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TemaTcke uenuHe:

O YBopay Gep3aHCKa TpXxuwTta

O AHanusa BpeMeHCKUX cepuja - OCHOBHU KOHLENTU
o0 OcHOBHM MOoAenu BpeMeHCKUX cepuja

O OCHOBHM KBaHTUTAaTUBHM KOHLUENTU Y huHaHCHjama
o Fixed-income securities

O ®duHaHCHjCKM aepuBaTH
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INlnteparypa:

o Analysis of Financial Time Series — Ruey S. Tsay, John Wiley & Sons,
2005.

o Options Futures and Other Derivative Securities — Hull J.C., Prentice
Hall 5th ed 2002

O Introduction to the Economics and Mathematics of Financial Markets —
Cvitanic J. Zapatero F., MIT Press 2004.

o Fixed-Income Securities Valuation, Risk Management and Portfolio
Strategies — Martellini L., Priaulet P. and Priaulet S., Wiley, 2003.




