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YBaKAEMbIE
Komnerm!
0pory
DY 3b4!

DUHaHCOBbIE PbIHKW U PUCK-Me-
HEe)KMEHT, 3KOHOMUYeCKasa Hayka
1 perynmposaHue nepexusarTt
cerofHs apamartmyeckune n 6ec-
npeueneHTHble N3MEHEHUS.

B Takve BpemeHa BaxHO yMeTb
KOHCTPYKTMBHO 06LLaTbCS,
0O6MEHUBATLCA MHEHUSIMU O71sA
GbICTPOro HaXOXAEHUs1 HOBbIX
peLueHuii. «[epmckas 3uMHASA
LKona» cosaaHa anis Tako KoM-
MyHUKaumm.

LLIkona Toxe nepexusaeTt name-
HeHus. Mbl npofokaem akcne-
pVYMeHTMpOBaTh C hopmaTamm u
KOHTEHTOM, a HoBas nnoLlagka
«LleHTpa Hayku» Kpaeon 61bnu-
oTekun nm. A. M. FopbKoro noseo-
N9eT Ham packpacuTb NporpaMmmy
N y4eCTb BCE BKYCbl.

Mpurnawaem Bcex K HoBOM urpe!
Moexanu!

Cepreii ViBnves,
maeonor Perm Winter School
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Ha py6exe sHBaps 1 despans

B [MNepmu NPUHATO roBOpUTL O
PbIHOYHbIX pUCKax 1 PMHAHCOBOM
mMopenuposaHuu. M Bce 6naropa-
ps «3MMHeN LUKone», Ha KOTOPYIo
no TpaguLum co BCero mmpa
Cbe3XatoTcs npenogasarenu u
cnyLwiaTenu, 3aMHTepecoBaHHbIe
B MOSTYYEHUN HOBbIX 3HAHWI NO
PUCK-MEHELKMEHTY.

B 2014 rogy Lwikona coctouTcs B
YeTBepTbIN pas. U, kak Bceraa,
6yneTt ocobeHHou! B nporpamme
HbIHELLUHEro cobbITUA — NeKunn
Ounpobe CopHeTTa (CMMBOMNYHO,
4YTO MMEHHO OH OTKpbIBas Hay4-
HYIO MporpaMmy nepeovt «3UMHeNn
wkonsl» B 2010 rogy), Pamo
leHces n gpyrux rypy mHaHco-
BOW HayKu U pUCK-MEHEeXKMEHTA.
Teopus ycuneHa npakTukon 6na-
rogapst BopkLionam ot dununna
lanbnepuHa n Aptema Kokolua, a
TakKXe MHTepaKTBHbLIM Ma-
cTep-Knaccam v urpam.

Mb! yBepeHsbl, 4TO 4-9 LWKona
[acT HaM LiEHHbIE 3HaHWA U
OMbIT, KOTOPbIE NPUrOAATCA
ans toé6unerHon Perm Winter
School! Hapeemcs Ha BcTpedy
B Nepmu vepes rog!
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Ounobe CopHeTT

Mpodpeccop kadenpbl NpeanpuHUMaTENbCKNX PUCKOB LLIBELLIApCKON BbICLLEN
TexHu4eckon Lwkonbl Litopuxa (ETH Zurich). Takxe sBnseTcs npocheccopom
LLIBeriuapckoro oyHaHCOBOr0 MHCTUTYTA, Npodheccopom hranyeckoro dakyrb-
TeTa u dhakynbsTeTa HayK o 3emrne LLBenLapcKon BbICLLEN TEXHUHECKOM LLKOSbI
Litopuxa, npodeccopom reopnsnKmn B UHCTUTYTE reorU3nKn 1 NiiaHeTapHoOM
OU3MKKN 1 Ha dakysbTeTe reoxummn KanmdgopHuickoro yansepcuteta B Jloc-AH-
mxenece. PykoBogut O6cepBaTopueii (OrHaHCOBbIX KPU3NCOB. FIBNAETCS YNeHOM
LLiBerLapckoro orHaHCOBOro MHCTMTYTa. OcHOBaTesb PUCK-LieHTpa npu LLisen-
LiapCKo BbICLLEN TexHUYeckol Lwkone Liiopuxa. Anabe CopHeTT — aBTop 60nee
500 Hay4HO-MccnefoBaTenbCkux paboT 1 cemut KHUr. OH 3aHNMMaeTCs N3yHeHnemM
TaKux BOMPOCOB, KaK NpefckasdyemMoCTb KPU3NCOB U KPUTUHECKNX SBIIEHWI B
CINOXHbIX cUCTEMAX, KOHTPOMb Haf HAMW. [pKn 3TOM OH COBMeELLIaeT cTaTnucTuye-
CKUI aHanm3 1 HefiHenHble AMHaMnyeckne MOAENN Kak C NMOSIOKUTENBHON, Tak K
C oTpuLaTenbHON 06paTHON CBA3bLIO.

Pamo leHcen

Mpodeccop 3KOHOMUKU, CreLUManicT B Taknx 061acTsX, Kak IKOHOMETpHKa
BPEMEHHbIX PALOB, (OMHAHCOBas U HeEnapameTpuyeckasi SKOHOMeTpUKa u
XaoTuyeckas auHaMuka. ABTOp psiaa HayyHbIX Ny6GvKauumii B XypHanax no
(huHaHcaM, 3KOHOMUKE, TEXHUKE, CTaTUCTVKE U (PU3UKE.

CoaBTop OBYX KHUI, ONy6nMKOBaHHbIX n3aatenscTBoM Academic Press:
«BBefeHne B BbICOKOHACTOTHbIE (hMHAHChI 1 Benecku» (An Introduction to
High-Frequency Finance and Wavelets) u «[po4ne metogb! hunstpaumm B
dunHaHcax n akoHomuke» (Other Filtering Methods in Finance).

Anexcen Jlo6aHoB

flBnseTcs 3amectutenem gvpektopa [enaptameHTa 6aHKOBCKOrO perynm-
posaHus barka Poccum. OkoHUMN MOCKOBCKUIA FOCYAAPCTBEHHbIN UHCTUTYT
31EeKTPOHHOW TEXHMKM 1 acnmpaHTypy MHCTUTyTa skoHoMukn PAH. C 1997 r.
paboTaeT B MHBECTULMOHHON cdhepe, ¢ 1998 r. — B 061acTV PMHAHCOBOIO
puck-MeHemxMeHTa. MimeeT kBanudmkaumoHHbin attectat PCOP cepun 1.0.
YneH MexayHapoaHon accoumaumm cneumanncTos No ynpasneHuio puckamm
(GARP) ¢ 1999 r., 4yneH npaBneHus poccuinickoro otaeneHns PRMIA ¢ 2002 r.,
YeH 3KCNepTHO-MeToanYeckoro coseta bankoBckoro nHctutyTa HAY BLUD.
ABTop 60nee 20 ny6nnkauuin no aHannay UHAHCOBBIX PbIHKOB U YNpaBrieHuto
puckamu. Kpyr npogheccroHanbHbIX MHTEPECOB: YrpaBieHe PbIHOYHbIMU PU-
cKamu, perynuposaHue 6aHKOBCKUX PUCKOB, YNpaBleHne puckamu B CyBepeH-
HbIX MHCTUTYTaX, aHann3 pUCKOB NHBECTULIMOHHbIX NMPOEKTOB.



OHam xobeT

[MaBHbIN S3KOHOMUCT hHAHCOBOrO perynsTopa bepmyackux octposos (Bermuda
Monetary Authority), 0TBETCTBEHHbIN 32 OLIEHKY (OMHAHCOBOW CTaBUNBHOCTU 1 Ma-
KporpyaeHumasbHbIn aHanma pyckos. 1o pabotel B BMA 3aHumarncs ctpecc-Tectu-
poBaHueM B nHTepecax lepmanum, BenvkobputaHum n CLLA B pamkax nporpaMmbl
MB® o oueHke ¢hrHaHcoBoro cektopa (FSAP). SHau Takoke 6bin 0QHUM 13 OCHOB-
HbIX aBTOpoB «OT4eTa 0 MMPOBOI thrHaHCOBOM cTabunbHocTW» (Global Financial
Stability Report, GFSR), ony6nmkoBaHHoro [enaptaMeHToM AEHEXHOIO pbiHKa U
pblHKa KanuTana. BHec cBoit Bkaf B METOAONOMMIO PaHHEro NpeaynpexXaeHus

1 OLIEHKM YA3BUMOCTEN B XOfe COBMECTHOM paboTbl ¢ COBETOM MO hrHaHCOBOW
cTabunbHoctv (FSB). JokTop Hayk B 06nacti orHaHCOB JIOHOOHCKOW LLKOSbI
3KkoHoMukm (LSE).

AnekcaHgp KapmunHckui

[IOKTOp TEXHUYECKMX HayK, JOKTOP 3KOHOMUYECKMX HayK, Npodeccop, aka-
OeMuk Poccuinckon akageMmm eCTECTBEHHbIX HayK U AKafieMny TEXHUYECKNX
Hayk P®, rmaBHbIN Hay4HbIN cOTPyAHWK MexayHapoaHon naéopaTopum Konm-
YeCTBEHHbIX PHaHCOB (BbicLuas LIKona SKOHOMUKW).

Mpodeccop HaumoHanbHOro nccnenoBaTenbCKoro yHuBepeuteTa «Bbicluas
LLIKOMNa 3KOHOMUKM», MOCKOBCKOrO rocyAapCTBEHHOIO MHCTUTYTa MeXayHapos-
HbIX OTHOLLEeHW (MITIMO) n MockoBCKOro rocyaapCTBEHHOrO TEXHUYECKOro
yHusepcuteTa nmenn H.9. BaymaHa. Bonee 15 net pa6oTbl B «[a3npoMbaHke».

AsTop 60nee 200 paboT 1 20 KHUM HA TEMY PEATUHIOBbIX CUCTEM, 6AHKOBCKO-
ro gena, ynpasneHusi, MOGEenMpoBaHna 1 MHMOPMALIMOHHbLIX TEXHOSOTNIA.

ApTtem KokoLu

ApTtem Kokow pa6otaeTt B Ipynne «HTep PAO» ¢ 2007 ropa v oTBeyaeT 3a
OpraHn3aLmio OLEHKN 1 Xe0KNPOBaHNA PbIHOYHBIX PUCKOB, OpraHn3aLuio
CTPaxoBOW 3aLLWThbIl, @ TaKXe 3a pAf, APYrMx PyHKUMOHANbHbLIX HAaNpaBieHniA.
o npuxopa B «MHTep PAO» ApTeMm y4acTBoBan B peanusaumu psga npoek-
TOB MO BHEAPEHWUIO CUCTEM YNPaBIEHUS PUCKaMN B POCCUNCKUX BaHKax.

O6nagaeT npodeccrmoHanbHbiMu cepTudmkatamm CFA (Chartered Financial
Analyst) n FRM (Financial Risk Manager). ABTOp 0KoJ0 fecaTka Hay4Ho-npak-
TUYECKUX cTaTen No hmHaHCaM 1 pUCK-MeHemKMeHTY. B obnactu npodeccu-
OHarnbHbIX MHTEPECOB — PUHAHCOBOE yrpasfeHne, cTpaxoBaHne n yrnpasne-
HVe pyuckamm Kopriopaumim.

Bnagumup MakcnmoB

Mpodheccop kadenpbl MHPOPMALMOHHBLIX CUCTEM U MATEMATUYECKUX Me-
TOAOB B 3KOHOMUKe [NepMCcKoro rocyAapCTBEHHOr0 HaUMOHanbHoro ucrne-
nosatenbckoro yHnsepcuteta (MFHNY), noktop dusnko-matemaTmyeckmx
HaykK, pykosBoautenb na6opaTopV|v| KOHCTPYKTUBHbIX METOAO0B UccriegoBaHuA
OVHaMUYECKNX MoJenen 3KOHOMUKU.

Bnagumunp lMeTposuy siBnsieTcs AeNCTBUTENbHBIM YI@HOM MEXpernoHarnb-
HOW O6LLECTBEHHOW OpraHn3aunn «Akagemmns HenMMHENHbIX HayK», YI1eHOM
Matematunyeckon accoumaummn Ameprkn (MAA) 1 AMeprKaHCKoro matemaTu-
Yeckoro obuecta (AMS). B 2011 r. MNMpeanguymom Poccuiickon Akapemum
ecTecTBO3HaHus B.IM. MakcumoBy npucBoeHo no4eTHoe 3BaHne «OcHoBaTtenb
Hay4HOW LUKonbl». MexayHapofHbIM 6rorpadunyeckum LeHTpom (Kamépuox,
AHrnusa) npodpeccop B.IM. MakcMmoB BKNOYEH B Cnncok «BepyLume y4eHble
mMupa — 2012». Cchepa Hay4HbIX MHTEPEeCOB: hyHKLMOHaNbHO-AMddepeHLm-
anbHble ypaBHEHUs, Kpaesble 3aJaqn, 3afaqn ynpasneHus, MatemaTmyeckoe
mMofenuposaHue, 3afa4m 3KOHOMUYECKOW ANHAMUKN, KOHCTPYKTUBHbIE METO-
Obl, fOKa3aTeNbHbIN BbIYUCIUTESIbHBIA SKCNEPUMEHT.

Mwuxaun Poros

[ByKpaTtHbIn 06napatens npemun «Puck-meHepxep roga» (2006 — Poccus,
2012 — Poccusi n CHIN). MNo6eaunTens B nepcoHanbHoM HoOMUHaLmun «3a go-
CTUXEeHWUA B Pa3BUTUN PUCK-MEHEe)KMeEHTa B Poccun» peVITMHFOBOFO areHT-
ctBa «3Jkcnept PA» (2006).

MposoanT macTep-knaccel, kypcsl MBA n FRM v gpyrue Kypcbl 06y4eHuns
puck-meHemXMeHTy B Poccumn n CHIT. CoaBTop y4e6Horo kypca «PycPuck»,
KOTOPbIV No6eaun B Kateropun «Jlyyiuas nporpamma 06y4eHns pUCK-MeHe[-
XXMEHTY» Ha EBpONencKoM KOHKypce Mo puUcK-MeHegKMEHTY, OpraHM3oBaH-
HOM 6puTaHCKMM XypHanom StrategicRisk.

CoagTop pycckoro nepesoga ISO31000. Skcnept B ISO TC262 Puck-meHemx-
MeHT (Bknag B npoekT ISO 31004). SkcnepT EBponeickort 3KOHOMUYECKON
kommncenm OOH (GRM UNECE), aBTop MaHudecta «CxofcTBO ynpasneHus
(PUHAHCOBBLIM PUCKOM U1 yrpaBiieHus puckamu opraHuaaummn» (Financial Risk
Management (FRM) and Enterprise Risk-Management (ERM) Convergence).
Mopn ero pykoBoacTBOM 6bin padpaboTaH VIHAEKC pasBuTua pUCK-MeHemxX-
meHTa (Risk Management Policy Index, RMPI) 1 nepBbIi HauMoHanbHbINA
npodeccuoHarbHbIN CTaHaapT PUCK-MeHedXMeHTa B Poccun (yTBEpXAeH B
2012r.).
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EBrennii BacuH

BbinyckHWK hakynsTeTa BblYUCUTENIBHON MaTeMaTUKN U KUOEPHETUKM
MocKoBCKOro rocyaapcTBeHHOro yHnsepcuteta nmern M.B. JTomoHocoBa,
TaKXe OKOHYMN POCCUINCKYIO 3KOHOMMYECKYIO LLKOMY. Heckonbko net paboTan
crneumanmMcToM no KoNM4YeCTBEHHOMY aHann3y B MOCKOBCKOM W TOHAOHCKOM
nogpasfenieHnsix no Toproene akumamu komnaHumn Goldman Sachs, roe
cneynanmampoBasncs Ha MHOroakTOPHbIX MOZENSAX PUCKOB U UX MPUMEHEHUMN
B PUCK-MEHEKMEHTE.

HepaBHo cMeHun o6nacTb AesTenlbHOCTM Ha BbICOKOYACTOTHYHO TOProBIIO U B Ha-
cTosiLLiee BpeMsi paboTaeT B xemx-hoHae Quantstellation rnasHbIM crnieuyanncTom
Mo KONMMYECTBEHHOMY aHann3y.

®ununn ManbnepuH

B HacTosiLLee Bpemsi 3aHUMaET JO/MKHOCTb COBETHUKA B «[a3npombaHke»

1 SIBMAETCA YNIeHOM coBeTa AnpekTopos «Anbda-baHka» B Benapycu. lo
npuxoga B «Anbga-baHk» BO3rnaensn ynpasneHne puck-MeHeaXmeHTa B
komnaHuu Refco B JloHgoHe. PaboTan puck-meHegpKepoM, MEHEIXEPOM MO
TPENamHry fepueaTvBammn 1 Tpengepom no onunoHam B Refco Group Ltd B
Heito-Mopke. Monyunn cTeneHb JoKTopa B 0651aCTV [ENOBOro aAMUHUCTPU-
poBaHusi B Konym6buinckom yHuBepcuTeTe, MeeT CTeneHb MarnucTpa B cdpepe
rocyfapCTBeHHOro 1 4acTHOro yrnpasrieHUsa LLWKOMbl MeHe)KMeHTa |7|eJ'IbCKOFO
yHunsepcuTeTa (Yale University’s School of Organisation and Management),
cTeneHb 6akanaspa Venbckoro konnegxa.

BukTop JlanwmH

Kangupat dumsmko-maTemaTnyeckmx Hayk. HayuHbin cotpyaHuk Jlabopatopum
no (hMHAHCOBOW MHXeHepun n puck-meHemxmeHTy FERM LAB. AsTop 6onee 30
Hay4HbIX Ny6MKaLMn HA TEMY PUCK-MEHEMKMEHTa U ANHAMNYECKOW Modenm
BPEMEHHOWN CTPYKTYPbl MPOLIEHTHbIX CTaBOK.

VBreKaeTcs PEKOHCTPYKLIMEN UCTOPUHECKOro TaHLa.

Ceetnana ManbixuHa

3amecTuTenb Ha4asbHUKa yrpaeneHys MeToAoNornm NpyaeHUMansHoro Haasopa
maBHoro ynpaeneHust 6aHKOBCKOro Haa3opa HaumoHaneHoro 6aHka Pecrny6nmku
Benapycbk. Marnctp aKoHOMUYECKUX Hayk, AOLEHT Kadhenpbl 6aHKOBCKOroO Aena
Benopycckoro rocyaapCTBEHHOr0 9KOHOMUHECKOT0 YHMUBEpeHTETa. YnTaeT Kypc
NeKUMn «AHanm3 pesTenbHOCT 6aHKOB 1 yrpaBieHns puckamm». ABTOp OKOJOo
30 crarern no Bonpocam ynpaeneHnst pruckamu B XXypHanax 1 coopHvkax. YneH
KomMuTETa No prckam Accoumanmmn 6en10pyCccKMX 6aHKOB.

Esrenunii Padvkos

OKOH4MN MeXaHVKo-MaTemaTnyeckunin dpakynsteT MOCKOBCKOro rocyAapCTBEHHOMO
yHuBepcyvTeTa umenn M.B. JTomoHocosa.

Pa6oTan B noHaoHckom dhunmane komnavum UBS B YnpasneHun anroputmmye-
CKOW TOProB/N akLMAMM.

B HacTosiLee Bpemst EBreHumii sBnsieTcs cneumanvcTom no KonmyecTBEHHONY
aHanuay xemx-gpoHga Quantstellation.

Omutpun Gupcos

B 2008 rogy ¢ oTnu4nem okoH4mn Nepmckuin rocyaapcTBeHHbIN yHUBEPCUTET
(cenyac NrHNY) no cneynansHocTn «MaTemaTuyeckme MeToabl B 9KOHO-
Muke». AcnupaHT. K komaHge K «OTKPbITUE» npucoeguHuncsa B 2010 1,
ABNAETCA Ha4anbHWKOM yrpaBneHns no paboTe ¢ NapTHepamu 1 areHTamu.
Pa6oTtaet Ha choHaoBOM pbiHKe ¢ 2007 roaa B Ka4ecTse 6pokepa, ynpasns-
foLero nopTdenem LeHHbIX 6ymar, KOHCybTaHTa no uHeectuumam. Ceptu-
PULIMPOBaHHbIV CNELMAnUCT pbiHKa LieHHbIX 6ymar (KBanndukaLoHHbI
attectat PCPP cepun 1.0 1 5.0).

Oapbs MnactmHnHa

BbinyckHuua MepMCcKoro rocyaapCTBEHHOrO HaLMOHaNbHOroO NCCNenoBaTenb-
CKOro yHMBEpcuTeTa: crneumansHoCTb «DUHAHChI M KpeauT» U Marmctepckas
nporpamMma «/IHopMaLMOHHbIE CUCTEMBI Y aHaNN3 (OMHAHCOBbBIX PbIHKOB».

Pa6oTtana gprHaHCOBbIM aHaNMTUKOM ¥ NopTdenbHbIM ynpasnsaowmmM B VK
«Butyc», nmeet attectat ®COP 1.0. C 2012 roga aHanuTuK LieHTpa peLue-
HWI ans UHAHCOBLIX PbIHKOB KOMMaHuKM «[porHo3».

WccnepnoBaresbckme MHTepechl: Haa30p PUHAHCOBLIX PbIHKOB, (hHAHCOBas
VHXXEHepWsi.

Bsauyecnas Apby30oB

AcnmpaHT NepmCcKoro rocyfapCTBEHHOIO HaLMOHaNbHOMO NCCNeA0BaTENbCKOro
yHuBepcuTeTa. CoTpyaHuk JlabopaTtopum hvHaHCOBOrO MOAESNIMPOBaHWS U
ynpasneHus puckamm Prognoz Risk Lab. AKTUBHbIV yHaCTHUK MeXAYyHapOAHOro
coobLLiecTBa nofb3oBaresien cratnucTmieckum naketom R. Vccneposatensckme
VNHTEPEChI: aHanu3 n MoaenMpoBaHve pbIHOYHON MUKPOCTPYKTYpPbl, MOAENN-
poBaHve 1 AMarHocTuka ny3sbipert Ha (OMHAHCOBBIX PbIHKaX, UMUTALMOHHOE
MOJenMpoBaHne PbIHKOB. YBNEKaeTCs My3bIKON.
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KoMMyHuKaTuBHas nnowlagka
Hay4Horo coobLectsa epmcko-
ro kpas (LieHTp Haykw), pacno-
noXxeHHas Ha 6a3e Nepmckon
KpaeBown 6MOGNNOTEKN UM.
A.M.lNopbKOro, — NPOCTPaHCTBO
ona HedhopmManbHOro o6LeHns
Ha Hay4Hble TeMbl, MO3roBbIX
LUTYPMOB ¥ UCCNEefoBaTENbCKUX
KracTepoB, KOHhepeHLuin, BeOU-
HapoB, MEeXBY30BCKWNX COBeLLa-
HWIN 1 BCTpeY C 3apy6exHbIMU
YHEHBbIMN.

B 2013 r. B LleHTpe Hayku cocTo-
Anock 6onee 70 NeKUnin, Kpyribix
CTOSI0B 1 BEOMHAPOB, B T.4. C
y4acTvem 3apybexHbix crneum-
anncToB N aunaomMmaTuyeckKnx
npeancTaBUTENbCTB.

anKe

(342) 236 28 01

238 35 29

centrnauk @gmail.com
gorkilib@mail.ru
www.facebook.com/centrnauk

LleHTp Hayku Takxe chopmmpyeT
COBCTBEHHYIO YHUKanbHYt0 6a3y
OaHHbIX 3apy6eXHbIX By30B, CTU-
neHani, Hay4HbIX KOHbepeHLuia
1 XypHanos. [NoceTutenu LeHTpa
MOTyT BOCMNOMNb30BaTbCS OH-
NanH-JOCTYNOM K POCCUNCKUM U
3apy6exXHbIM MHPOPMALIMOHHbBIM
pecypcam, BKNtoYas 3MeKTPOoH-
Hble BEPCUM Hay4HbIX XXYPHasoB.
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«[TporHo3» — mexpgyHapogHas
KOMNaHws, paboTatoLlasn Ha pbiH-
K€ MH(POPMAaLMOHHbIX TEXHOMOrMiA
¢ 1991 roga v 3aHumaroLlas

B HacTosilee BpeMs OOHy 13
BeAyLUMX NO3MLuiA B 06nactu
€O3[aH1s CUCTEM MOHUTOPWHIA,
aHanvsa n NporHo3npoBaHus
npoLeccoB B chepe IKOHOMM-

KU1, (PUHaAHCOB, NPON3BOACTBA.
Odomchl «[MporHosa» HaxogaTcs

B CLUA (BawwwuHrToH), Benbrun
(Bproccensb), Poccun (Mockea,
Mepwmb), Kutae (MeknH), Kanage
(BankyBep), 3ambuum (Jlycaka), Ha
YkpaunHe (KneB), B KasaxctaHe
(Actana), benapycu (MuUHCK).
LLtat komnanum — 6onee 1 500
COTPYAHVIKOB.

0l HO3E>

Cpefin 3aKa34vKoB KOMMaHUm —
MB®, BcemupHbin 6aHK, Bcemump-
Has opraHusaums 3npaBooxpa-
HeHus, BcemmnpHbIn hoHA AnKom
npupogsl, Coca-Cola, arpoxu-
Muyeckas komnaHus Syngenta
(LWseruapwus), Bank Poccun,
ApgmunucTpaums MNpeangerTta PO,
LleHTp nccnepoBanuin pa3suTus
3KoHoMUKM npu occoseTe KHP
(Kutai), MMH1CTEepCTBO 9KOHO-
MWYECKOro passuTua 1 TOProen
Pecnybnvku KasaxctaH u gpyrue.

[10151 LUKOMbHUKOB

W CTYOEHTOB OT-
KPbITbI 3KCKypCUK
Mo LITab-KBapTHPE
KOMMaHu «[1po-
rH03» B [lepm.
[lononHutenbHas
NHopMaLs

Ha caiiTe
academy.prognoz.ru

PROGNOZ

Master In
-inance &
niormation
°CNN0I0C

MarucTepckas nporpamma «/HgopmaumoHHbIe CUCTEMBI
1 aHanun3 rHaHCcoBbIX pbiHKOB» (Master In Finance &
Information Technology — MIFIT) pa3pa6oTaHa kacenpo
MHPOPMALIMOHHBIX CUCTEM Y MaTeMaTUHECKNX METOLOB
B 3KOHOMWMKe [MepMcKoro rocyAapCTBEHHOro Hay4Ho-M1c-
CnefoBaTenbCKOro yHBepeuTeTa 1 npegHasHadeHa ans
CTYAEHTOB, NIaHMPYIOLLMX Kapbepy B cdepe hruHaHCoB
n UT. Mporpamma npefocTaBnseT YHUKaslbHble YyCnoBus
06y4eHus, MO3BONAOLLME NOYYUTb CUCTEMATU3NPOBAH-
Hble 3HaHUA B 061aCTN KONMYECTBEHHbIX (DMHAHCOB U
pasBuUTbL NPOtECCHMOHalbHbIE HABbIKM UCMONb30BaHUA
ecd.psu.ru HOBEMLLIMX MH(POPMALMOHHBIX TEXHOMOMUIA.

mifit.ru

Mporpamma Bkntovyaet
cregytoLime y4ebHble Kypchbl:

- Financial engineering

- Financial markets modeling

- Risk management

- Data mining

- Simulation & Copula theory

- Operation research &
Optimization

- Network analysis

- Hedge funds

Bnaropapsi coyeTaHuio conuaHom
TEopeTnyecKon 6asbl U peanbHOro
onbITa HaLUW CTyAEHTbI Nony4atT
rny6oKmne 3HaHUA aHaNIUTUYECKNX
METOZOB B COOTBETCTBYHOLLIMX
cdepax 1 yBepeHHO peLuatoT
CIOXHbIe paboyne 3agaqun.

B nporpamme MoryT npuHaThL
y4acTue BbINMYCKHVKKN Konnepxa,
nmeroLLme cteneHb 6akanaspa
(nm60 aKBMBANEHTHYIO CTEMEHD)
3KOHOMVKWN, MaTeMaTuKu, unsmn-
KW, TEXHUHECKNX HayK, MHAOP-
MaTuKu 1 T.40. Hann4ne aHaHum
B 0611aCTN KONNYECTBEHHbIX
onHaHcoB He TpebytoTcs. MNpu-
opuTeT oTAaeTca CTyAeHTaM ¢
BbICLLMM 06pa30BaHVeM, Xenato-
LM MOMy4nTb AOMONHUTENbHbIE
cneumanM3npoBaHHble HaBbIKK B
yKasaHHbIX 06n1acTax.

ABUTYpUEHTbI [OIKHbI 06nafaTb
XOPOLLMM 3HaHUEM aHTTIMIACKOro
A13bIKa, TEOPUM BEPOSITHOCTU U CTa-
TUCTMKM Ha YPOBHEe 6akanaspa.
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Mnowanb, KM?

Yucno mexagyHapoaHbIX
a3ponopTos

O6Las YNCNEHHOCTb
HaceneHus

KonunyecTtBo ctaHuui
METPO U NPOTSHXKHEHHOCTb
IMHUIA

CpepnHuii ypoBeHb
3apnnatbl B rog, $ (CLUA)

CpepHsisi CTOUMOCTb
XUIbs 32 M2 B LiIEHTpe
ropopa, $ (CLLA)
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Tonnuea, $ (CLLA)
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Area, sq.km
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international airports
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Prognoz Profile

Prognoz entered the IT market in
1991 to become one of the most
respected international developers
of monitoring, analysis, and
forecasting software for economic,
industrial, and financial processes.
Prognoz has offices in the United
States (Washington, DC), Belgium
(Brussels), Russia (Moscow and
Perm), China (Beijing), Canada
(Vancouver), Zambia (Lusaka),
Ukraine (Kiev), Kazakhstan
(Astana), and Belarus (Minsk).
The company employs 1,500
professionals.

Clients include the International
Monetary Fund, the World Bank,
the World Health Organization,
the World Wildlife Fund, the Coca-
Cola Company, the agrochemical
company Syngenta Ltd.
(Switzerland), the Bank of Russia,
the Presidential Executive Office
of the Russian Federation, the
Development Research Center

of the State Council (China),

and the Ministry of Economic
Development and Trade of the
Republic of Kazakhstan, among
many others.

PROGNOZ

Prognoz offers
guided tours of our
global headquarters
in Perm for
interested students.

For more
information,
please see

academy.prognoz.ru.

mifit.ru
ecd.psu.ru

Master In
-inance &
mation
ACNN0I0C

MIF[T

MiFIT is designed by the Department of Information
Systems and Mathematical Methods in Economics of
Perm State National Research University for students
who wish to pursue a career in finance and IT. The
program provides an exciting learning environment
that enables students to develop systematic
understanding of quantitative finance with the
professional skills to apply cutting edge information
technology.

The MIFIT curriculum includes:

- Financial engineering

- Financial markets modeling

- Risk management

- Data mining

- Simulation & Copula theory

- Operation research &
Optimization

- Network analysis

- Hedge funds

Our students gain a command

of analytical techniques in
relevant areas as well as the
increased confidence to solve
complex problems, which comes
only from a solid theoretical
foundation coupled with real-world
experience.

We seek college graduates with
at least a Bachelor’'s degree

(or equivalent) in economics,
mathematics, physics,
engineering, computer science,
etc. We do not require previous
experience in quantitative finance;
applicants with strong academic
qualifications who might need
additional and more specialized
training in these fields are most
welcome to apply.

Candidates must possess solid
English skills, and understanding
of probability theory and statistics
at the Bachelor’s level.
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Inter Schoc

(342) 236 28 01

238 35 29
centrnauk @ gmail.com
gorkilib@mail.ru
www.facebook.com/centrnauk

LENL
s GORKY
* LIBRARY

CENTRE OF KNOWLEDGE

W=  Abou
D

WS 14 s

This discussion area for

the scientific community at
Perm Krai Science Center

in association with the Perm
Regional Library named after

In 2013, the Science Center
held more than 70 lectures,
roundtables, and webinars,
including a meeting with foreign
experts and diplomatic missions.

The Science Center also
develops a unique database of
foreign universities, scholarships,
scientific conferences, and
scientific journals. Center

\\ A. M. Gorky provides a unique attendees have online access to
) : environment that encourages national and foreign information
(/e informal communication on resources, including electronic

various scientific issues,
brainstorming and research
clusters, conferences, webinars,
interuniversity conferences, and
meetings with foreign scientists.

versions of scientific journals.
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Philip Halperin

Philip Halperin retired this year from Chief Risk Officer position at Alfa-

Bank Russia where he had worked since 1999, and serves as Advisor at
Gazprombank and Member of Board of Directors of Alfa-Bank Belarus. Prior
to joining Alfa Bank, he was Head of Risk Management at Refco London, he
worked as risk manager, trading manager, and options trader at Refco Group
Ltd in New York. He started his career in Treasury, Banque IndoSuez, in New

Evgeny Rafikov

Eugene graduated from the Lomonosov Moscow State University, Faculty of
Mechanics and Mathematics.

He was working on the equities quantitative trading desk at UBS in London.

Today, Eugene is a quantitative analyst at the proprietary trading firm
Quantstellation.

h_

o~
Ml i

)

York and Paris. He has been a speaker at PRMIA first Global Conference
2012, at Central Bank of Russia conferences, Incisive Media CRO roundtables,

and many other venues. At the Adam Smith Conference Russian Banking
Conference in 2007 and the Central Bank of Russia conference in early 2008,
he spoke of the imminence of a Crisis and measures to be taken. Mr Halperin
followed a Ph.D. course in business administration at Columbia University, has
a Masters Degree in Public and Private Management from Yale University’s
School of Organisation and Management, and a BA from Yale College

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.

Svetlana Malykhina

Svetlana Malykhina is Deputy Chief of the Prudential Supervision Methodology
Department, Banking Supervision Directorate at the National Bank of the Republic
of Belarus. She holds a master's degree in economic sciences.

Svetlana Malykhina lectures on banks and risk management analysis at Belarus
State Economic University. She is the author of more than 30 published papers on
risk management and serves as a member of the risk management and internal
audit committees of the Association of Belarusian Banks.

Dmitry Firsov

Dmitry graduated with honors from Perm State National Research University,
Mathematical Methods in Economics, as a doctoral candidate. He joined
OTKRITIE Financial Corporation in 2010, where he currently serves as
Managing Director of Partners and Agents Department. He has been working
in the stock market since 2007 as a broker, securities portfolio manager, and
investment adviser.

A certified professional of the securities market, he holds Series 1.0 and 5.0
qualifications from the Federal Financial Markets Service.

Daria Plastinina

Graduate of the Perm State National Research University: “Finance and Credit”
specialist programme and Master in Finance & Information Technology (MiFIT)
programme.

Worked at IK Vitus as financial analyst and portfolio manager, has FFMS 1.0
certificate. Since 2012 is an analyst in Financial Markets Center, Prognoz.

Research priorities are financial market surveillance and financial engineering.

Vyacheslav Arbuzov

Vyacheslav is a Ph.D. student at Perm State National Research University, a
specialist of the Prognoz Risk Lab, and an active member of the international R
user community. His research priorities include market microstructure analysis
and modeling, modeling and diagnosis of bubbles in financial markets, and
market simulation modeling. He is also keen on music.



Andy Jobst

Andy is the Chief Economist of the Bermuda Monetary Authority (BMA), responsible
for financial stability and macroprudential risk analysis. Before his appointment

at the BMA, he completed the stress tests for the Germany, the United Kingdom
and the United States as part of the IMF’s Financial Stability Assessment Program
(FSAP). Andy was also one of the main authors of the Global Financial Stability
Report (GFSR) published by the Monetary and Capital Markets Department, and
contributed to both the early warning and vulnerability exercises in collaboration with
the Financial Stability Board (FSB). He holds a PhD in Finance from the London
School of Economics (LSE).

Aleksandr Karminskiy

Graduated from the Department of Mechanics and Mathematics of the Moscow
State University named after M.V. Lomonosov.

Doctor of Engineering Sciences, Doctor of Economics, Professor, Fellow

of the Russian Academy of Natural Sciences and Academy of Technology

of the Russian Federation, Chief Research Fellow of International Laboratory
of Quantative Finance (established at the Higher School of Economics).

Professor of the National Research University Higher School of Economics,
Moscow State Institute of International Relations (MGIMO-University) and
Moscow State Technical University named after N.E. Bauman. Has over
15 years track record in the Gazprombank.

Author of more than 200 research papers and 20 books on rating systems,
banking, controlling, modeling, and IT.

Artyom Kokosh

Artem Kokosh has been working for Inter RAO since 2007 and is responsible
for the financial risk management, insurance and a number of other functions
within the company. Inter RAO is a diversified energy holding managing assets
in Russia, Europe and CIS countries. Before joining Inter RAO team Artem took
part in the development of risk management systems in Russian banks.

Artem earned Chartered Financial Analyst (CFA) Designation and Financial
Risk Manager (FRM) Designation. He is the author of about 10 papers on
finance and risk management. Vocational interests of Artem cover corporate
finance, market and credit risks, insurance.

Vladimir Maksimov

Vladimir Maksimov is a professor in the Department of Information Systems and
Mathematical Methods in Economics at Perm State University and head of the
International Laboratory of Constructive Methods of Economic Dynamic Model
Research. He holds doctorates in physics and mathematics. His memberships
include the Academy of Nonlinear Sciences, the American Mathematical
Association, and the American Mathematical Society.

In 2011, Dr. Maksimov was awarded the title of School Founder at the School
of Evidence-Based Computer Experiments in Functional Differential Equations
Research: Theory and Applications, by the Presidium of the Russian Academy
of Natural Sciences. In 2012, the International Biographical Centre (Cambridge,
England) named him among the world’s leading scientists.

His research priorities include functional differential equations, boundary value
problems, control problems, mathematical simulations, economic dynamics,
constructive methods, and evidence-based computer experiments.

Mikhail Rogov

Two-time “Risk Manager of the Year” (2006 — Russia, 2012 — Russia & CIS), winner
of the personal awards of the Rating agency. Expert RA “For achievements in the
development of risk management in Russia” (2006).

Master classes and courses of MBA and FRM and other risk management courses
in Russia and CIS. Co-author of the RusRisk’s training course which was declared
winner in the category Best Risk Training Programme (The StrategicRISK European
Risk Management Awards 2010).

Co-author of the Russian translation of ISO31000. Expert of ISO TC262 Risk
management (input for ISO 31004 draft). United Nations, European Commission
(GRM UNECE), expert, author of the Manifesto “Financial Risk Management (FRM)
and Enterprise Risk-Management (ERM) Convergence”. Risk Management Policy
Index (RMPI) and the first national professional RM standard in Russia (approved by
authorities in 2012) had been developed under guidance of Dr. Mikhail Rogov.

Evgeniy Vasin

Evgeny Vasin is the Moscow State University (dept. of Computational Mathematics and
Cybernetics) and New Economic School alumni. After he graduated, he joined Goldman
Sachs and for a number of years worked as a quant on the equity trading desks in
Moscow and in London. His main focus there was on the multi-factor risk models and
their applications to risk management and alpha research.

A few years ago he moved into the high-frequency trading and joined the Quantstellation
hedge fund to lead the quant effort there.
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nstructors

Didier Sornette

Didier Sornette is Professor on the Chair of Entrepreneurial Risks at Swiss Federal
Institute of Technology Zurich (ETH Zurich). He is also a professor of the Swiss
Finance Institute, a professor associated with both the department of Physics

and the department of Earth Sciences at ETH Zurich, an Adjunct Professor of
Geophysics at IGPP and ESS at UCLA. Director of the Financial Crisis Observatory.
Member of the Swiss Finance Institute. Founding member of the Risk Center at
ETH Zurich. Author of 500+ research papers and 7 books, Didier Sornette uses
rigorous data-driven mathematical statistical analysis combined with nonlinear multi-
variable dynamical models including positive and negative feedbacks to study the
predictability and control of crises and extreme events in complex systems.

Ramo Gencay

Professor of Economics. His broad specializations are time series econometrics,
financial & nonparametric econometrics and chaotic dynamics. His scientific
publications have appeared in finance, economics, engineering, statistics and
physics journals.

He is a co-author of two books, An Introduction to High-Frequency Finance
and Wavelets and Other Filtering Methods in Finance and Economics published
by Academic Press.

Aleksey Lobanov

Alexey Lobanov is a Deputy Head of Bank Regulations Department at Bank of
Russia. Alexey Lobanov graduated from the National Research University of
Electronic Technology (MIET) and received Ph.D. in Economics, FRM, from the
Institute of Economics at the Russian Academy of Sciences. He has been working in
investments since 1997, and in finance risk management since 1998. Alexey received
a 1.0. Qualification Certificate of Member of Global Association of Risk Professionals
(GARP) from the Russian Federal Service for Financial Markets in 1999. He has been
a member of the board of the Russian Operations of PRMIA since 2002. He is also a
member of expert advisory board of Bank Institute at Higher School of Economics.

Lobanov is the author of more than 20 publications on financial markets and
risk management analysis. As a professional, he is interested in market risk
management, bank risk regulation, risk management in sovereign institutions,
and investment project risk analysis.
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Financial market and risk
management, regulation

and economic science are
battling through dramatic and
unprecedented changes.

In times like these it is important
to communicate, share opinions
to find foremost solutions. Perm
Winter School was designed for
this communication.

The school is living through
changes too. We keep on
experimenting with formats and
content, and the new Science
Center of Gorky Library helps
us to color the program and
encourage all tastes.

We invite you to play the new
game! Ready! Steady! Go!

Sergey Ivliev,
Project dreamer

Discussions on market risks and
financial modeling are typical for
Perm in January and February.
The reason is the Winter School,
which traditionally brings
together teachers and students
eager to learn more about risk
management.

PWS 14

In 2014, the School will be held
for the fourth time. And it will be
special, as usuall This year, the
event’s agenda includes lectures
from Didier Sornette, who opened
the scientific section of Winter
School 2010; Ramo Gencay; and
other risk management gurus.
The theory will be reinforced by
practical workshops led by Philip
Halperin and Artyom Kokosh, as
well as interactive master classes
and games.
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Perm Winter
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This fourth annual Winter
School is sure to bring us
valuable expertise and make
us all eager for the fifth
anniversary next year, when
we will all reunite with our risk
management friends!



