HactaBHa nporpama 2022-2023

MpepmeTHa nporpama opf, Nps LLUKAYC Ha CTYAUMU
Hacnos Ha HacTaBHMOT N36paHn Temun oa GUHAHCUM

npeamer
Kop, FIN 450
3. | Ctyamcka nporpama ®durHaHCUK

4. | OpraHu3aTop Ha CTyaMcKaTa EkoHomcKM dakynTeT - CKonje
nporpama (egmHuua -
WHCTUTYT, KaTeapa, oanen)

5. | CreneH (nps, BTOp, TPET nps
LMKAYC)
6. | Akagemcka roguHa/cemectap | YeTspTa rogmHa/ocmu Bbpoj Ha EKTC- 7,5
cemecrap KpeauTm
8. HacTtaBHuUK [opaH MNeTpeBCcKku

9. | MNpeaycnosu 3a 3anuwyBame | Hema
Ha npeameToT
10. | Uenu Ha npegmeTHaTa nporpama (KomneTeHuum):

CtyaeHTUTe Tpeba aa ce ocnocobat 3a cnpoBesyBatbe KpeguTHa aHaAunsa.

CtypeHTuTe Tpeba aa ce ocnocobaT 3a aHanM3a Ha npopuTabuaHocTa Ha baHKuTe.
CtyaeHTUTE Tpeba aa ce ocnocobat 3a aHanmn3a Ha epeKTMBHATa POUHOCT.

CryaeHTuTe Tpeba Aa ce 3an03HaaT co KpeaAnTHOTO boayBakbe.

CryaeHTUTe Tpeba aa ce ocnocobat 3a aHa/n3a Ha KpMBaTa Ha NPUHOCKTE.

CryaeHTtuTe Tpeba aa ce ocnocobat 3a mepere Ha Na3apHMOT pusmnk co BaP.

CryaeHTuTe Tpeba Aa ce 3an03HaAaT CO METOAMTE Ha MPecMeTKa Ha peasiHUOT AeBU3EH KypcC.
CtyaeHTUTE Tpeba Aa ce 3ano3HaaTt co popmuTe Ha MHACKMPAHLE HA HeABUMKHOCTUTE.

11. | CoapuMHa Ha NnpegMmeTHaTa Nnporpama:

. KpegntHa aHanusa

. KpeautHo 6oayBsare

. Annox-aHanumsa (DuPont analysis) Ha npoduTabunHocra

. AHanu3a Ha edekTnBHaTa poyHocT (Duration)

. AHanun3a Ha KpwmBaTa Ha npuHocute (Yield curve)

. TexHMYKa aHanusa

. PyHpameHTanHa aHanu3a

. PeaneH pgesuseH Kypc

. MeToam 3a npecmeTKa Ha NpoceYeH TPOLIOK Ha KanuTanoT

10. MNpecmeTKa Ha BAP

11. dMHaHCHpatrbe Ha HeABUKEH UMOT

12. YnpaByBame CO AMYHUTE GUHAHCUMU

13. OapnnBo GMHAHCUparbe

14. AHanu3sa Ha cocTojbuTe U TpeHA0BUTE BO GUHTEK CEKTOPOT

12. | MeToau Ha yyerbe: npeaaBama, PPT npeseHTaumm, Bexxou.

13. | BKyneH pacnonoxus ¢oHa Ha | 7,5 EKTC x 30 yacosu = 225 yacosu

Bpeme

14. | Pacnpegenba Ha
pacnosioXuBOTO Bpeme
15. | ®opmu Ha HacTaBHUTE 15.1. MpepaBatba - TEOPETCKA HacTaBga. 60
aKTUBHOCTHU 15.2. Bexkbu (nabopaTtopuckuy, 30
ayAUTOPUYMCKM), CEMUHAPW,
TMMCKa pabora.

16. | Opyrv popmu Ha akTMBHOCTM | 16.1. MpoeKTHM 3agaum 30
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90+30+15+90 = 225 yacosu
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16.2. CamocCTOjHM 3aga4m 30
16.3. JomawHo yyere - 3a8aum 75
17. | HaumH Ha oueHyBakbe
17.1. TecToBu 60%
17.2. NHameuayanHa pabota/npoeKT (npeseHTaumja: 30%
nUCMeHa 1 ycHa)
17.3. AKTUBHOCT 1 y4eCTBO 10%
18. | Kputepunymu 3a oueHysare (6oposu/ 0o 50 6oaa 5 (neT) (F)
OLeHKa) 51 x go 60 60aa 6 (wecr) (E)
61 x no 70 6oga 7 (cegym) (D)
oA 71 no 80 6oga 8 (ocym) (C)
oA 81 oo 90 6oaa 9 (neserT) (B)
oz 91 oo 100 6oaa 10 (necer) (A)
19. | Ycnos 3a noTnuc 1 3a nosiarakbe 3aBpLieH PeannsnpaHun aktMBHOCTM oZ TouKa 15 n 16.
nenuT
20. | Ja3ukK Ha Koj ce n3Beaysa HacTaBaTa MaKeZOoHCKM
21. | MeTopA Ha cneferbe Ha KBaUTETOT Ha AHKeTa Ha cTyaeHTUTe
HacTaBaTa
JlutepaTtypa
3a40/mKMUTENHA AMTepaTypa
PeneH 6poj ABTOp Hacnos U3pasay foanHa
1. Frank J. The Handbook of McGraw Hill 2012
Fabozzi, ed. | Fixed Income
Securities, 8" ed.
22.1. 2. A. Saunders | Credit risk John Wiley 2002
and L. Allen | measurement: New | and Sons
approaches to
Value at Risk and
22. other paradigms,
2" ed.
3.
[JononHuTenHa nuTepatypa
PeneH 6poj AsTOp Hacnos U3pasay FogvHa
1. Simon Financial modeling, | MIT Press 2008
22.2. Beninnga third ed.
2. L. Harris Trading and Oxford 2002
Exchanges: Market | University
Microstructure for Press
Practitioners
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