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JIOPOTUE YYACTHUKWN NEPMCKOW 3UMHEN LLKO/bI!

Balue npucyTcTBME 346Ch ANA MEHA KaK PyKOBOAUTENA KOMNa-
HWU, NPOU3BOAALLEN UHTENNEKTYA IbHbIE MPOAYKTbI M TEXHO-
JIOTUU, O4EHb 3HAYMMO. A UICKPEHHE pag, YTO CTO/IbKO MOJO-
ObIX NOAEN AenatoT B CBOEM ¥KU3HU CTaBKy Ha 06pa3oBaHue,
COBPEMEHHYI0 HayKy, uccaeaoBaHma B obnactax, Tpebytowmx
Cepbe3HOoM NoAroTOBKM, TPYAa U TaNaHTa. Xouy, YTobbl Bbl MOHK-
Manun: UMeHHO 3a Bamu byayluee — He ToNbKo MepMcKoro Kpas u
Poccumn, HO 1 BCe MMPOBOM 3KOHOMMKK. MOTOMY YTO Mbl *KUBEM
B 9MOXY, KOr4a MHTENNEKT CTaHOBUTCSA MMaBHbIM pecypcom. U
KomnaHus «lporHo3» BUAUT CBOLO 33434y B TOM, 4TobbI Nepmb
6blNa cpegoTOUMEM 3TOFO pecypca M NAOLWAAKOM ANs ero pa3Bu-
T™MA. HoBbIX Bam OTKpbITUIA! B 4o6pbI NyTb!

YBAXAEMbBIE YHACTHWKW PERM WINTER SCHOOL!
ANOPOIME NEPMAKK U TOCTA NEPMCKOTO KPAA!

B Hawem pervoHe pa3suTMe NHOYCTPUU HEPA3PbIBHO CBA3AHO

C Pa3BUTUEM HAYKM U aKTUBHbIM BHeAPEHMEM MHHOBALMI. Mbl
yBEpeHbI B TOM, YTO 3TO CaMbli aKTya/ibHbIl U HaMbonee onpas-
AQHHbIN cerogHA Noaxog, TeCHbI CO03 MHTENNEKTYA IbHbIX U
NPOW3BOACTBEHHbIX PECYPCOB — 3TO 3a/10N SKOHOMUYECKOTO POCTa U
NPOLBETAHNA HaLlel cTpaHbl. Mbl ropaumcsa, YTo UMeHHO B MNepmu
NnoJly4YnIa CBOE POXKAEHME YHNKabHAA MHHOBALIMOHHAA KOMMa-
HWA «MpPOrHo3», BHeapALWaa CBOM MHGOPMALMOHHbIE CUCTEMDI
no scemy mmpy. N nogaepxmsaem HaumMHaHUA, Hanpas/ieHHble Ha
aKTMBM3ALMIO HAY4YHOrO NPOLLECCa, B3aMMOAEMCTBME C TYYLLMMMU
BY3amM1 U NIYHLLIMMKW YMAMK OPYTMX TOPOAOB U CTPaH. [ycTb 3T Tpu
[OHA, NpoBeZieHHble BMeCTe C Ko/ieramm U e AIMHOMbILL/IEHHUKaMMU,
6yayT AnA BaC HaCbILWEHHbIMW, MONE3HbIMM U He3abbiBaeMbiMM!
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DEAR PERM WINTER SCHOOL
PARTICIPANTS!

Being a Chief Executive Officer of the company that manufactures
intelligent products and technologies, | truly appreciate your presence
here. | am delighted that so many young people count on education,
modern science, research in the fields that require extensive training,
effort and talent. | want you to understand that you are the future of
the Perm region and Russia, and also of the entire global economy,
because we live in the age when the intellect becomes the main asset.
And the task of PROGNOZ is to make Perm the heart of it and the
platform for its development. | wish you new discoveries! Good luck!

HONORABLE PERM WINTER SCHOOL
PARTICIPANTS! DEAR RESIDENTS
AND GUESTS OF PERM KRAI!

In our region, the development of industry is intimately connected
with advances in science and active introduction of innovations.
We are confident that today this is the most relevant and reasoned
approach. A close combination of intellectual and production
resources is the keystone of economic growth and prosperity of
our country. We are proud of the fact that it was Perm that gave
birth to a unique innovative company named PROGNOZ that
implements its information systems around the globe. We support
initiatives that catalyze scientific process, interaction with the best
higher educational institutions and best brains from other cities and
countries. Let these three days that you will spend with coworkers
and like-minded people be eventful, useful and unforgettable for you!

1. N. AHOPUAHOB

TEHEPAJIbHbIV AUPEKTOP
KOMMNAHWW «[MPOTHO3»

DMITRIY L.
ANDRIANOV

CHIEF EXECUTIVE OFFICER
OF PROGNOZ

KCEHWA HOBVKOBA

MWHWNCTP
MPOMBIWNEHHOCTH,
WHHOBALI N HAYKM

MEPMCKOTO KPAA

KSENIA NOVIKOVA

MINISTER OF INDUSTRY,
INNOVATION AND SCIENCE
OF PERM KRAI
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TPAANUMOHHO B ®OKYCE BHUMAHNA
3WMHE LWKOJbl — ®UHAHCOBbIE
PbIHKW 1 PbIHOYHbIE PUCKW.

PERM WINTE

CoBpeMeHHbI PbIHOK — 3TO HACTOALLME «3BE3/Hble BOMHbI»: pe-
ann3auma TOProBbIX CTPATErMiA OCYLLECTBAETCA aITOPUTMUYECKU-
MW CUCTEMAMM, CMOCOBHBIMU FrEHEPUPOBATL ThICAYM PbIHOYHbBIX 3a-
AIBOK B CeKyHAy. Mpon3BoAMTENbHOCTb U C/IOXKHOCTb a/ITOPUTMOB
pacTeT, a MMKOBasA HarpysKa Ha TOProsble NAOLWAAKN yaBanuBaeTcs
KakAbli rof. Bce 310 B COBOKYMHOCTU C YA3BUMOCTAMM MUPOBOWA
bUHAHCOBOM CUCTEMbI CYLLLECTBEHHO MEHAET NPOPUIb PbIHOYHOTO
pUCKa U1 3acTaBAseT 06paTUTb B3MAA Ha HOBYH MAKPO- U MUKPO-
CMPYKMypy pPbIHKA.

Ho B 3TOM roay LWKO/1a HE OrPaHUYMBAETCA TONbKO PbIHOUYHbIM
puckom. MNpeaycmaTpumBaeTca crneLmanbHas ceccus no peryanpo-
BaHUIO M HaA30pY, a TPETUI AeHb ByAET LIe/IMKOM NOCBALLEH Kpe-
ANTHOMY U ONepaumMoHHOMY prckam. Mbl Hageemcs, YTo 3To no-
3BONUT BoNee WNPOKO B3MSAHYTb HA PUCK-MEHEAKMEHT U BMecTe
HauyaTb POPMY/IMPOBATL OTBET Ha BoNpoc «Ymo desnames?» - Beab,
KaK MoKasas KpU3nc, BONpoc No-npexHemMy akTyaneH, a OTBET Mo-
NpeXHemy HEN3BECTEH.



TRADITIONALLY, PERM WINTER SCHOOL
WILL FOCUS ON FINANCIAL MARKETS
AND MARKET RISKS.

SCHOOL'12

The modern financial market is the real «star wars»: trading
strategies are implemented through algorithmic systems
capable of generating thousands of market orders per
second. Algorithm performance and complexity increase,
and the peak quote rates to the trading venues double every
year. All of this together with the vulnerability of the global
financial system significantly changes the market risk profile
and makes us pay attention to the new market macro- and
microstructure.

But this year the school is not focused on market risk only. A
special session on regulation and supervision will be included
in the scope of work. The third day will be devoted entirely to
the credit and operational risks. We hope that this will allow
us to take a broader look at risk management, and together
we will begin formulating the answer to the question «What’s
next?». In fact, as the crisis proved it, the question is still
relevant and the answer is still not found.
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AOKJTAOHUKWN PERM WINTER

SCHOOL'12

(ABPULMO NUNNO

Mpodeccop PprHaHCOBOI MaTeMaTUKK BbicLien HopmanbHOM WKonbl B MNuse (UTa-
ns), goueHT pusmnkmn Yuusepcuteta Manepmo, ¢ 2009 roga npodeccop NHcTUTyTa
CaHTa-®e (CLLA). AsTop 60n1ee 60 UUTUPYEMBIX Hay4YHBIX PaboT. Ero nccneaosaHus
HanpaBaeHbl HA TPUMEHEeHNe METOA0B U MHCTPYMEHTOB CTaTUCTUYECKON GUSUKM K
CIOMKHbBIM SKOHOMMYECKUM, GUHAHCOBBIM U BUONOTMYECKMM CUCTEMAM.

BNAOVIMUP ®NTMMOHOB

KaHauaaT dusmnko-maTeMaTUYeCcKnx HayK, HaydHbli coTpyaHuK LLBeluapckoro
denepanbHOro MHCTUTYTa TexHonormi (ETH Zurich).

ABTop 60see 35 cTaTel B }KypHanax U cbopHMKax KoHbepeHL M.

IKYHAND XA

BuLle-NpesnaeHT No BONpPocam NPOeKTUPOBaHMA NPOAYKTOB M yNpaBieHuIo
aktmBamu/naccmsamm B KomnaHumm Arif Habib Investments (MakucrtaH). Pykoso-
OWN OTAENIOM aHa/IMTUKKN Ha NepBoi ToBapHOU Bupske B MakucTaHe, rae Kypu-
poBan pa3paboTKy NPUHLUMMNOB yrpaBJeHNa puckamum. 3aHMmanca paspaboTKoi
KOMM/IEKCHOM CUCTEMbI YNpPaB/ieHUs PUCKaMM Ha OCHOBE PUCKOBOWM CTOMMOCTY
TPaH3aKLUMOHHbIX M3epeK ans Tpex GoHA0BbIX 6UpsK B MakucTaHe.

Ob6napatenb cepTudmkaTa «PrUHaHCOBbIN pUcK-MeHeaxkep» (FRM, GARP).



TEACHERS OF PERM WINTER
SCHOOL'12

FABRIZIO LILLO

Professor of Quantitative Finance at the Scuola Normale Superiore di Pisa (Italy), Assistant
Professor of Physics at Palermo University, Professor at the Santa Fe Institute (USA, since 2009).
He is author of more than 60 referred scientific papers. His research is focused on the application
of methods and tools of statistical physics to economic, financial, and biological complex systems.

VLADIMIR FILIMONOV

Ph.D. in Physics and Mathematics, Fellow at ETH, Swiss Federal Institute of Technology (Zurich,
Switzerland).
Author of more than 35 papers in magazines and collected books.

JUNAID KHALID

Working as Vice President - Product Design & Asset- Liability Management at Arif Habib
Investments in Pakistan. He has a background in Actuarial Consulting and Risk Management
which includes working as Head of Analytics at Pakistan’s first Commodity Exchange where he
developed a VaR based Risk Management framework for the Exchange. He was invited to develop
an end to end Value at Risk and Impact Cost based risk management system for the three stock
exchanges in Pakistan.

Certified Financial Risk Manager (FRM, GARP).



CBET/TAHA MAJIbIXVIHA

3amecTuTeNb HaYanbHWKA YNpaBAeHUA MeTOA0/I0MMN NPYAEeHLMANbHOro Haa30-
pa [naBHoro ynpaeneHua 6aHKOBCKOro Haa3opa HaunoHanbHoro 6aHka Pecny-
61nKM benapycb. Marmctp sKOHOMUYECKMX HayK, AOLUEHT Kadeapbl 6aHKOB-
cKoro gena benopycckoro rocysapcTBEHHOro 3SKOHOMUYECKOIo YHUBEPCUTETA.
YuTaeT Kypc ekunin «AHaNU3 feATeIbHOCTM BaHKOB M YNPaBAEHUA PUCKAMMU»,
ABTop okosio 30 cTaTel No Bonpocam yrnpaB/eHMUa PUCKaMU B KypHaiax 1 cbop-
HWMKax. YneH komuTeTa no puckam Accoumaumm 6enopycckmnx 6aHKoB.

OMUTPUIA MUXAIASIOB

NmeeT bonee 4em CEMUNETHUI OMbIT PabOTbl B UHBECTULMOHHO-6AHKOBCKOM
6usHece 1 6M3Hece AOBEPUTEIBHOTO YNpPaBieHMsa akTMBaMM. [Jo HasHaYeHNA Ha
OOMKHOCTb AMpeKTopa JenapTameHTa aHanm3a u yrnpasneHua puckamm YK «Anb-
¢da-Kanutan» Bo3rnasnan HanpaeaeHUe PbIHOYHbIX PUCKOB B Mpynne KomnaHuii
@®K «OTKPbITUE». YyacTHUK Mpe3naeHTCKoM NporpamMmmbl KapoBOro pesepsa B
MOCKOBCKOM 3HEepreTM4eCcKomM yHMBEpPCUTETE MO CreLnasbHOCTU «yrnpasaeHme
npoektamu B aHepreTuke (PMP)». UMmeeT nnueH3mto npodeccMoHaibHOro oLeH-
LLMKA, a Tak»Ke aTTrectaTbl PCPP Kateropum 1.0. n 5.0.

MWXAWT TOMA3AHOB

leHepanbHbI anpekTop OO0 «PucK PenTuHTr Mpynn», 3am. HayasibHUKa Ynpas-
neHuna kpeautHbimm puckamm OAO «baHK 3eHUT», BULLe-Npe3naeHT Pycckoro
obLecTBa ynpasneHusa puckamm «PycPuck», goueHT MNY-BLU3, kaHanaaT dpusmko-
maTtemaTmyeckmnx Hayk. C 2003 r. cTapimii pUHAHCOBbIN aHAUTUK (GUHAHCOBBIM
nHxkeHep) EGAR Technology Inc., Beaywmin uccnegosatenb B 061acTi KpeaUTHOIO
PYCKa, BeAyLMI pa3paboTinK METOL0B aHaM3a U YNPaBAeHUsA KpeauTHbIM
puyckoM. ABTOP MOHOIpadun Ans pucK-meHeaKepoB «Mpaktnyeckoe nocobue.
MpoaBUHYTbIV NOAXOA, K YNPABAEHUIO KPEAUTHBIM PUCKOM B BaHKe: MeToaon0-
rMA, NPaKTUKa, peKoMeHZauUmn».



SVETLANA MALYKHINA

Deputy Chief of the Prudential Supervision Methodology Department, Banking Supervision
Directorate at the National Bank of the Republic of Belarus). Master of Economic Sciences,
Assistant Professor of the Department of Banking of the Belarus State Economic University.
Lecturer on «Banks and Risk Management Analysis». Author of more than 30 papers on risk
management journals and collected books. Member of the Committee on risk management of
the Association of the Belarusian Banks.

DMITRIY MIKHAILOV

He has more than seven years of experience in investment banking and trust asset management.
Prior to his appointment as Director of the Department of Risk Management and Analysis of

the Alfa Capital management company, Mikhailov served as Director of Market Risks Division of
the Otkrytie Group of Companies. Participant of the Presidential program of the High-Potential
Management Personnel Reserve at the Moscow Power Engineering University, majoring in Power
Engineering Project Management (PMP). He is a licensed professional appraiser. He has FFMS
certificates 1.0. and 5.0.

MIKHAIL POMAZANOV

Executive Director of Risk Rating Group LLC, Deputy Chief of Credit Risk Division of Bank Zenit
JSC, Vice-President of the Russian Risk Management Society RusRisk, Assistant Professor of the
HSE, Ph.D. in Physics and Mathematics. Since 2003 he is a Senior Financial Analyst (financial
engineer) of EGAR Technology Inc., a leading credit risk researcher, a senior developer of analysis
and credit risk management methods. Author of the monograph for risk managers Practical
Guide. Advanced Approach to Credit Risk Management in the Bank: Methodology, Practice, and
Recommendations.
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CEPFEV UBNUEB

PykoBoauTenb HanpasaeHUA peweHni aAna GUHAHCOBbLIX MHCTUTYTOB KOMMa-
HUK «MporHo3», pykosoanutenb Jlabopatopmm GMHAHCOBOrO MOAENMPOBAHUS
W ynpasnaeHua puckamu Prognoz Risk Lab.

KaHaunaaT SKOHOMMUYECKMX HaYK, AoLeHT NepMCKoro rocyAapcTBeHHOMO Hauu-
OHANbHOTO UCCIe0BaTENBCKOrO YHMBEpPCUTETA. KypaTop U MAeonor NpoeKTa
Perm Winter School, a Takke maructpckoi nporpammbl Master in Finance & IT.

AsTop 60nee 30 cTaTelt No ynpaBaeHUo PUCKaMM U GUHAHCOBOMY MOAEIMPOBAHMIO.

ANEKCEV NOBAHOB

Buue-npesnaeHT HIM «PIA — PUCK-MeHegKMeHT». YaeH ynpaBasaoLwero Komu-
TeTa Poccuinckoro otaeneHunsa PRMIA. KaHanaaT SKOHOMUYECKUX HayK.

AsTop 18 Hay4HbIx paboT. CoaBTOp 1 peaaKTop TPEX KHUT, BKAKOYAA « DHUMKIO-
neanto GMHAHCOBOIrO PUCK-MEHeAKMeHTa». MiccneaoBaTte/ibCKue MHTepechl
BK/IKOYALOT perynimpoBaHme HaHKOBCKUX PUCKOB, TeOpUIO GUHAHCOBOIO nocpes-
HWYeCTBa, aHa/IM3 PUCKOB KPYMHbIX MHBECTULIMOHHbBIX NPOEKTOB, YNpaB/ieHne
pUCKaMM rocyapCTBEHHOTO J0/rA, aHaM3 PUHAHCOBBIX PbIHKOB.

Obnapatenb cepTudmkata «PMHAHCOBbLIN pUCK-MmeHeaskep» (FRM, GARP).

JMUTPUIA TUMOMEEB

HauanbHuK otaena ynpasneHusa puckamm TKB BHIM Mapunba NHeectmeHT MapTHepc.

PykoBoguTens rpynnbl ynpasaeHua puckamu. YneH KomuteTta no Hagsopy u
PUCKam, KOMMTETA MO PUCKaM, KOMMTETa Mo pa3paboTKe NPoayKTOB, KOMuUTe-
Ta No Bonpocam 6e30MacHOCTM, KOMUTETA YCTOMYNBOCTU AEeATENbHOCTY.

Cdepa MHTEPECOB: OLIEHKA U yrpaB/ieHUe PbIHOYHbIMM PUCKaMM, CTPecC-
TECTMpPOBaHMeE, Pa3paboTKa Modenel pUCcKa, OLLEHKA M yrpaB/ieHne puckamm
noTepu IMKBUAHOCTU, yNpaBaeHUE KPeaUTHbIMWU PUCKaMK, YrpaBieHne Henpe-
PbIBHOCTbIO BU3Heca.



SERGEY IVLIEV
Managing Director of Financial Markets Division at PROGNOZ, Head of Prognoz Risk Lab. Ph.D.
in Economics. Assistant professor at Perm State National Research University.

Curator and Ideologist of Perm Winter School and Master in Finance & IT.

Author of more than 30 papers on risk management and financial modeling.

DR. ALEXEY LOBANOV

Vice-President at REA Research Risk Management Group, NCP. Post-graduate degree in finance
awarded by the Russian Academy of Sciences. Certified Financial Risk Manager (FRM, GARP).

Member of the Steering Committee of PRMIA Russian Chapter. Author of 18 research papers.
Co-authored and edited three books including best-seller The Encyclopedia of Financial Risk
Management. Research interests include regulation of bank risks, financial intermediation
theory, risk analysis of large-scale investment projects, risk management of sovereign debt
and reserves, and financial markets analysis.

DMITRY TIMOFEEV

Head of Risk Management within TKB BNP Paribas Investment Partners.
Lead of Risk Management team. Member of: Compliance & Risk Committee, Risk Committee,
Product Development Committee, Security Committee, Business Continuity Committee.

Fields of interest: Market risk assessment and management, Stress testing, Risk model
developing, Liquidity risk assessment and management, Credit risk management, Business
continuity management.



BUKTOP NANLIWH

KaHanaat ¢pusmMKo-maTemaTMyecknx HayK, MAaAaWwnii HayuHbll COTPYAHWK Jlabo-
paTopUK NO GUHAHCOBOM MHIKEHEPUM U PUCK-MEHEAKMEHTY.

AgsTop 60s1ee 30 Hay4HbIX PaboT MO yNpPaBAEHNIO PUCKAMU 1 AUHAMUYECKOMY
MOAE/IMPOBAHMNIO BPEMEHHOW CTPYKTYPbI MPOLEHTHbIX CTaBOK.

YBnekaetca DEKOHCTDYKLLMEVI NCTOPUYECKUX TaHLIEB.

MAPNA d®POTOBA

BbinyckHuLa Kadeapbl MHGOPMALMOHHBIX CUCTEM U MaTEMATUYECKMX METOL0B
B 9KOHOMMKe [1epMCKOro rocy4apcTBEHHOMO HaLLMOHAIbHOTO UCCea0BaTe/b-
cKoro yHusepcuteTa. CoTpyaHuk JTabopatopun GUHAHCOBOTO MOAENPOBAHMUA
W ynpasneHus puckamm Prognoz Risk Lab. MiccnepoBatenbckme MHTepecs! — pbi-
HOYHAA MUKPOCTPYKTYpPA.

NAHKALX KYMAP

C otanumem oKoHUMN UHCTUTYT TEXHONOMUK U HayKkun Bupnbl, (r.Munaum, UH-

AnA) co 3BaHMeM baKanaBpa TEXHUYECKMX HayK. PaboTan B komnaHuax Wipro
Technology, Intel 1 ABN AMRO N.V. KOHCTPYKTOpPOM 4nnoB. Monyunn 3saHne ma-
rmctpa punocodum B IHCTUTYTE MccaenoBaHUIM B 061aCTU pa3BUTMA M. MHAMpPbI
FaHam (r.Mymbait, MHama). AcnnpaHT MNepmcKoro rocyaapcTBeHHOro HalMOoHa b-
HOro MccnenoBaTeNbecKoro yHuBepcuteta. CotpyaHuyaet ¢ Prognoz Risk Lab.

TATbAHA E(PPEMOBA

AcnnpaHT MNepmcKoro rocyapcTBeHHOro HaUMOHaANbHOTO UCCAeA0BaTEIbCKO-
ro yHuBepcuTeTa. 3amectutens pykosogutens Slabopatopun dbmHaHcoBOro
MOZENMPOoBaHMA 1 ynpasaeHna puckamm Prognoz Risk Lab. UccnepgosaTtenbckue
MHTEpPEeChl — CLLEHAPHbI aHa/IM3 N PUCK-MEHEKMEHT.



VICTOR LAPSHIN

Ph.D. in Physics and Mathematics. Research fellow at FERM LAB (Financial Engineering and Risk
Management). Author of more than 30 papers on risk management and dynamical model of
interest rates term structure.

Passionate with historical dances reconstruction.

MARIA FROLOVA

Graduate of the Department of Information Systems and Mathematical Methods in Economics
of Perm State National Research University (Perm, Russia). Expert at Prognoz Risk Lab. Research
priority is market microstructure.

PANKAJ KUMAR

Pankaj has done BE (Hons) form Birla Institute Technology & Sciences (Pilani, India). Worked at
Wipro Technology, Intel and ABN AMRO N.V. as chip designer. He had his Master of Philosophy
from Indira Gandhi Institute of Development Studies (Mumbai, India). Ph.D. student of Perm
State National Reserach University (Perm, Russia), and associated with Prognoz Risk Lab.

TATYANA EFREMOVA

Tatyana is a postgraduate student of Perm State National Research University (Perm, Russia).

Deputy head of Prognoz Risk Lab. Research priorities are risk management and scenario analysis.
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HATAJ1IbAA KOPOBKVHA

Crapwuit meHeaep no puckam B TKB BHIM Mapunba NMHBecTmeHT MapTHepc.

Pykosoawnna rpynnoit apdpekTMBHOCTM U GpaKkTopHOro aHanusa B TKB BHI
Mapnba NHBecTmeHT MapTHepc, paboTana Tpelaepom B UHBECTULMOHHOM
KomnaHum ABK.

Cdepa MHTEPECOoB: OLIEHKA U YMPaB/ieHNE PbIHOYHBIMM PUCKAMU, CTPEeCC-

TECTUPOBAHWMeE, y4acTve B pa3paboTke Moaenei pucka, OLEeHKa 1 ynpasneHve
PUCKamMM NoTepPU IMKBUAHOCTH, YNPaB/IEHME YCTOMYMBOCTBIO AEATENIbHOCTY.

HUKONA AHJIPEEB

Mnagwmnin Hay4HbIN cOTPYAHWUK JlabopaTopmnmn No GUHAHCOBOM UHKEHEPUU U
PUCK-MEHEeAKMEHTY, acCnMpaHT Kadeapbl CUCTEMHOIO aHan3a MOCKOBCKOro
rocyfapcTBeHHOro yHmsepcuteta um. M.B. JlomoHocoBa.

ABTOp paboT B 06/1aCTU MUKPOCTPYKTYPbI GUHAHCOBLIX PbIHKOB, YNPaBAEeHNUA
noptdenem B yCN0BUAX HU3KON INKBUAHOCTH, YNIPABAEHUA PUCKaMU U MOLENN-
pOBaHWA BPEeMEHHOW CTPYKTYPbl MPOLLEHTHbIX CTABOK.

Cdepa NHTEPECOB: MUKPOCTPYKTYPa GUHAHCOBbIX PbIHKOB, KOIMYECTBEHHbI
aHanm3, obpaboTKa CUrHa/IoB, TEOPMA Xaoca.

BAYEC/IAB APBY30B

CtyaeHT MNepmcKoro rocyaapcTBeHHOro HaUWMOHaAbHOIo NUCCNef0BaTeIbCKOro
yHuBepcuTeTa. CoTpyaHuK Jlabopatopmm GUHAHCOBOrO MOAENNPOBAHUA U
ynpasaeHusa puckamm Prognoz Risk Lab. NccnepoBaTtenbckne nHTepecsl - aHa-
JIM3 U MOAENNPOBAHME PbIHOYHON MUKPOCTPYKTYPbI, MOAEMPOBAHME U Ana-
FHOCTWUKa Ny3blpelt Ha PUHAHCOBBIX PbIHKaX.

YBAeKaeTca My3bIKOW.



NATALIA KOROBKINA
Senior Risk Manager within TKB BNP Paribas Investment Partners.
Previously worked as Performance and Attribution Team Leader and Trader.

Fields of interest: Market risk assessment and management, Stress testing, Participating in risk
model developing, Liquidity risk assessment and management, Business continuity management,
Secretary of Risk Committee.

NIKOLAY ANDREEV
Junior Research fellow at FERM LAB (Financial Engineering and Risk Management), postgraduate
student of the Department of System Analysis at Lomonosov Moscow State University.

Author of papers on market microstructure, portfolio management under low liquidity, risk
management and non-parametric model of interest rates term structure.

Fields of interest: market microstructure, quantification analysis, signal processing, chaos theory.

VYACHESLAV ARBUZOV

Vlyacheslav is a student at Perm State National Research University (Perm, Russia).

Expert at Prognoz Risk Lab. Research priorities are analysis and modeling of market
microstructure and identification of financial market bubbles.

Amateur musician.



[NPOIPAMMA
PROGRAM

YETBEPI 02.02.12 THURSDAY

MOZEPATOPbI — CEPTEV UBNMEB, AHAPEA MYLMHKMUH = MODERATORS — SERGEY IVLIEV;
ANDREY MUSCHINKIN

Pernctpauma &30 _ Q30 Registration
Llepemonusa otkpeitua  §30 _ Q45 Opening ceremony

Kak pbiHouHas mukpoctpyktypa  §45 _ 1145  How market microstructure

B/IMAET HA IMKBUAHOCTb U affects liquidity and
PbIHOYHDbINA PUCK, market risks,
npo¢. Pabpuumo Nnnno Prof. Dr. Fabrizio Lillo
(Bbiclwian HopmabHas WKoia (Scuola Normale Superiore di Pisa,
B8 MNu3se, YHnBepcutet Manepmo, University of Palermo, Santa Fe Institute)

NHcTUTYT CaHTa-de)

Mepepbis 114> - 1205 Teabreak
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KonnyecteseHHasn oueHKa
pednekcMBHOCTU Ha GUHAHCOBbIX
PbIHKaXx: K BONPOCY NPOrHO3upo-

BaHUA PbIHOYHbLIX LUOKOB,
Bnagnmup dunmmoHos (LLseluapckuii
denepanbHbIi UHCTUTYT TEXHOJIOTUIA)

Obep,

PucK-mapyKupoBaHue 1 ynpasieHue

PUCKaMU TPaH3aKUUOHHbIX U3gepiekK,
OsxkyHang Xanug, FRM (Arif Habib Investments)

CoBpemeHHble NoaxoAabl K
YyNpaB/€HUI0 PbIHOYHbIM PUCKOM

Ha ocHoBe VaR-numuros,
Anekceli lobaHos, FRM
(«P3A — PUCK-MEHeaKMEHT»)

MNepepsbiB

BEYEPHAA CTYOEHYECKAA
CECCHA

MNepmcKue TeaTpsl

1205~ 1340

1340~ 1445
1445 - 1530

15%- 161

1615 - 16
16% - 1815

1900 - 2200

Quantifying reflexivity in financial
markets: towards a prediction

of flash crashes,
Dr. Vladimir Filimonov (ETH Zurich)

Lunch
Risk based margining and

impact-cost risk management,
Junaid Khalid, FRM (Arif Habib Investments)

Modern approaches to managing

market risk using VaR-limits,
Dr. Alexey Lobanov, FRM
(REA Research Risk Management Group)

Tea break

STUDENTS EVENING SESSION

Perm theatres



NATHWULUA 03.02.12 FRIDAY

MO/EPATOPbI — AJIEKCEV IOBAHOB, AMUTPUIN MUXANNOB

YTpeHHun Kode

CECCWMA NO PETY/INPOBAHUIO
N HAO3O0PY

PerynuposaHue npoueccos
6aHKOBCKOro PUCK-MEeHeaXMEHTa
B Pecnybnuke benapycb,

CsetnaHa ManbixuHa

(HaumoHanbHbIN 6aHK Pecnybankm benapychb)

BHyTpeHHMe mepbl N0 NPOTUBO-
AEACTBUIO HenpaBoMepHOMY
MCNO/Ib30BaHUIO MHCANAEPCKOM
MHopmauuu,

Bauyecnas Kpbinos, [leHnc @BUHCKMIA
(PCDP Poccuum)

MNepepbis

CECCHA NO PbIHOYHOMY PUCRY

OueHKa pbIHOYHOTO pUCKa ANA
noprtdeneir, ynpaBnsembix

no crpaternun «best selection» Ha
npumepe noptdenei Herocypap-
CTBEHHbIX NeéHCUOHHDbIX (I)OHAOB,
Omutpuin Tumodees

(TKB BHN Mapunba NHBecTmeHT MapTHepc)

CroxacTtuueckue mogenum
B PbIHOYHOM PUCK-MEHeAXMEHTe,
OmuTpuii Muxainnos («Anbda-Kanutan»)

18119

900_ 930
930 . 1100

1100 1120
1120 134

MODERATORS — ALEXEY LOBANOV,;
DMITRY MIKHAYLOV

Morning Coffee

REGULATION & SUPERVISION
SESSON

Regulatory framework for risk
management process
development in Belarus,
Svetlana Malykhina

(National Bank of Republic of Belarus)

Internal measures to counteract the
improper use of insider information,
Viacheslav Krylov, Denis Gawinskiy

(Federal Financial Market Service of Russia)

Tea break

MARKET RISK SESSION

Market risk measurement for «best
selection» strategy portfolios:
portfolios of pension funds case,
Dmitry Timofeev

(TKB BNP Paribas Investment Partners)

Stochastic modeling in market

risk management,
Dmitry Mikhaylov
(Alfa-Capital Asset Management)



OueHKa pbIHOYHOIO pUCKa ANA NOPT-
deneit ynpaBnsembix «oT 6eHUMapKa»
Ha POCCUIACKOM pPbIHKE aKLMi, pacuer
Tracking Error Ha ocHoBe MHOrogak-
TOpPHO Mmoaenu ueHoobpa3oBaHUA,

Market risk measurement for
«benchmark» strategy portfolios,
tracking error estimation based on
multifactor pricing model,

Natalia Korobkina

HaTtanba KopobKkunHa
(TKB BHIM Mapuba NHBectTmeHT MapTHepc)

Ctpecc-TtecTupoBaHue
PbIHOYHOIO PUCKa,
TatbaAHa Edpemosa (Prognoz Risk Lab)

Obep,

CECCMA MO PbIHOYHOW
MWKPOCTPYKTYPE

UccneposaHue HENIMHEUHOM
OVWHAMUKU MUKPOCTPYKTYPHbIX
XapaKTepPUCTUK PbIHKa

Ha OCHOBE 3alyM/IEHHbIX
BbICOKOYACTOTHbIX OaHHDbIX,
Hukonaii AHpopees

(NabopaTtopmsa No GMHAHCOBOM UHKEHEPUN U
pUCK-meHeaxmeHTy FERM LAB)

BpemeHHble 3a4eprKKu

B a/ATOPUTMUYECKO TOProBne,
MaHkagx Kymap

(MepmcKkuMii rocynapcTBeHHbIN HALMOHAbHBbIN
nccnepoBaTesibCKUiA YHUBEPCUTET)

LLloku B LLleHaX POCCUMCKUX aKL Ui,
Mapus ®ponosa (Prognoz Risk Lab)

MNepepbiB

BEYEPHAA CTYAEHYECKAA
CECCHA

RISK PARTY (PectopaH
«bpyaepwadT»)

1340 _ 1445
1445 - 1615

1615 - 16
16% - 1815

2000 - 2300

(TKB BNP Paribas Investment Partners)

Market risk stress-testing,
Tatyana Efremova (Prognoz Risk Lab)

Lunch

MARKET MICROSTRUCTURE
SESSON

Evidence of microstructure
variables’ nonlinear dynamics
from noised high-frequency data,
Nikolay Andreev (FERM LAB)

Latency in algorithmic trading,
Pankaj Kumar (Perm State National
University)

Market shocks in Russian

stocks prices,
Maria Frolova (Prognoz Risk Lab)

Tea break

STUDENTS EVENING SESSION

RISK PARTY (Brudershaft
Restaurant)



CYBBOTA 04.02.12 SATURDAY

MOZEPATOP — TATbAHA ME/TbHUKOBA =~ MODERATORS — TATIANA MELNIKOVA

YTpeHHUI Kode

CECCHA NO KPEOANTHOMY PUCKY

CoBMecCTHbIA HenapameTpuUyeckui
noaxoa ANA MOAEeNNPOBaAHUA Kpe-
OUTHOrO M NPOLLEHTHOrO PUCKOB,
BukTop NlanwwuH (Jlabopatopus no ¢uHaHCOBOM
WHKEHEPUU U PUCK-MeHeaXMeHTY FERM LAB)

Kanubpauusa IRB-moaenen

Ha BbIGOpKe C Ma/JibiM KO/IN4yeCTBOM
pedontos Ha ocHoBe

reHeTu4yeCKux aJiroputTmos,

Mwuxann NomasaHos

(«Puck PeiTuHr Mpynn», «PycPuUCK»)

MNepepbiB

CECCMA NO ONEPALNOHHOMY
PUCRY U HEMPEPbIBHOCTW BU3HECA

BHegpeHue cuctembl ynpaBaeHus

onepauuoHHbIM PUCKOM,
TatbAHa MenbHMKOBA
(Poccuitckoe otaeneHme PRMIA)

YnpaB/iieHne HenpepbIBHOCTbIO

6usHeca,
Onuna Yyryesa
(HaumoHanbHbIN KNMPUHTOBbIV LEHTP)

2021

900_ 930
930 - 1100

1100 1120
1120 12

Morning Coffee

CREDIT RISK SESSION

Joint non-parametric approach
to credit and interest rate

risk modeling

Victor Lapshin (FERM LAB)

Low-default IRB model calibration

with genetic algorithms,
Mikhail Pomazanov
(Risk Rating Group, Rus Risk)

Tea break

OPERATIONAL RISK & BUSINESS
CONTINUTY SESSION

Operational risk management

system deployment,
Tatyana Melnikova (PRMIA Russia)

Business continuity management,
Yulia Chugueva (National Clearing Center)



CECCHA PRMIA

CneupanbHbIii cemmHap PRMIA no sksameHy
Professional Risk Manager. Bbl y3HaeTe, KaK nog-
roTOoBMUTLCA U CAaTb 3K3ameH PRM.

AKAJEMWNA PROGNOZ
ONnA CTYQEHTOB

Akapaemua Prognoz 2.0,
KceHus KonecHukosa (KomnaHua «MporHos»)

Mporpamma Master in Finance

& IT program B NMepmmu,

Cepreit UBnunes

(MepMcKnit rocyaapCcTBEHHbIN HaLMOHaAbHbIN
uccnenoBaTesIbCKUl YHUBEPCUTET)

I'Iapanneanble BbliUC/1eHNA B UC-
cnepoBaHMAX GUHAHCOBOrO PbIHKA,
Bsyecnas Apby3os, KoHcTaHTUH MaBpuIoB
(Mepmckuit rocymapcTBEHHbIN HaLMOHANbHBbIM
nccnefoBaTeNbCKUIA YHUBEPCUTET)

1235- 133

1335~ 1450

PRMIA SESSION

Special workshop on Professional Risk
Manager PRMTM exam introduced by PRMIA.
You will learn how to prepare yourself for
exam and tips how to pass.

PROGNOZ ACADEMY FOR
STUDENTS

Prognoz Academy 2.0,

Ksenia Kolesnikova (Prognoz)

Master in Finance & IT
program in Perm,

Sergey Ivliev (Perm State National
University)

Parallel computations

in financial markets research,
Viacheslav Arbuzov, Konstantin Gavrilov
(Perm State University)



OBYYEHUE

KADEIPA NHPOPMALMOHHbBIX CUCTEM U
MATEMATUYECKWUX METO0B B 3KOHOMUKE
(MCMM3) NEPMCKOTO roOCYAAPCTBEHHOIO
HALUWOHAIbHOIO UCCNEAOBATE/IBCKOTO
YHUBEPCUTETA NPEANATAET ABE MATUCTEPCKUE
NPOrPAMMbI, COBMELLAKOLWWE AKTYAJIbHbBIE
NOCTVXEHUA MUPOBOMN HAYKK W
HACbBILLLEEHHYH MPAKTUKY.

BO3MOXHOCTW OBPA30OBAHIUA
N0 PNCKAM N SKOHOMWYECKOMY

22|23

MOZAEJINPOBAHUIO

Cpeau npemmyLiects ob6emx NporpaMm: COBpeMeHHble
dopmbl 0byyeHus (aenosble urpsl, case-study, pabota
HaZ nccnefoBaTe/IbCKMMUM NPOEKTaMM, MAcTep-KNacchl,
Hay4Hble CEMMHapPbl, KOMMNbIOTEPHbIE MPAKTUKYMbI), BO3-
MOKHOCTb codeTaTb paboTy 1 yueby (nekunmn nposoasTca
B BEYEpHee Bpems), BOSMOXKHOCTb MPOAO/IKEHMA YYebbl
B aCMMPaHType 1 3aLLMTbI ANCCepTaLmmM Ha 3BaHME KaHaU-
AaTa 9KOHOMUYECKUX HaYK, CTaXKMPOBKa U TPYLAOYCTPOMN-
CTBO NlyYLUNX CTYAEHTOB B KOMNaHUK «porHo3».



THE DEPARTMENT OF INFORMATION
SYSTEMS AND MATHEMATICAL

METHODS IN ECONOMICS OF

PERM STATE NATIONAL RESEARCH

UNIVERSITY OFFERS TWO MASTER'S

PROGRAMS THAT COMBINE THE LATEST

ACHIEVEMENTS OF WORLD SCIENCE

AND INTENSE PRACTICE.

RISKS AND ECONOMIC MODELING
EDUCATIONAL OPPORTUNITIES

Among the benefits of both programs are modern
forms of education (business games, case-study,
work on research projects, workshops, scientific
seminars, computer trainings), the opportunity

to combine work and study (lectures are held in
the evening), possibility of postgraduate studies
and defending a thesis for the degree of Ph.D. in
Economics, internship and employment of the
best students in PROGNOZ.



OBYYEHUE MEXAYHAPOAHAA MATUCTEPCKAA NPOTPAMMA

«NHO®OPMALWOHHbBIE CNCTEMbI W
AHAJIN3 PUHAHCOBbBIX PbIHKOB»

MekayHapoaHaa maructepckas nporpamma MiFIT paspaboTaHa ana 6akanaBpos
N CNEeUMaNnNCTOB, XKeNatLmx nony4nTs 0bpasoBaHne NPOABMHYTOrO YPOBHSA B
obnactn UT n dmnHaHcoBol chepe. YuebHasa nporpamma MiFIT BKAtOYaeT Kypchl,
aHaNorMyHble Kypcam marmcrepckux nporpamm Master in Finance/Master of
Quantitative Finance sBeayLwmx MMPOBbIX YHUBEPCUTETOB:

Data mining

Advanced econometrics

Risk management

Financial modeling

Hedge funds

e-Commerce

Operation Research & Optimization

Mporpamma npeanosiaraeT rocTeBble NEKUMM U MaCTep-KAacCbl BeAYLLMX SKC-
NepToB U3 akageMmniyeckon cpeapl, puHaHcosor n UT-uHaycTpum (University of
Palermo, University of Manchester, BHewakoHombaHK, Prognoz Risk Lab, FERM
LAB HLY BLU3 n ap.). ObyyeHne BeaeTcAa Ha PYCCKOM M aHI/IMMCKOM A3blKe. BKAto-
YyaeT nccnenosaHma B 0b61act PUHAHCOBOTO PUCK-MeHeAKMeHTa Ha b6ase mexay-
HapoaHowu nabopatopum Prognoz Risk Lab, noarotoBKy K caaye sk3ameHa Ha
nony4yeHue ceptudmkata Professional Risk Manager n npeaamMniomHyro NPakTUKy
B CbepbaHke Poccnn n komnaHmm «porHos».

MIFIT.RU



INTERNATIONAL MASTER’S PROGRAM: EDUCATION

MASTER IN FINANCE HE
INFORMATION TECHNOLOGY, MIFIT

International Master Program MIFIT is designed for bachelors and specialists
seeking for advanced education in the IT and financial field. The MiFITcurriculum
includes courses, similar to Master’s degree programs Master in Finance/Master
of Quantitative Finance of the world’s leading universities:

= Data mining

= Advanced econometrics

= Risk management

= Financial modeling

= Hedge funds

= e-Commerce

m Operation Research & Optimization

The program includes guest lectures and workshop sessions of leading experts
from educational community, finance and IT industry (University of Palermo,
University of Manchester, Vnesheconombank, Prognoz Risk Lab, FERM LAB
HSE, etc.). Education is in English and Russian. It includes researches in the field
of financial risk management based on Prognoz Risk Lab, preparation for the
Professional Risk Manager certification exam and pre-diploma internship in
Sberbank of Russia and PROGNOZ.

MIFIT.RU



OBYYEHUE MATUCTEPCKASA NMPOTPAMMA:

«NHOOPMALWNOHHO-AHANTUTUHECKWE CUCTEMDI
B 3AAAYAX NMPOTHO3NPOBAHWA N YITPABNEHWUA
NPOLECCAMU COLMANTBHO-IKOHOMUYECKOTO
PA3BUTUNA CTPAH U TEPPUTOPUIN»

MaructepcKkas nporpaMmma OpMeHTUPOBAHa Ha NOArOTOBKY 3KCNEPTOB M aHaNU-
TUKOB B Pa3/INYHbIX chepax SIKOHOMMKM, cneLmanmcTos B IT-oTpaciv MMpoBoro
YPOBHA. [JaeT yHMKaibHble U BOCTPebOBaHHbIE 3HAHMA Ha CTbIKe SKOHOMMKM, CO-
BPEeMEeHHbIX MHPOPMALMOHHbIX TEXHONOTNIM N MaTeEMATUYECKMX MeTo40B. BKto-
YaeT U3yYeHue CneayoLmx ANCUNNIVH:

m COBpPEMEHHble MHPOPMALMOHHbIE TEXHONOTUW;

® UCCeaoBaHMe onepaunin n aHanmns npobaemMHbIX CUTyauuii;

= SKOHOMETPUKA (NPOABUHYTLIN YPOBEHD);

® 9KOHOMMWKO-MaTeMaTUYeCKne Moaenu;

= MHPOPMALMOHHbBIE CUCTEMBI NPOTHO3MPOBAHMA SKOHOMUKM: PETMOHA/IbHbIN ACMEKT;
= MOAE/IMPOBAHME SIKOHOMUKMU PETNOHA;

® METO/Abl COLNAbHO-3KOHOMMYECKOTO MPOrHO3NPOBaHMA U Ap.

Ob6yueHne onnpaeTcs Ha MOLLHYIO Hay4YHyo 6a3y 1 nccnegosaHus Slabopatopun
NHPOPMALMOHHbIX TEXHO/IOTUI B MPOrHO3MPOBAHUK U yNpaBAEHUN NPOLLECCaMU
COLMaNbHO-3KOHOMUYECKOTO pPa3BMTUA. JlabopaTopma OCHaLLLEeHa BbICOKONPOU3-
BOAMTE/IbHBIM BbIYUCAUTENBHBIM 060PYA0BAHMEM, NO3BONAOLWMM NPOU3BOANUTD
C/IOXKHbI€ PacyeTbl B MOAENNPOBAHUMU U NPOrHO3MPOBAHUN MAaKPOIKOHOMMUYECKUX
NPOLLECCOB U Pa3BUTUSA PErMOHAIbHOM SKOHOMMUKMU.

ECD.PSU.RU



MASTER’S PROGRAM: EDUCATION

«Bl SYSTEMS IN FORECASTING AND MANAGEMENT
OF SOCIO-ECONOMIC DEVELOPMENT OF
COUNTRIES AND TERRITORIES».

The Master’s program is aimed at training experts and analysts in various
sectors of the economy, world class experts in the IT-industry. It provides
unique and demanded knowledge at the intersection of economics,
modern information technology and mathematical methods. The
curriculum includes the following disciplines:

Modern information technology

Operations studies and problem situation analysis
Econometrics (Advanced Level)

Economic and mathematical models

Economic forecasting systems: regions

Regional economy modeling

Socio-economic forecasting methods

Education is supported by a strong scientific base and researches of the
Laboratory of Information Technologies in forecasting and socio-economic
development management. The laboratory has a high-performance
computing equipment, allowing complex calculations in modeling and
forecasting of macroeconomic processes and regional economy development.

ECD.PSU.RU



NNABOPATOPUA ®UHAHCOBOI0 MOAE/TMPOBAHUA W YITPABNEHNA
PUCKAMW PROGNOZ RISK LAB CO34AHA B 2011 1oAY HA BA3E
KA®EAPbI NHPOPMALMOHHbBIX CUCTEM N MATEMATUYECKUX
METOZ0B B 3KOHOMWKE NIrHNY N KOMMAHWUN «[MPOTHO3».
PA3SPABOTKW NNABOPATOPUW NCMONB3YHOTCA B CUCTEMAX
NOAJEPXKN NPUHATUA PELIEHNA U CUCTEMAX YNPABNEHNS
PUCKAMW, CO3JABAEMbIX KOMMAHWEW «MPOrHO3».

PROGNOZ

OcHoOBHblE HanpaBieHNA Hay4HbIX VICCJ'IG,EI,OBE]HVIVIZ

= MOAE/IMPOBaHUE N CTPECC-TECTUPOBAHME PbIHOYHOIO PUCKA;
= IRB-mogennpoBaHue n oueHKa pucka gedonTa;

m pa3paboTKa MHTErPUPOBAHHbIX OLLEHOK PUCKOB;

m CnpaBegAnBoe LeHoobpasoBaHue obavraumi;

= MOAENMPOBAHMNE MUKPOCTPYKTYPbl PUHAHCOBOIO PbIHKA;
= OLLEHKA OMepauyoHHOro pmcKa.

3a Bpems cBoero cylectesoBaHua Prognoz Risk Lab BbiNnosHeHbI NPOEKTbI B MHTe-

pecax AreHTCTBa No CTpaxoBaHWio BKNaaoB, CbepbaHka Poccumn, «Aspodnota» m
APYrnX 3aKa34umKoB.

HTTP://ECD.PSU.RU/INDEX.PHP?ACT=387



LABORATORY OF FINANCIAL MODELING AND RISK MANAGEMENT
PROGNOZ RISK LAB WAS FOUNDED IN 2011 AT THE DEPARTMENT
OF INFORMATION SYSTEMS AND MATHEMATICAL METHODS IN
ECONOMICS OF PERM STATE NATIONAL RESEARCH UNIVERSITY

IN COOPERATION WITH PROGNOZ. LABORATORY DEVELOPMENTS
ARE USED IN DECISION SUPPORT AND RISK MANAGEMENT
SYSTEMS DEVELOPED BY PROGNOZ.

ISK LAB

The main areas of research are:

m Market risk modeling and stress testing

= IRB-modeling and estimation of default risk
= Development of integrated risk assessment
= Fair bond valuation

= Modeling of financial market microstructure
= Operational risk assessment

During its existence, Prognoz Risk Lab implemented projects for Deposit Insurance
Agency, Sberbank of Russia, Aeroflot and other customers.

HTTP://ECD.PSU.RU/INDEX.PHP?ACT=387



CTAXNPOBKA AKAZIEMWS PROGNOZ - HOBbI OEPA30BATE/IbHbIN

30|31

NMPOEKT KOMNAHUW «NPOTHO3» ANA CTYAEHTOB,
CTPEMALLMXCA NOBbICUTL CBOW YPOBEHb
3HAHWW B CPEPE UT U NOCTPOUTHL KAPBEPY B
MEXJYHAPOJHOI UT-KOMMNAHWUN.

AKAZIEMUSA
PROGNOZ

ObpaszoBaTtenibHaa Nporpamma AKageMunm BKAOYAET KYPC 3aHATUIN NO Npak-
TUYECKOMY NMPUMEHEHMIO COBPEMEHHbIX TEXHO/IOTMN NPOrPamMMMUPOBAHUA:
.Net Framework, HTML5, SQL u ap. Kypc paccuntaH Ha HECKONbKO MeCALIEB
M NPOBOAUTCA CNeUMaNNCTaMU-NPAKTUKaMK Ha Base yuebHOro LeHTpa Kom-
naHun «MporHo3». B pamkax Kypca CTyAeHTbl BbINOAHAIOT 3a4aHNA NO pas-
paboTke web-npunoxeHnn, 06bEKTHO-OPUEHTUPOBAHHOMY NPOrPAMMMUPO-
BaHuto, pabote c AK «[MPOMHO3 5» n 6a3amu gaHHbIX. Mo nutoram obyyeHusa
CTYAEHTbI, YCNELWHO npoLwealine 3K3aMeHaLNoHHOE UCTNbITAaHUE, UMEIOT
BO3MOXHOCTb Ha4aTb Kapbepy B KOMNaHUM «porHo3».

ObyyeHure B Akagemmm — becnnatHoe, 3a4MCIeHNE No KOHKYPCY.

HTTP://ECD.PSU.RU/INDEX.PHP?ACT=416



PROGNOZ ACADEMY IS A NEW EDUCATIONAL
PROJECT OF PROGNOZ FOR STUDENTS
SEEKING TO IMPROVE THEIR KNOWLEDGE IN
THE IT FIELD AND BUILD A CAREER IN AN
INTERNATIONAL IT COMPANY.

PROGNOZ
ACADEMY

The Academy Curriculum includes courses on practical application
of modern programming technologies: .Net Framework, HTMLS5,
SQL, etc. The program is designed for several months and is
conducted by PROGNOZ Training Center. As part of the course,
students perform tasks on the development of web-applications,
object-oriented programming, work with PROGNOZ Platform, and
databases. As a result of study, students who successfully pass the
exam, have the opportunity to start their career in PROGNOZ.

Education at the Academy is free, competitive enrolment.

HTTP://ECD.PSU.RU/INDEX.PHP?A(CT=416

INTERNSHIP
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NOCETUTDb
B MNEPMW?
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‘0 VISIT

N PERM

TEATP OMEPbI U BAJIETA
M. M.1. YAMKOBCKOrO

MepmcKuit akageMmnyecknin TeaTp onepbl M 6aneta umenn M. .
YaliKoBCKOro — oaMH U3 cTaperumx Teatpos Poccmu. Ha npo-
TAXKeHUM bosiee yem BEKOBOM CBOEM UCTOPUM TeATP HEM3MEHHO
OCTaeTCA KPYMHENLWNM My3bIKabHbIM LIEHTPOM CTPaHbI, B KOTO-
POM COBEPLLAOTCA 3HAUYUTEIbHbIE TBOPYECKME COObITUA. CneKTak-
/M TeaTpa He pas CTaHOBUANCb HOMUHAHTaMM 1 NobeanTeNAMM
dectnBana «3010Tasa Mackay». Mepmckuin baner — yHUKasbHasA
TPYnna, KoTopas NOJHOCTbIO COCTOMUT M3 BbIMYCKHUKOB OAHOM LUKO-
Nbl — NpocnasaeHHoro MepmcKoro xopeorpadpuyeckoro yumnmua.

OPERA AND BALLET THEATRE
NAMED AFTER P.I. TCHAIKOVSKY

Perm Academic Opera and Ballet Theater named after
P.I.Tchaikovsky is one of the oldest theaters in Russia. With

more than a century of history behind it, the theater has always
remained the largest country music center of the most outstanding
cultural events. The theatre performances have been the nominees
and winners of the Golden Mask festival. The Perm Ballet is a
unique company composed entirely of graduates of one school:
the famous Perm ballet school.

yn. NeTponaBnoscKasn, 25a (25a, Petropavlovskaya Str. )
(342) 212-30-87



TEATP «CLLEHA-MOJIOT»

«CueHa-MonoT» - CoBpeMeHHbI TeaTp, CTPEMALLMICA «NpeacTaBUTb
B KauecTBe reposA COBPEMEHHOI0 YeN0BEeKa, YECTHO C/1eAuTb 3a ero
MbIC/IIMM Y SMOLMAMM, PEArMPOBATh Ha BaXKHblE CODbLITUSA, Mpouc-
XoaALme B ropoge 1 mupe». CNeKTakIM TeaTpa CTaBATCA NO TEKCTAM
M3BECTHbIX COBPeMeHHbIX aBTOpoB: Bnagumupa CopokunHa, MeaHa
Bbipbinaesa, lOpus Knasamesa, Masna MNpsxkko, Kwnwtoda Buse,
EneHbl ®aHainosow, JInHop fopanuk, AHHbI A610oHCKoM, Apocnasbl
MNynnHoswuy, fepmaHa Npekosa, deHnca Petposa . B «CueHe-Monot»
HET NOCTOAHHOM TPYNMbl, B MOCTAHOBKAX Y4aCTBYIOT aKTepbl PasHbIX
TeaTpoB U TBOPYECKMX rpynn 13 MNepmu 1 apyrnx ropoaos.

STAGE MOLOT THEATER

Stage Molot Theater is a modern theater that seeks «to present its
character as a modern man, honestly follow his thoughts and emotions,
and react to important events in the city and the world». The theater
stages the plays based on works of famous contemporary aurthors:
Vladimir Sorokin, Ivan Viyrypaey, Yuri Klavdiev, Paul Pryazhko, Krzysztof
Bize, Helena Fanailova, Lenore Goralik, Anna Yablonskaya, Jaroslava
Pulinovich, Herman Grekov, Dennis Retrov. There is no permanent
troupe in Stage Molot Theater. Its performances involve actors from
different theaters and acting troupes from Perm and other cities.

yn. NeHuHa, 53 (53, Lenina Str.)
(342) 201-76-26

NEPMCKAA TOCYAOAPCTBEHHAA
XYOOXECTBEHHAA TAJIEPEA

Konnekums ranepeun HacunTbIBaeT OKO/O
50 TbicAY Npou3BeaeHUIA UCKYCCTBa.
3aecb xpaHuTcs becueHHoe cobpaHne
MKOH CTPOraHOBCKOW LLUKO/bI M YHUKa/b-
Hble 06pa3Libl NePMCKOro 3B€pUHOro
ctuna. flopaoCTb ranepen — BCEMUPHO
M3BeCTHasA KONNEKLMA NepMCKOl aepe-
BAHHOW CKyNbMNTYpPbI.

PERM STATE ART GALLERY

The Gallery exhibits about 50
thousand pieces of art. It houses the
priceless collection of icons of the
Stroganov School and unique items
representing Perm animal style.
Pride of the gallery is the world-
famous collection of Perm wooden
sculpture.

Komcomonbckuin np-T, 4
(4, Komsomolsky Prospect)
(342) 212-22-50, 212-23-95



KHUXXHbBIN MATA3WH
«MMMOTPOBCKWUN»

YHUKaNbHbIN KHUXHbIWM MarasuH, cocTos-
WM U3 ABYX KHUMKHDbIX 3a/10B C MafoTu-
pPa*KHOM XyA0XKeCTBEHHOW INTEePaTypoOir,
KHMFAaMM MO UCKYCCTBY M F'YMaHUTapHbIM
Haykam. Kaxkayto Hedento B marasmHe
NPOXOAAT CEMUHAPbI, NEKUUN U AUC-
Kyccumn, bnarogaps yemy AeATeNbHOCTb
MarasmHa 13 YMCTO KOMMePYECKOM Noa-
HUMaeTCcA 40 NPOCBETUTENLCKON.

PIOTROWSKI BOOKSTORE

A unique bookstore has two rooms
with fiction books, literature on arts
and humanities of small editions.

Every week the store hosts seminars,
lectures and discussions, so the activity
of the store transforms from purely
commercial into educational one.

yn. lyHavapckoro, 51a (51a, Lunacharskogo Str.)

(342) 243-03-51
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KNYB «UNPK»

OAMH 13 cambIX MOAHBIX MEPMCKMX NMPOEKTOB yLUeALLero
roga. Mo YyTKMM PpyKOBOACTBOM UMEHUTBIX UTANIbSIHCKMX
[Aun3aliHepoB HebO/bLLOE NOMELLEHME B 34aHMUM Ha Habepexk-
HoM Kambl 6b110 MpeBpaLLEeHO B HOYHOM Knyb, KOTOpbI Npu-
[ETCA Mo BKYCY KaK AeMOKPATUYHOM, TaK M B3bICKATEIbHOM
nybaunke. B nonckax passieyeHuii n 6esyaepKHOro Becenbs
KayKayHo NATHULY 1 cyB60Ty MOXKHO 3arnaablBaTb UMEHHO
ctoga. Camble CTOMKME MOTYT paccumnTbiBaTh Ha afterparty —
«My3blKa/ibHbIM Napaa-anne!», craptytowmii B 04.00 B 6ape
Ha NepBOM STaxe.

CIRCUS CLUB

One of the most fashionable Perm projects of the past year.
Under the strict guidance of renowned Italian designers, small
premises on the Kama river embankment were turned into a
nightclub that can catch fancy of more or less picky audience.
We recommend this place to those looking for fun every
Friday and Saturday. The most strong of you can participate in
Allez-musical parade! after party which starts at 04.00 am at
the bar on the ground floor.

yn. OkynoBa, 4a ( 4a, Okulova Str. )
(342) 202-07-12



PECTOPAH «APBY3HbI1 CAXAP»

YyaecHoe HebonblLoe 3aBefeHNE, FAe MOXKHO NPUATHO MO-
CUAETL C APY3bAMM, @ NPU XKeNaHUWU BCTaTb K NAUTE U NpU-
roTOBUTb YTO-HMOYAb 0cobeHHOe Ans CBOMX cobeceaHNKOB
WK Apyrux nocetutenei. B « ApbysHom caxape» Bbl He
CTOJIKHETECH C 3aMOPOXKEHHOW €401 MU CTAPbIMMU MUPOXK-
HbIMW, MEHIO FPAAYLLErO AHA ONPeaensaeTcs HakaHyHe n
FOTOBUTCA C TLLATENbHOCTbIO, N060BbIO U 3a60TON, NpU-
CyLlen passe YTo MaMam m babylukam. B pectopaHe Bcero
5 cToNMKOB, KOTOpble PacnoaratoTca PALOM C OTKPbITOM
KyXHEeM, rae CBepLIAETCa KyJIMHApHOE LIOY.

ARBUZNIY SAKHAR RESTAURANT

A wonderful little restaurant where you can enjoy your

time with friends, and even if you want, you could cook
something special yourself for your companions, or other
visitors. There is no frozen meal or stale cakes in Arbuzniy
sakhar the next day menu is determined on the eve

and prepared with care and love that only mothers and
grandmothers could give. The restaurant has only 5 tables,
which are located near the open kitchen, where the cooking
show takes place.

yn. NeHuHa, a. 42, nutep A3 (Building A3, 42, Lenina Str. )
(342) 212-35-60

WPNAHACKNI BAP SHEAMUS

MpuaTHasA aTmocdepa HaCTOALLEro UpAaHa-
cKoro naba, npeKkpacHasa KyxHs, OT3bIBUMBbIN
NepCcoHan U POK-H-PONbHAA My3blKka —

BCE 3TO XapaKTePUCTUKN yaAUBUTENbHOIO
MecTa, 0 KOTOPOM HaM He y/Aanocb HalTu HU
0OAHOr0 HEraTUBHOIO OT3bIBa. [10 MHEHUIO
nocetutenei Sheamus, «ecau 6bl cyLiecTso-
Basla OLIeHKa Bbille 5, 6ap ee 3acny»kun bl
6€30roBOPOYHO».

SHEAMUS IRISH BAR

Pleasant atmosphere of areal Irish pub, great
food, helpful staff, and rock ‘n’ roll music

are characteristics of this amazing place, for
which we could not find any bad references.
According to Sheamus visitors, “if there were
a rating higher than 5, the bar would have
definitely won it”.

Komcomonbckuin np-t, 27
(27, Komsomolsky Prospect)
(342) 219-86-84
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KNYb «MOJTIOKO»

MonynapHbIN KNy6, NnpeTeHAyOWNIA Ha popmmpo-
BaHWE HOBOM «aHTUINAMYPHON» KNYOHOM KynbTy-
pbl B MepMun. 3a HEMNPOAOIKUTENBbHYIO UCTOPUIO
Knyba, B Hem yxke ycnenu BbicTynutb Matt Darey,
Jody Wisternoff, Above & Beyond.

3 deBpana KNyb NoceTUT NereHaapHbI B Mmpe
3N1EKTPOHHOM My3bIKM AyaT Rank 1, KOMNO3MLMK KO-
TOPOro He eAMHOXAbl CTAHOBWUIMCb ODULMANBHBIM
rmumHom dectmsaneit Sensation u Trance Energy.

MOLOKO CLUB

The popular club, which claims to form a new
«anti-glamour» club culture in the city of Perm.
Over its short history, the club has already invited
Matt Darey, Jody Wisternoff, Above & Beyond.
On February 3, a legendary electronic dance
music duo Rank 1 will visit the club. Its pieces

of music became the official anthem of Sensation
and Trance Energy festivals.

yAn. Ypanbckas, 85 (85, Uralskaya Str.)
(342) 202-00-10
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COFFEESHOP TWO LOOK

EanHcTBEHHOE B Mepmn MmecTo, coBmellatollee B cebe
KOoenHI0 M MarasmH BUHTaXHbIX Belllei (creative
second hand). 3gecb ecTb Bce, YTOObI OT/IMYHO NPO-
BECTU Bpemsi: 0bnpHas KodeHas KapTa, Ka/bsH,
BEUYEPUHKM B BbIXOAHbIE AHWN U pre-party, a TakKe
MOCTOAHHO NMOMNOJIHAEMAs KONJIEKLMSA OAEXAbI U KOH-
LenTyanbHbIX CTapMHHbIX Bewwmy, Two look - yaauHoe
3aBefieHune 4 ntobutenein NpoBecTy BeYep B HeMpu-
HY}XAEHHOW goMallHel 0bCTaHOBKe M pa3B/eybcs B
KOMMaHUK Apy3ei Ha peTpo-BeYepuHKax.

TWO LOOK COFFEESHOP

The only place in Perm that blends coffee shop and
creative second hand. It has everything you could
need to have a good time: an extensive coffee
menu, a hookah, weekend parties and pre-parties,
as well as constantly updated collection of clothing
and old conceptual objects. Two look is a good
choice for fans of relaxed home atmosphere and
retro parties with friends.

yA. fopbKoro, A.21 (nepekpecTok c yA. JlIeHnHa)
21, Gorkogo Str. (crossroad with Lenina Str.)
89024737508
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«MPOFHO3» — POCCUIACKASA KOMMAHWS, PABOTAIOLLASA HA
PbIHKE MH®OOPMALOHHbIX TEXHOMIOMMI C 1991 TOJA U
3AHVIMAIOLLASA B HACTOSILLEE BPEMSA OZIHY U3 BEAYLLMX
NO3WLMIA B OBNACTU CO3LAHUS CUCTEM MOHUTOPWUHTA,
AHANN3A W MPOTHO3MPOBAHMA NPOLLECCOB B CDEPE
3KOHOMUKM, ®UHAHCOB, MPON3BO/CTBA.

MHDOOPMALWA Ob OPTARWN3ATOPE
PERM WINTER SCHOOL

Oducbl KomnaHum «POrHo3» HaxoAATCs

B lNepmun, Mockse, page permoHos Poccun
1 3a pyberkom: B CLLIA (BawwuHrToH), Kutae
(MekmH), Benbrum (Bproccens), Ha YkpaunHe
(Knes), B OAD (Oybait), KasaxcrtaHe (ActaHa)
n benapycu (MuHck). LLTaT KomnaHmmM Ha-
cumTbiBaeT 6onee 1000 coTpyaHUKOB.

Bce pelweHna KomnaHmm pa3paboTaHbl Ha
6a3e Prognoz Platform — yHWKanbHOM UH-
TErpMpoBaHHOM NaathopmMbl, 06beAMHAD-
Len COBPEMEHHbIE TEXHONOMMM XPAHWUILL,
OaHHbIX, cpeacTsa GoOpMMPOBAHMA OTYET-
HOCTM M ONEepPaTUBHOTO aHaNN3a AAHHbIX
(OLAP), MHCTPYMEHTbI MOHUTOPWHIA, MOAe-
JIMPOBAHMA U MPOrHO3MPOBAHMA, BO3MOXK-
HOCTW Web-aocTyna n 6bicTpon pa3paboTkm
MPUNOXKEHWNI C OTKPLITON APXUTEKTYPON.
Prognoz Platform asnsaetca pa3paboTkoi
KOomMmnaHuu «lMporHo3» n He meeT aHaNo-
roB Ha oTeyectBeHHOM Bl-pbiHKe.
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KomnaHus «MporHo3» — cepTMpULMPOBAHHbIN
napTHep KomnaHun Microsoft (Gold Certified
Partner), 6u3Hec-napTHep KomnaHum Oracle ypos-
HA Gold, napTHep KomnaHun IBM. Cuctema me-
HeZKMeHTa KavecTBa «[1porHo3a» cooTBeTCTBYET
TpeboBaHuaM cTaHaapTa ISO 9001:2008.

KomnaHus nmeet ceptudunkaTt komnaHmm SAP AG,
YAOCTOBEPSAIOLLMIA, YTO NPOrpammHan naatdopma
KOMMaHUK AHanmMTuyecknin komnnekc NPOrHO3
oTBeYaeT TPeboBaHUAM UHTErPaLMM C XPaHWU/IULLLEM
AaHHbIX SAP NetWeaver Business Warehouse.

Mo ntoram 2010 r. «[TporHoO3» NPM3HaH IMAEPOM
POCCUIMCKOTO pbiHKA Bl (N0 AaHHbIM YeTbipex He-
3aBUCUMbIX UCCNEA0BaHUIA: MeXAYHAPOAHOM
aHanuTMyeckoi komnaHum IDC, poccninckom Kom-
naHum DSS Consulting, uHTepHeT-noptanos CNews
1 Tadviser), a TaKXe flaypeaTom HaLMOHA/IbHOM
npemuun B obnactn busHeca «KomnaHus roga» B
HOMMHALMM «3a BKag, B Pa3BUTME OTPACAU
(MHbOPMaUMOHHbIE TEXHONOTUN)».



INTERNATIONAL COMPANY PROGNOZ HAS BEEN
WORKING IN THE IT MARKET SINCE 1991 AND IS ONE
OF THE TOP COMPANIES IN DEVELOPING SYSTEMS
DESIGNED TO MONITOR, ANALYZE, AND FORECAST
ECONOMIC, FINANCIAL, AND INDUSTRIAL PROCESSES.

PERM WINTER SCHOOL
ORGANIZER INFORMATION

PROGNO?Z has offices in Perm, Moscow,
some of the regions of Russia, and abroad:
in the United States (Washington), China
(Beijing), Belgium (Brussels), the Ukraine
(Kiev), the United Arab Emirates (Dubai),
Kazakhstan (Astana), and Belarus (Minsk).
The company employs over 1,000
professionals.

All solutions are based on PROGNOZ
Platform, a unique integrated platform that
combines advanced technologies in data
warehousing, reporting and simultaneous
data analysis tools (OLAP), monitoring,
modeling and forecasting tools, capabilities
of web-access and fast development

of open architecture applications. The
Platform is designed by PROGNOZ company
and is one-of-a-kind in Bl market.

PROGNOZ is the Gold Certified Partner of
Microsoft, Gold Business Partner of Oracle,

and IBM Partner. The quality management
system of PROGNOZ meets the ISO 9001:2008
standard requirements. The company is a proud
owner of SAP AG certificate, confirming that the
PROGNOZ Platform meets the requirements
for integration with SAP NetWeaver Business
Warehouse.

According to the results of 2010, PROGNOZ was
recognized as a leader in the Russian Bl market
(with reference to four independent studies: the
international analytical and consulting company
IDC, the Russian company DSS Consulting,
Internet portals CNews and Tadviser).
Moreover, PROGNOZ is the Company of the
Year national award winner in Contribution

to the Industry (Information Technologies).



CMPABOYHAS
NHDOPMALINA

KOHTAKTHbIE TENE®OHDbI
KOOPAMHATOPOB
PERM WINTER SCHOOL'12

m Hatanbsa MNaBnosa = L=
+7902 83194 52 i

m Bauecnas Apby3os
+7 952 328 71 45 i

m Cepreii UBnnes 1L
+7903 7999117 i

CANPABOYHAA C/TYXKBA
PERM WINTER SCHOOL'12

3aecb Bbl MOXKeTe 0pOpPMUTb KOMAHAM-
POBOYHOE YA0CTOBEPEHME, MONYYNUTD
nHPopmaumio 0 MmarasmHax, Kagpe, kKnybax
ropofa, MapLpyTax cnefoBaHma obue-
CTBEHHOIO TPAHCMOPTA, @ TaKKe y3HaTb
OTBETbI HA MHOTUE ApYyrie Bonpochl.

CnpaBoy4Han cnyxba pacnonoXKeHa Ha
PErncTpaLMoHHOM CTOMKe.

Bpemsa pabortbi:

YeTBepr MaTHWUa Cy66oTa
800 _ 1000 900 _ 1000 900 _ 1000
1330 — 1500 1330 — 1500 1330 — 1500

1830 — 1900 1830 — 1900

INFORMATION

CONTACTS
OF PERM WINTER SCHOOL'12
COORDINATORS

m Natalya Pavlova i

+7 902 831 94 52
m Sergey Ivliev i

+7903 79991 17

INFORMATION SERVICE
OF PERM WINTER SCHOOL'12

Here you can certify and sign your
warrants for business travelling, get
information on shops, cafes, clubs, public
transport, and answers to many other
questions.

The Information service is located at the
registration desk.

Working hours:

Thursday Friday Saturday
800 _ 1000 900 _ 1000 900 _ 1000

1330 —15% 1330—15% 1330 —15%

1830 — 1900 1830 _ 1900



Risk management &
Financial markets
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