTHjaTa
VYnpaByBame co Jpyrure BUAOBH PU3UIM BO NPETIIpHjaTHjaTa

12.

Mertoau Ha yyeme:
HacraBata ce u3BemyBa BO OOJMK Ha MpenaBama CO JUCKYCHUH, CO UHTEPAKTUBHH METOIH
KOH BKIIydyBaaT CaMOCTOj HHU 3a/1a4U HA CTYACHTUTE, IPE3CHTALINU U IPYTO.

13.

Bxynen pacnoJioxiaus GoHJ Ha Bpeme 15 nenenu

5 EKTC x 30 gacoBu = 150 gacoBu
Henenen ¢onn va wacosu (1+1)

14.

Pacnipenenioa Ha pacnoJioJIUBO Bpeme 12 venenu + 3 HeeM KOHCYJITALAH

15+15+120=150 yacoBu

15.

®opMu Ha HACTABHUTE 15.1. IIpenaBama-TeopeTcka HacTaBa 15
AKTUBHOCTH 4acoBH

15.2. Besx6u (mabopaTtopuck, 15
AyIUTOPHUCKH), CEMUHAPH, JaCOBH
TUMCKa paboTa




16. JApyru ¢gopMu Ha aKTHBHOCTH 16.1. CemuHapcka pabora 30
4acoOBU
16.2. CamocTojHH 33/1a4H 45
4acoBHU
16.3. JomaniHo y4yeme 45
4acoOBU
17. Hauyun Ha oueHyBame
17.1. TectoBu 60
6om0BH
17.2. Cemunapcka paboTa/mpoeKT 30
(mpes3eHTaIMja; THCMEHA M YCHA) 6om0BH
17.3. AKTHUBHOCT H y9IECTBO 10
6om0BH
18. Kpurepuymu 3a 1o 61 6ona 5 (mer) (F)
OLIEHYBaM€ ox 61 mo 68 6 (urecr) (E)
(6omoBu/oueHKA) 01 69 110 76 7 (cenym) (D)
oxn 77 mo 84 8 (ocym) (C)
071 85 10 92 9 (neser) (B)
0193 10100 10 (mecer) (A)
19. Yci10B 32 MOTHHC U MOJarame Ha Peoosnocm na nacmasa u eedicou, npoexmua 3adaua
3aBpIIeH UCITUT
20. Ja3uk Ha Koj ce U3BeayBa Marxeooncku jazux
HACTaBaTa
21. MeTtoj Ha cJieiemhe Ha Mexanuszmu na unmepHna esanyayuja
KBAJIUTETOT HA HACTaBaTa
22. JUTEPATYPA
22.1.| 3ag0/mKUTeNHa IUTEpaTypa
Pen. ABTOD Hacnos W3naBau l'oguna
6poj
1. Ewmer [I. Boran YpaByBame co Apc namuHa (TPEBOJ 2014
PU3UIH 0]1 aHTJIUCKH ja3HK)
2. Paul Hopking Fundamentals of Risk Kogan Page 2010
Management. Limited. Great
Understanding, evaluating | Britain.
and implementing effective
risk management.
3. O6paboTka Ha The Economist https://www.economi 2022
npaktuuru npumepu | Financial Times st.com/
oz obJlacta Ha https://www.ft.com/
pH3HIHU
22.2.| JlononHUTENHA TUTEPATypa
Pen. ABTOD Hacios WNznaBau T'onnna
opoj
1. ITon K. Xyn Menanupame Ha Apc Jlamuna JJoo Cxorje,
pu3MLUTE U (npeBon ox anrnmucku | 2011
(uHAHCHCKHTE ja3nK)
WHCTHUTYLIUU
2. Ewmer II. Boran, OCHOBU Ha PU3UK U AKaJIeMCKH TIe4ar, Cxormje,
Tepe3a M. Boran OCUTypYBambe Ckorje 2009
(TIpeBOJT 01 AaHTITUCKU
ja3wK)
3. Rene Stulz Risk management & Thomson learning USA,
derivatives 2003
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