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II3BE III TAJ O TIPI,IJABJbEHTIM KAHAVTMTUMA
HA KOHKYPC 3A II3EOP Y 3BABE HACTABHUKA YHIIBEP3I,ITETA

I IIOAAIIII O KOHKypCy, KOMI,ICVLILLII KAHAI4IATI,IMA

Opran noju je pacnucao KoHKypc: HacrasHo-Ha

Mecro o6janrnrarba KoHKypca: AHeBHT{ Jrr,rcr llolnrura

Aaryrur o6janrsuBarba KoHrqypca 21.I0.2020.

Bpoj HacraBHr,rrca rcojn ce 6upa: 2 3sarbe y xoje ce 6upa: Aoqenr-*-.-
Vxa HayqHa o6lacr: Enououcne nayne

Cacran KoMr.rcrje:

1. Yporuenuh Epanro peAoBHLI ExonoucKe HayKe

tI
rIpe3HMe vr vtMe 3BAILE yxa HayqHa o6racr

Ynusepskrrer y EeorpaAy, EroHorvrcrn 6aryrrer I fIpeAceAHLrK
ycTru{oBa y KoJoJ Je 3anocneH-a Qynruuj a Y rorrar'rcuj n

Exouovrnja u Qunancuje2. Bynennh fop.uana peAoBHI4

T
np$r,rMe n vrMe 3Balbe Yxa HaYrIHa o6tacr

IIlanYuznep3rrrer YHuoH, Beorpa.ucra 6anrapcKa ara4euuj a
Jrrer ga 6au ocI4 u dunauczie

ycraHoBa y KoJoJ Je 3anocneH-a Qynxuuj a y rorr,rr,rcr,rj r,r

ExosoucKe HayKe3. Xraeronnh Bouro peAoBHI{

npBr{Me vruMe yxa HayrrHa o6racr

Vnnnepsurer y BeorpaAy, EronoN{crcu frarymer I gran
ycraHoBa y KoJoJ Je 3arrocneH-a r[yrr quja y rorvrucuju

llpnj anrr eHr,r KaH 4vr4aru:

l. rrpe3lrMe u raMe: Bacuresuh Hrxora

2. rlpe3rIMe I{ LIMe : Irlnhuh -Iloaro (v gace6HoM rgsemraiv Konaucnie)
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II Br4OrpAOCKr4 TTOAATIU O KAHAT4AATy

1.1.Ihvre, cpeArbe cJroBo, rrpe3lrMe: Hnrcora B.

Aaryrur poferra: 14. nosel,r6ap 1983. Mecro H Apx€Ba poferra: BeorpaA. Cp6uia

2.1. [poQecuoHaJrHa opnjenraquja:

HacrasHo-HayqHa o6lacr: Ercououcrce nayrce

Yxa HayqHa o6lacr: Exouolrcrce nayne

2.2. PaAno rrcKycrBo:

2.3 Cnequja"rrusaquje Ir cryArrjcrcu 6opanqrr y HHocrpaHTcBy (y rpajarly Ayxervr oA ABe
neqe.rre):

1. Yunnep3prrer y I-{upuxy ( University of Zurich) | U"p"", Ills4iuapcKa
Ycrauona MecTo r4 ApxaBa

12.09 .201 0 - 29.02.2016Vlzpaga AoKropcKe Ar,rcepraquje r43 eKoHorvruje (Snnancuje u
6an

Bpcra (utur; 6opanra nepr{oA 6opanra

2. Ynnnep3Lrrer y I{upuxy ( University of Zurich) | q"p"*, IllnajqapcKa
ycTaHoBa MecTo ra .qpx(aBa

0r .02.2019 -ErcrepHr,r [peAaBaq Ha Macrepy Lr3 KBaHrrrrarrdBHux SunaHcuja
Vnusepgr4Tera laXY U ETX

repr{oA 6opanra

l. f nrr,trar raj a,,Mr4rour C asroBlrh", Apanf eloBarl,
Cp6uia 6 naeceqpr Hacrannux frusuxe

2. UniCredit Bank Serbia, Eeorpa,u, Cp6nja 5 uecequt
Anarzrvqap -
Tp)KLrlrHu pvr3urJJ4 vt

KOHTpOJII{Hf

J.
Department of Banking and Finance, University
of Zwich, I{urpux, [lsaiqapcKa 4 roAuue 5 uecequ

I4crpaxvrBaq u
capanlIvIK y HacTaBLr

4. Credit Suisse, I{upux, lllnajuapcra 7 roI;una

KeaHrprrarrrBHLI

aHuruTkrqap 3a
prHBecTLr rlproHe

crpareruie

5.
Department of Banking and Finance, University
of Zwich, I{upux, [InaiqapcKa I roArEua 8 ueceqz ErcrepuLr AorIeHr

6. Barclays Private Bank, I{upux, Illnajqapcra 5 ueceuu
,{npexrop rr.rMa 3a

KBAHTPITATLIBHE

crpareruie

saieruru.rxpr
Bpcra (uurs; 6opanxa
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2.4. foKTopcKe crygnje (sa ranglrAare roju cy
rroryHlrrlr caMo floJba o3HarleHa ca 

* 
)

AoKropr{parrLr ro 3aKoHy roju je naxno Ao 2005.

E l fo^raua 3aBpruerKu' I 20{ I I llpoceuna orreHa roKoM cryauja: f

foAuuayIIHca:E'lfoAurrasanpruetrca*:E016-llIpoceurraoueHaToKoMcrywtja:@

Ynurep:r,rrer* : YHusep3urer v Llupnxv (Universitv of Zurich)

Oaxyrnvr':

CryaujcrcE ilporpaM:

3BarLe':

HavqHa o6,1acr': Erosolrlcxe sane (axoe-a[rogaHo v Perrv6nulr.r Co6r,rir-r)

Hac:roo 4ucepraur.rje': Option Pricing and Market Risk Management in the Presence of Jump Risk

i 2.5. Macrep rrJrr{ MarrcrapcKe cryArrje

foguHa yruca:

Ynasepgmsr:

(Daxymer:

Crya{cnn uporpar',r:

3rarre: Macreo eronour.rcra (Master in Economics)

Hayvua o6nacr: Fxonow4ia - xrarrni'rarqnHe tlrgarrc4ie

Hacnoa raapmuor paaa: Jump Fears Make Volatilitv Smiles

2.6. Ocnonse cryquje

foguuayn[ca:E00ffoAuga3aBpIIIeTKa:F0'llIpoceurraoueHaToKoMcryW|ia:w

Ysueepsrrgr:

@axynrvr: Ouer-rqrclr rlraryrner

Cryaujcru,I nporpau: Teopr{icxa Onguxa

3nane:,Il,l,lnqovr,rnaFlt ttrlrar,rqal\ (exrtrqanerr Macr€fiy)

YHITBEP3I4TET YHI{OH EEO|P

2.7.3;aarbe cBercKLIx jerurca (yneru fi,Auttu HE rao oueHy)

EHIIIECKI,I

HEMAqKT4

2.8. [perxoAHa 3Barba (ur6op H peu36op)



KATEIOPIIJE M11-M14: MonorpaQuje, MoHorpaQcrce cry4zje nrefynapoAHor sna.raja

UROSEVIC, Branko, VASILJEVIC, Nikola, Dynamic Asset Liability
Management in Insurance, In: Insurance Market After COVID-19, ISBN 978-
86-403-1644-6, Kodovi6, J., Rakonjac-Anti6, T., Jovanovid Gavrilovii, B.,
Boridi6, B. (eds.), Belgrade: University of Belgrade - Faculty of Economics,
2020. Chapter 12. po. 227 -242
NEDELJKOVIC, Milan, VASILJEVIC, Nikola, Emerging Foreign Exchange
Markets and Monetary Policy in Euro Area: Evidence From the Crisis, In:
EMAN 2020 Selected Papers - the 4th Conference on Economics and
Management, Publisher: UdEkoM Balkan et a1., ISSN 2683-4510

III/n HAyTIHO-I'ICTPAIKIIBAqKI,I PAtr (oa usbopa y rperxoAHo rnarre)

3.1. HayvHu paAoBH rro Kareropujarvra

KATETOPI4JE M15-M18: Jlerccurorpa$cre r.r raprorpaQcxe rry6rumaqnje rrrefyuapo,4ror suavaja

KATEIOPI,IJA N{2l: Paa y BpxyHcKoM rr,refyHapoAHoM qacoru{cy

LEIPPOLD, Markus, VASILJEVIC, Nikola, Pricing and Disentanglement of
American Puts in the Hyper-Exponential Jump-Diffusion Model ,In: Journal of
Banking & Finance, ISSN 0378-4266,2017, Vol. 77 , pp. 78-94,
https ://doi. ore/ I 0. I 0 I 6/i .i bank fin.20 l7 .01 . 0 I 4
CHESNEY, Marc, VASILJEVIC, Nikola, Parisian Options with Jumps: A
Maturity-Excursion Randomization Approach, In: Quantitative Finance, ISSN
1469-7688 (Print), ISSN 1469-7696 (Online),2018, Vol. 72, April2018, pp.
1 887-l 908, https://doi.ore/l 0. 1 080/1 4697 688.20 1 8. 14447 85
LEIPPOLD, Markus, VASILJEVIC, Nikola, Option-Implied Intrahorizon Value
at Risk, In: Management Science,ISSN 0025-1909 (Print), ISSN 1526-5501
(Online),2020, Vol. 66, No. 1, pp. 397-414,
https://doi.ore/1 0.1287 lmnsc.2O I 8.3 I 57

KATEIOPIIJA M22z Paa y LrcraKHyrorvr laefyHapoAHoM rracorrcy

KATEIOPIIJA M23: Paa y nrefyHapoAHoM qacorucy
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KATEIOPI{JA M2 4 : Paa y HauI,IoHiInHoM rracorucy naef ynapoAHor :ua.raj a

KATEIOPIIJE M25-M28(a,6) Hayvua rpr.rrura r rorIeMI.IKa y r4craroyroM rr,refyuapo4uou qacorrcy;
Hayvua rpr,rnrra r4 rroJreMr{Ka y rraelynapo4roru qaconucy; Hay'nra rpr.rrlma u rroJreMriKa y qacorrr4cy pagra
M24; Ha roAI'I rrbeM nlrnoy: a) rnaBHI,I oAroBopur,r ype4rr.rK rrcrarmyror ruelynapo4uor qacoluca r,rJrr,r

ny6m'rraqrzje ca uouorpa$cruM AerIr.IMa rareropuje M13; 6) ypeflrnarre rrcraxuyror rraefynapo,4nor
HayqHor rracoluca (rocr ypeAHLIK) vururnylnl,IKalluie ca MoHorpaOcKLrM AenuMa Kareroprie Ml4

KATEIOPIJE M4l-49 I,Icraxnyra uonorpa(fvja HarlrroHaJmor rnavaja; Monorpa$r.rja HaqrionaJrHor
snavaja; Monorpa(fcr<a 6u6nuorpa(fcra ny6mxaryda nrua uonorpa(fcra cry4{a; flouranre y xrlnrr.r M4l
I'IJrI,I paA y I,IcraKIryroM TeMarcKoM s6opnr,rrcy noqeher HaqrronaJruor anavaja; flornanrre y Kr6u3r,r M42 uttu
pal y reMarcKona s6opuulcy HaIIaoHaJIHor :navaja, nercr.rrorpa(f crce n raprorpaQcrce ny6nnraqnje
HaII[oHaJIHor snauaja; ypefurame reMarcror s6opnr.rrca, nercurorpa$crce lunl raprorpa([cxe ny6m,rxaquje
HaULIOHaIIHO| 3H arlal a

KATE|OPIIJA M52: Paa y LrcraKHyroM HarlrroHirrrHoM qacorucy
.i]'tii\.I:l]:i.\s

p.)l,,rri,\il

KATEIOPIIJA M53: Pan y HarILroHanHoM rracorucy

-"XHITF-E--P---3KIJPTJ-IM-OH-E-HSIB

KATEIOPITJE M31.M36 AHprx Ha

UROSEVIC, Branko, VASILJEVIC, Nikola, Portfolio optimization - A
Review, In: Proceedings of the l't Conference on Nonlinearity, ISBN 978-86-
905633-4-0, Belgrade: Serbian Academy of Nonlinear Sciences,2020, str. 66-91

KATEIOPITIJA M51: Paa y BpxyHcKoM qacorrcy HauuoHrrrrHor 3Haqaja



KATEIOPI,IJE M54-M56: ,{ouahu HoBonoKperryrrr Hayqnr{ qacoruc (ua ro.4.rmrreu ruroy); ypefnnare
IrayqHor qaconuca HaquoEaJrHor snavaja (ua ro4umnerr.r unnoy); Haywra xpr.runca y qacorMcy panra M5l;
Hayqsa KpLrrLrKa y qacortrd

KATE|OPI4JA M61-M69: llpeaaBarba ro rro3r4 Ha cKytroBr{Ma Harlr4oHanHof 3Haqal a

KATEIOPI4JA M70: O46paneHa Ao

KATEIOPI,IJA M91-94: llarenru; M99 A Ka Lr3Jrolr6a ca KarilnoroM

Epoj uy6"ru. T
Epoi 6oAoea

ilt

Epoi nv6rtt. 1

Epoi 6oAoea 6

Epoi nv6ru.
Epoi 6oaona

KATEIOPIIJA M81-M86: TexHr{qKa

3.1a lIHAercc KoMrrereH

Epoi nv6rn.
Epoi 6olosa

Epoi ny6ru. I 1

Epoi 6o.qoea I
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i ITCIIYbEHOCT MI4HIIMAJIHITX YCJIOBA

locuosHr.r 6oAosr,r :2x5 + 2xl0 + 1x8 : 38
2pa.uosu ca SCI rucre:M2la( 2 pa4.); M21 ( 1 paA.).

Yrcorurco lrmhena 3aMeHa - HaBecrrr:

3.2. Ocraro

3.2,1. OpurunaJuo crpyqno ocrBapene n.nn pyxonoferf,e r.rJru yremhe y npojerry (o6aeetnu
oB 3A U300D V 3gurbe BAHDS0HOZ

Oa 2019. ro,uzHe, eKcrepHr.r npegaua.r na Macrepy r43 KBarrr,rrarnnuro< (frcrancuja (sajeruruuc.r rrpolpaM
Ynr-rnepsr.rrera y I-lupnxy n ETX). flpe4aje nanpe4{.r Kypc ,,flpr.ruenene rnanrrrrarnBue (funancrje"
rojn o6palyje reMe y Be3rr ca [prrMeHaMa Marlr,rncr(or frema y $nuaucnjaua, Menrop saaprmrrx
paAoBa Ha rloMenyrou Mamep flporpaMy. Arrrana capa,4ra ca npo(pecopr,rMa r{ rrcrpa]rurBarrzMa Ha
ynl{Bep3r{rerr,rMa y IllsajqapcKoj roKoM flporexrr{x Aecer ro,ur,rna.

Ocaru ro,4rna pagHor r{cKycrBa y unajqapqxou 6arr(apcKoM cemopy y o6racrn rcsauTftrarlrBurx
crparernja y npr,rrarnoru 6anrapcrly. Haron ce,qrtrrl ro4rua pana y Credit Suisse (ntemational Wealth
Management), rpenyruo je gr,rpeKrop rr,rMe 3a KBaHTr,rrarr{BHe crpateruje y Barclays Private Bank, rae je
o4roBopan 3a cBe KBagrlrarr{Bue Mo,4eJre (rarrrvre u crparerrrKe r,rnrecrr,rqnje, roncrpyruu,rja
noprpom,rj4 npe4nuf arre rperarm na ([nnancujcruurr rpxrmr[Ma, nporleHa pu3trKa rr xeur,rHr) rojz ce
npnrrrerryjy y oKB4py oBe ArrBr,rsuje 6arr e, Erucra capaArra ca fipr,rBarruraM 6anrapuua, riuBecrr,rqrronr{M
auaJmTr{rrar[Ma, rr MeHauMeHToru ,q,rrusr,rje na rno6anuolt nvnoy.

3.2.2. O.qo6peu yrrlBep3rrrercrrr yu6enur 3a npeAMer nr cryAujcror [porpaMa r[arqynrera,
oArrocuo yntrBep3rrrera unlr Hayqua nronorpaQrja (ca ISBN) 6pojenr ur nayune o6.nacru sa rojy
ce 6npa, y nep[oAy o,q ur6opa y nperxoAno znawe (odaeetuu ycnoe sa us6op y zeane eaupeduoz u

YHI{BEP3I4TET YHI4OH EEO|P



1. XVn Medunarodni simpozijumiz osiguranj atJdruZenja aktuara Srbije i Ekonomskog
fakulteta Univerziteta u Beogradu sa temom ,,Bududnost trZi5ta osiguranja - optimistidki
ili pesimistidki scenario?", Arandelovac, Srbija, od 4. do 7.juna 2020. Saop5tenje
objavljeno y zborniku:
UROSEVIC, Branko, VASILJEVIC, Nikola, Dynamic Asset Liability Management in
Insurance, In: Insurance Market After COVID-19, ISBN 978-86-403-1644-6, Kodovii, J.,
Rakonjac-Antii, T., Jovanovii Gavrilovi6, B., Boridii, B. (eds.), Belgrade: University of
Belgrade - Faculty of Economics, 2020, Chapter t2, pp.227-242
IV Meclunarodna naudna konferencija EMAN sa temom ,,Economics & Management: How
to Cope with Disrupted Times", Ljubljana, Slovenija (odrZana virtuelno), 3. septembar
2020. Saop5tenjg objavljeno u zborniku:
NEDELJKOVIC, Milan, VASILJEVIC, Nikola, Emerging Foreign Exchange Markets and
Monetary Policy in Euro Area: Evidence From the Crisis, In: EMAN 2020 Selected Papers
- the 4th Conference on Economics and Management, Publisher: UdEkoM Balkan, ISSN
2683-4510, pp. ll-25

2.

3.2.3. Jeano rrnenapno npeaaBane ua nrelyrrapo4uoM rurtr aouaheu rraJAEoM cKyry trJrr.r ABr
caonrtrTena na uelyuapogtroM rrJrrr gouahenr HayqEoM uryrry (oflacetHu ycnos za uz6op y name

o2 nDoaecoDal.

3.2.4.I{urupaHocr (najurarre 10 xerepoqnrara - oflaeesHuycnoe ea uz6op y ssafte pedoenoe
npoQecopa)

Epoj qrrrara (6er ayroqnra): lrrl Llsnop: Google Scholar

Hapeqln AeceT paAoBa y qacon[clrMa y KoIr{Ma Ie KaHArrAaT rlrrTrrDaH:

I

Zhou, Z.,Ma, J., & Sun, H. W. (2018). Fast Laplace transform methods for free-
boundary problems of fractional difflrsion equations. Journal of Scientific
Computing, 7 4(7), 49-69.

I|d22

2.
Ma, J., Zhou,Z., &, Cui, Z. (2017). Hybrid Laplace transform and finite difference
methods for pricing American options under complex models. Computers &
Mathematics with Applications, 7 4(3), 369-384.

M22

3.

Chen, R., Li, Z.,Zeng, L., Yu, L., Lin, Q., & Liu, J. (2017). Optionpricing under
lhe double exponential jump-diffi.rsion model with stochastic volatility and interest
cate. Journal of Management Science and Engineering,2(4),252-289.

M23

4.

Zhou,2, & Wu, H. (2018). Laplace Transform Method for Pricing American CEV
Strangles Option with Two Free Boundaries. Discrete Dynamics in Nature and
Society,2018.

i|/423

5.
Ma, J., Cui, 2., & Li, W. (2019). Laplace Bounds Approximation for American
Options. Working paper, available at SS&N.

6.
Farkas, W., & Mathys, L. (2020). Geometric Step Options with Jumps: Panty
Relations, PIDEs, ffid Semi-Analytical Pricing. Working paper, available at SSKN.

7.
Rossello, D., &Lo Cascio, S. (2019). A Refined Measure of Conditional Ma><imum
Drawdown. Working pqper, available at SSKN.

8.
Patra, S., & Bhattacharyya,M. (2020). How Risky Are the Options? A Comparison
with the Underlyins Stock Usine MaxVaR as a Risk Measure. Risks, 8(3), 76.

l/423

9.
Iiang, W., & Kou, S. (2017). Simulating Risk Measures with Estimated Relative
Errors. Working paper.
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3,2,5. Ilpuruara, EarpaAe rr oAJrlKoBaEa sa EayqHtr pa,q:

l Cruneu4r.rcra Muuuc:rapcrna 3a HayKy Lr cnopr (1998-2002)
2. Harpala Ib.K.B. A;rercanapa II Kapafoplenraha ea [ocrurn]"r yctrex roKoM mKononarra (2002)
3. CruuenAr,rcra Oongarqrje aa parroj naywror r,r yMerrrr,rqror no4{nanxa (2002-2009)
4. CrIrnenqr.rcra rpa4a Apanlenonua (2004-2008)
5. Cr:r,ruen4,rcra Cpncre axa4errauje nayra rr yMerHocrrr (2005-2010)
6. Harpa,qa Eurobank EFG ga sajycnemruje cryAerrre 3aBprtrHrrx roArrna ynnBep3r.rrera y Cp6r.rjr.r

(2006)
7. Crznenrycra lllnajqapsKel uncru:ry"ra sa (fuuarcuje (20I0-201I)
8. Harpa,qa Hapo,qre 6arxe Cp6nje sa naj6o.ne Macrep pagore ug o6lacru eronowje (2012)
9. Harpaga Exonorucror (farynrera y Beorpa,4y sa uaj6orrr.r ucrp ruBarrKr.r paA r{a Kon(pepeuqrjr sa

MJraAe eKonoMrrcre (201 6)

3.2,6. {.naucrso y EayqEtrM E crpyrtnrrM oprauneaqujaua:

l.
2.

9lau Enponcre Suuancrajcre acoqujaquje (European Finance Association)
r{lau AuepuvHe SHnancujcre acoqzjaqnje (American Finance Association)

YHI,IBEP3I4TET YHI4OH BEO|P



ry PAAYHACTABII

4,1a llrno[ere uacrane (o4 uperxo4uor ur6opa)

Hasua npegrr,rera: Financial Engineering (@r,rgagrndcrrr rrrrrr<eq.enlnrr)

Cry.Utjcxu nporpa"u: Ouantitative Finance (Knarrrrlrarr.rrne 0r+rarrcqie): nacrasa na enrrrecxou

YcraHooa: Oary:rrer sa 6r.r:rlrc. eronoMlrjy u mabool,rarlrK.v (Yuroeogmer v Lluprp$/)

Crenen cry.uuja: Macrefr cryry4ie OoHA qssesa; ?0 (npe,IanaH-a) * 30 (nex6e)

Hasua npegrraera:

Cry.n{cxn nporpaM: Quantilative Finance (KFanrrral'mHe tltr.rgagc 'e)' rracTaRa I{a errr.necrcoM

Ycraxona: (Darivrrrer ra 6r.lFnc- eroqovrliy q lrrrdopvarrrKy (Ywruen:wrer y Tl,rJrrrxy)

CreueH cry.uuja: Macrep cr,v.uuje (DoHA uacona: 5 (nfre,nanan a) * 30 (upojerru)

4.16 Oqena rprrcryrrHor rpeAaBarba (rcoa rrpBor u36opa y HacraBHo 3Barbe)

Teua npe4a"nana: Mero4 pan4ouu:aqr,rje 3a BpeAHoBame onquja napzcror runa

flpucrynnou npeAaBary rrp[cycrBoBarrr{ cy upoQ. 4p Epanro Ypomenrh, Erconorucru (farynrer
Ynr.rneprr.rrera y Eeorpa4y (npe4ce,qrm rowcuje), npolp. 4p Eomco Xr.raroar.rh, Eronoucru
(farynrer Yrumeprnrera y Eeorpa,ry n npo$. 4p Mu.nan He4e.rroruh, OEOA, Yrnrepsurer
Merpononr,rran.

7) Ilpunpeua npedaearua. KanAurar Hmona B. Bacrurernh je upnnpeuuo rpucryrmo trpeAaBarbe Ha
'rettry Memod paudouusa4uje sa epeduoearue on4uja napucroz muna. lo'patpurpeMa ce onreAarra
y totrre gaje npe4arare 6ulo 4o6po opraur.BoBarro, a npeseuraquja BpJro KBa"rfirerrra.

2) Cmpyxmypa u K6(numem calptraja npedaearca. flpegatarce je crpyrrypuparro raKo Aa caApxn
yBoAHo r{3Jrarane r4e je rau4ngar o6pauoluo BarKHocr reMe rr ocHoBne peyJrrare. ,{a.re,
xaxgn4ar j e na j acan nawrn upeAcraBr.ro BpJro KoMrrJrexcHrr MoAeJr xrrflep-ercnouenquj arnrux
cToxacrI.ItIKIfD( Irpoqeca ca cKoKoBurrra roju nexr,r y ocnonu pa4a rojn je r.rsnarao. Ilocne rora je
I,I:}JTOXIIO, yKpaTKO, npO6ner'r npe4uonana onqr.rja uaprrcKor Tr{rla u o6jacroro lrarerr.raTfirrKr{ MoAen
rcoju ce ropucru 3a IlI,IxoBo BpeAEoBaEe. Aa;re je o6janrr+gH uHoBaruBrru npucryu panaouusa4,rje
y IInJBy peuaBama npo6neua npe,4rorara onqr.rja oBaxBor rr,rla flocJre rrera cy trpeAcraBJBentr
eunrnpr,rjcru peeyrnar,r r4e je ranqugar rlecrr{pao croje reoprjcre npe,4,rrqr,rje Ha rroAaquMa ca
rpNuurra onquja. Hajsa4, npe4cranr,ro je sax;ry.xe r4e je uopyKao ocEoBHe AorrptrHoce cBor paAa
!r [paKTr,rruy Koprrcr oA oBof noBor Mero.qoJrormor [pr{cryna, .{o6po uocrarrena crpyKTypa
pesyrrronana je y BpJro KBaJrrrreruorr,r ca4pxajy [peAaBa6a.

3) ,[udaxmuurco-uemodu,4t<u acnercm useolen a npedaearua. Kauprrar je reIr,rarlrKy [peAaBaea
u3Jrox[o y JrorutrKoM peAocJle.ry, Ha 3aHr,rMJbr{M r{ pa3yMJEnB na.rcr naxo je reuarura 6una
TexglrrrKrr lr3y3eruo cJroxena. flpeganane je 6rl;ro r,romsacauo r,r nponpahexo 6pojnnu uo4aquua
r4 rrpr.rMepr.rMa r,r3 rfrurancujcre nparce,

4.1n Mnm.rrerbe cryAeHara o rreAarorrrKoM paAy
Anxeme

Financial ineering (OuHaHcuicxn nn 2013120t4
Applied Quantitative Finance (flpunaerbeHe KBaHrr{rarrIBHe

I4HAHCLIIE

201812019

Applied Quantitative Finance (llpuMerbeHe KBaHrrIrarLIBHe

LIHAHCI{IE

201912020

Ocmano
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4.2.Ynoferae HoBlrx o6lacru wtu HacraBHlrx [peAMera

,{p Hlrrona Bacu;renuh je yreo uonu npe4uer (,,Ilpr.rMerf,eHe KBaHrurarnBEe Qr.rnancrje') na nracrep
rporyaMy rr3 KBarrrararrrBaux $znaucnja na VnrBep3u:rery y Tlrrprxy. Terue roje ce o6pa$yjy y
oKBIIpy OBO| Kypca Cy BeoMa lloflynapHe I,I aKTyeJrHe, a TI,Irry ce [pr,rMeHa MarrIr-qcKor yself,a y
MOAepEr,rM $rmancr,rjarraa. ona o6nacr r,rcrpaxurasa je tperryrEo y ercnaueuju, aJrr.r Mrronr Macrep
nporpaur y Erpoun rucyjom yBeK yBeJM o,uroBapajyhe rypcere. K;ryrm eneuerr je ([oryc ua
rrpuMeHaMa: r.rHTeulman paa ca rroAaryMa u nporpaMnparbe. c o6suporrr ga reh nocroju nap npe4uera
na vnr.rrepsr,rrerSr y Ilupuxy z ETX rojn norprnajy reopujcre acrrerre Marrr,rucKor yqeg4 Ha oBoM
rypcy je HanracaK Ha rrpaKrr{r{roM p4ry rpos npojerre, flpeua rorrae, flpncrytr yqerly je roonaruran y
cMr,rcJry Aa cryAenru ue peuarajy K;racfirrue rrpo6nerrle ns yu6enrra, reh roxou tpr{ Meceqa paAe y
rIrMoBr,IMa oA ABoje znu rpoje na penruma4,rjr.r cKoparcrD( yrr,rqajmn< ncrpaxuBarrxr.rx paAoBa
(o6jarnerurx y ro4ehma .raconucr{Ma [Jru rrpeAcran.renr.rx jarnocrv Kao pa4rr.r fiartry)r,r roroM
rlperxoAHe rpr,r Ao qerllpu ro,q{He). Ilope,q penru.rKarFje EcrpatKrrBaqKrr( paAoBa roKoM Koje crygenru
fre HoBe Meroae u rruajy peryrapne roncynra\rje ca MeHTopoM (npe4aravenr), HarJracaK ce cra3Jba g
Ha Kpnrr,rrmo pa3Mr,rrrrJEarbe r,r DoKymaj 4a ce nocrojehlr pagoBr,r yHalpeAe nJrz Aa ce tr3)nraBarre
rexEr,rKe r{ Meroae trpuMeHe n ua gpyra.nrjnu rroAarlrrMa. Kao pesyrnar oror r{HTeH3mEor upoqec4
HeKoJII{Ko cry,qeHara ce 3ar,rHTepecoBaJro 3a AaJba ncrparc.rBaoa y oBoM rrpanqy. Heru oA ED( cy
oAJryqr-urr'r Aa Hanurry cnoje rr,racrep r$e, a HeKr,r u 4a uo.my cnoje aoKTopcKe crygllje r,rs ose o6racr[.
flpeluaa je rpyla trona3ntrKa peJrarr{Brro MaJrajep cy saxreru sa yuemhe na rypcy Br{coKrr, ToKoM
rrporeK;re ABe ro,ryrre cryAeuTtr cy 6r-rm reorva saAoBoJbuu fl, ctwqlatm cy apxnrerffypy Kypca Kao
je4lnctneny. Kpos uparnrvan Dpl,Icryrr cryAeurr crrvy 6pojne Berurnre tr rrocraarajy reuene ea
AaJ6a ricrporr.rBana y o6nacru roja cBe Br.rrne floflpuua o6puce rury*ror cry6a uopnformja snana
6yryhrx raua4qara na (fnnanczjcKoM TpxnrtrTy paaa, Kao rr y eKoHoMcKr,rM aKaAeMcKnM KpyroBnMa.

4.36 Apyra ArrAaKTrrrrKa cpeAcrBa

Cxpnma u orajgoBrr 3a IrpeAaBarSa u3 ,,@nrancnjcror rurxenepllrrra" na uacrep lporpaMy rrs xBarrrrrrarnBurD(

{uuancuja na Vnruepsuryry y Llupnry, Illnajqapsro.

4.5. OcraJro

4.5.1. flpurHarba, HarpaAe rr oAJrr{KoBarba 3a rreAaromKrr pal:

l.
2.

4.5.2. Ilrnof erbe HacraBe Ha ynrrBep3rrrerrrMa BaH 3eMJbe :

l. [p Hnrcona Bacr,rJbeBrrh je, Ao ca.pra, HcKJbyrrr4Bo [peAaBao y rrHocrpaHcrBy. llope4
ropeHaBeAeHux [peAMera y cBojcrBy HacraBHrrKa, 6no je raKobe acr{creHT Ha rpeAMerr,rMa:

Advanced Corporate Finance (Hanpe,uHe KoprroparlrBHe Qnnancuje)20I112012u2012120I3,
Financial Engineering (@unancujcru LrHlKerbeprrHr) 201412015 u20L512016. Onu rpeAMerLI

AplKaHr,r cy Ha YnunepslrreTy y llrapuxy roKoM rieroBrx AoKropcKl4x cTyAnja.

4.3a Yu6ennqu
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IICIIyBEHO C T MIIHIIMAJIHIIX KPIITEPIIJyMA (p aa y H acranu)

Baupe4nu upoQecop

PeAonnn upoQecop
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V PE3YJITATII Y PA3BOJY HAI'qHOHACTABHOT/YIUETHI.IqICO-HACTABHOT
TIOAMJIATKA lI YTIEIIIhE v KOMI,ICI4JAMA 3A oAEPArrv 3ABPIIIHI,D( pA,qoBA (oflaeetau
ycnos 3a rc6op y ssafte pedosHoz npobecopa)

5.1 Y.reruhe y KoMrrcujn sa og6paHy paAoBa

Ocnonne crvAuie Yrcynan 6poj rraeHropcraBa' I 9 I

Y ra6eru HaBe

Macrep cryAnie nnu prarncrapcrce rere Yrynan 6poj rr,reHropcraBa:

Y ra6enu HaBeAHTe Ha evrue 5 o.q 3ABPIUHI,D(

i Cueuniarucruqne crvluie Vrynau 6poj ueuoropcraBa:

HatscAh'r'c Hal B nlue ) oAOpaFbeHI{x 3aBpIIIHax BA

1. Silvan Camenzind The short-run performance of
IPOs in Switzerland from 1997 to
20tt (2012)

Corporate Finance Menrop

2. Alexandra Egg The influence of the shareholder
constellation on the stock
performance (2013)

Corporate Finance Meurop

3. Tian Xia An empirical test of different
factor models on the Shanghai
stock exchans e (2014)

Empirical Asset
Pricing

Meurop

4. En Coc Lien Momentum strategies in the
Swiss stock market Q0l5\

Empirical Asset
Pricine

Menrop

5. Daniel Podgorski An inquiry into relative
performance of risk measures for
emerging stock markets (2016)

Risk Management Menrop

15

Warrick
Poklewski-Koziell

Inflation modeling: Risk premia and
derivative pricing Q0l3

Financial MeHrop

Sarah Jucker Pricing S&P 500 options under a

stochastic volatilitv model Q014
Financial
Ensineeri

Alfiya Shamisheva Systematic risk and portfolio
allocations for private markets
(201 s)

Empirical Asset
Pricing

Meurop

Jan Tepina Option-implied asset allocation
(2016)

Financial
Engineering

Patrick Lucescu Testing stock returns predictability
using
option data: A machine learning

roach 0020

Financial
Engineering &
Empirical Asset

Y ra6eru HaBernre Haienrue 5 o HIltX 3aBDIIIHIIIX Da.trOBa



.Ilonropcrce lucepraqnie/norcropcnu vuernnqnu npoienru

Yxyuan 6poj nrenropcraBa

rrpe3HMe r4 r4Me cryAeHTa:

HacJroB Pa.qa:

Saxynrer (ynunepsrrer):

o6racr: AaryM o46paHe:

cnoj crno (ueHrop/.nrau) : _rr,reHrop

5.3. llcnyreuocr yc:roBa 3a MelrropcrBo Ha AorcropcxtrM cryaujanra (y cK.ilagy ca Cranqap4ou 9 ra
axpe,qrraqujy cryAujcrNx rrporpaMa Aor$opcrrrx cryauja) - u uz6op y teane pedoeuoz npoeecopa,
onu u sa ut6op y zeane eanpednoz npoQecopa y noJby npupoduo-namenamuqnux Hayka.

IT C fIYb E H O C T MI,IHI,IMAJIHI,IX KP IIT B P I,I JYMA

1. OcnosHe: 9

2. Cueuuianu crlrrrKe:
3. Marucrapcre
4. Macrep 15

5.
.{orropcxa
ALr ceprarlzj a/4o rrop cKe

cryAr,rie:
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vr AorrpuHoc AKMEMCKOJ r,r ruUpOJ 3AJEAHT{rIU

6.1 Yqeruhe y paAy opraHa rr reJra QanyJrrera u Ynnnep3rrera

6.2 Yqeurhe y KoMucnjarvra 3a us6ope y 3Barba

6.5 Yqemhe ot6o 3aKOHOAaBHITX TeJra [r ApYrO

6.3 Bofene npo$eorona.nnnx (crpyronxnx) opranuraquja u.nt yreurhe y rlrrxoBoM paAy

rr:tr|

European Finance Association 9raH Ot 2014. to lranac
American Finance Association 9ran Ot 2014. to AaHac

Fin & Math Doc Seminar UZH/ETH
3aje4Hr,rlrKlr ceMr{Hap [euaprnaaHa 3a 6anrcapcrBo Lr

Qunzncnje VnzBep3prrera y I{rEpkrxy 14 rpyrre 3a

6nsaucuicry MareMarlrKy ca ETX

Ko-oprannsarop (ca
crpaHe Yuunepsprrera y
Ilupraxy) c

rpe,ucraBHlrKoM ETX

2014. u 2015.
fonrrHe

SFI Corporate Finance Workshop 2014
I,Iurepu aulroH€urH a paAr{oHr{rla 3a AoKTop aHTe Lr3

o6racru KoploparuBHlrx dr,rnancui a

Ko-opraHpr3arop 2014. ro.{rHe

6 PeqeHsuie y HayrrHoM rraco[ncrrMa rr ocraJre ianne perleH3uie

P eIIeHrIzi e y cnelehuna rpecrr{xHlrM rraehyHapoAHlrM qacorrr{c vv'a
Journal of Bankine and Finance MzIA
Ouantitative Finance M2t
Ouantitative Finance and Economics li423
International Journal of Information Technology & Decision Makine M23
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6.7. Iloruxanalbe BaHHacraBH[rx aKaAeMcKrrx aKTnBHocrlr cry.ueHara

Ko-oprannaaquja ceMrrHapa r.r3 $unaucnjcre uareMartrKe (Fin & Math Doc Seminar UZII/ETII) ca
ronerarraa ca ETX y ldrzpr.rxy. Tororr.r 4ae ro4r.rue (2014. u2015.), Ha MeceqtroM r{r.rBoy ce oApxaBao
ceMlll{ap Ha KoMe cy rIJraHoBI.I ncrpold{BarrKnx lpyfla roje ca 6ale xnaHTnrar[Bnr.rM ([nranczjaua na
Ynurepszrery y Ilupnxy u ETX npe3euroBanr{ corrcrBeue r{ AncKyroBruru pa4re larr4pe .qpyrn(
yrlecuuKa ceMliuapa. Ceuunap je opraul,BoBarr ca rgejou o 6o;reu ynosuaaarry u upr,r6nuxaBarly ABe
rlcrpaDl(uBarlKe rpyne xoje ce 6ane crn ulau reMaMa, c rrdl rnro je4na Ha rarrraBa eKoHoMcKe I.r

t[r,rnancr,rjcre acneKTe AoK ce Apyra npere)Krro $olcycr,rpa na nrareMarr{rrxe MeroAe.

Ko-opra:rr.rraqnja rraelyuapo4ne 4orropcKe pa,Eronrnqe (no4 norpornrercrrou .{elaprMaua 3a
6amapcrBo n ([nnancrje ua Ynunepeu'rery y I]rpnxy y TllnajqapsK6l (fuuancnjcrcor nncrr.rryra) r.rs

Kopnoparr.rBHr.rx (lnuancr.rja (SF1 Corporate Finance Workshop 2014) ca jottr jeanwr AoKropaHroM.
f:rarnr,r qu:l paguouuqe je 6zo aa ce 3arrorrHe cepzja paAuouurla 3a AoKropcKe cry4enre na rojrrua 6u
oHr,r r{MaJrr{ rrpururiy aa npesenryjy croja:reopujcra r.r erraur,rprjcra ucrpalKnBa6a. cry,qenrr.r ca
I,IHocrpaHI,Ix ynlrBep3lrrera cy raKole y.recrroranrr.r, m:ro je nouehano KoMtrerl.rrr.rrBuocr H prBep3r.rrer
pqproEnle. Taro$e, ro je orr,roryhr.rno AorropaHTtrMa Aa qpouupe cuojy araAeMcrq Mpexy r rroBexy ce
ca IlHocTparrI{M KoJIeraMa KoJleraIrla. Cnrn yrecnr,rqfi cy nope,q corrcTBeHr,rx [peseura4-lja gonprrHeJM r.r

4ucrycnjont paAoBa Apyr[x frecErrrca. Heronr,rro yaaxeuux npollecopa ns Illnajqapcre je yneru,ruaao
4oralaj cnojuru [nenapnnM rrpeAaBanuMa. Hanocaerry, Bpe,qr rroMerryrrr 4a je ona papouzqa
ranove:ra cepujy cnuurlrx 4oralaja rojn ce oprannsyjy ca4a neh neh rnecr ro4,rHa.

Mernop-Aorropan 2014. r'r 2015. roArne ua ,qoloopcKoM rporpaMy ns rfunancuja na,{enap:nuarry sa
6anr<apcrno n ([nnancrje YnrrBep3r,rrera y I-lnprxy. Torol,r csor [4auAara MeHr,op-aorropanr fiMa
ynory nraBlror (orrraRra 3a clyAenre rojz noxalajy upny roamy AoKTopcKnx cry,uja. fnarne o6arege
cy uouoh y Be3I,r ca oBI,IM opraE[3arllroHlrM r,r aA,rr,rHncrparuBHxM nr,rrnrbr,rMa, rao r.r oprar*Baqr,rja
ApyrnrBeur,rx Aoralaja (oryrurarra) na rojnrr,ra uoBrr cryAenTrr rrMajy npr.rmnry 4a yno:najy crapuje
Aorroparrre r{ npo(f ecope.
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6.8. Vqeruhe IIACTABHIIM AKTIIBHOCTIIMA KO e He Aorroce ECIIE doAone

6.9. ,{onprrHoc aKTrrBHocrHMa rcoje uo6o.rrruanajy craryc yrJreg Ir craryc QarcyJrrera rr

yHrrBep3rrTeTa

[pyro:

OpraHusauuj a paAuonr,rua r ceMlrnapa (uorne rarv oAeJbaK 6.7).

Ynolerre HoBor r,r HarrpeAHor Macrep Kypca,,flpunrerbeHe KBaHTrrrarrrBHe Qunancuje" (norreAaru
oAeJbaK 4.2).

Y.reuhe Ha BpxyHcKr{M rnrefynapoAur,rM ronQepenqujaua (uorne4arr{ rorJlaBJbe VIID.
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ITC TIYE EH O C T MIIHI,IMAJIHIIX KPUTEP ITJYMA

Kau4.rgar Hmona Bacn:reruh, y trorneAy Aotrpzuoca araqerucxoj u uxpoj saje,ryg.r, rcuycaaa cne
[ocraBJreue ntr]urepujl'rue :

. Hayvrrfi E ]r,rB Aorropa eKoroMcKrx rrayKa na Ynr,rrepeurery y IIrFrxy, TlrnajqapcKa
(4oxropcra .rytnnoua nocrpu(lnKoBarra y Cp6nju y cr.na,ry ca 3arouoM o Br.rcoKoM o6pasorany).
Kpnrepr,rjyruu upocerrue orlene Behe og ocaru (8), rlu najrlrame rpr.r roAtrEe [eAarorrrKor
r,rcKycrBa Ha Bucororuroncxoj yctanonz cy rarole trcrryEeuu (e$errnnuo, upoce{ra oqeEa
Aecer r.r mecr roAtrrra le.qarorlKor lrcrycrra).

. OApr(ao je flptrcryrrHo npeAaBarre roje je noru:ruBHo oqerf,euo,
o O6jaurena rpu paAa I.I3 Kareropnje M20 (asa paaa M21A u jexan paa M2l) za o6nacru

eKoIIOMCKT.TX HayKa.
o yqemhe y paAy opraHa rr rena Qaryrrrera n Yrurepsr.rrera (,qorropaHr-MeHTop Ha ,{enapruarry

sa 6anrcapcrno r Qunancuje Ynunepsurera y ldr.rprxy, Illrajqapcra).
o yqemhe y pa4y npor[ecraona.uxnx (crpyrornro<) opranusaqr.rja (v:ran pe npo(feczouame

oprannsaqrje).
o Yqemhe y opranusaqzju u ao$eny cryuor4 ronr$epeuwja, rr,rauu(fecmq.rja (ro-opraursarop

je4nor ceumapa r.r je4re rr,refyuapoAEe AoKropcKe paAnonrrle Ha Vnrnepsurery y I{apory,
TTInsjqapsl€).

r Peqeuguje y Ha) moM qacorrficr,rrlra (peqenrenrrerupu ruefynapo.rya uayma vacomca).
. floApxaBare BaEEacraBHIrx axaAeMcKlx aKTzBuocrtr cryAeuara (opramsarfuja ceMuuapa fi

pa,ryrourdla 3a Mna4e r.rcrpaxurave).
r loupuroc arrmnocrnraa roje no6o;rmarajy craryc yflreA n craryc (parynrera u yruBep3zrEra

(opranuearrJda ve$ynapogne pa,4,rour,rrle 3a MJraAe ficrp Kr.rBaqe tg o6nacru ([ruac{a u
yaolene nonor rypca na Macrep trporpaMy rr3 KBaHTrrrarr.rBErx (fmancrja na Ymreporrery y
Ilupuxy, Illsajqapcra).

vII CTPIqHO-IIPOOECI,IOHAJIHT,I AOrrpnHOC

7.1. Y.remhe r pynoBoDelbe HayrrHIru/yrvrerHrrrrKrrM rr ApyrrrM rrpojeKTrrMa

Ha3r,rB npoj eKTa:,,Bpe4noBar5e aMepI,IqKI,Ix omllilj a"

QnHancupaH (oA Kora): Swiss Finance Institute & Vontobel Bank
Bpcra npoj e KTa : rp oj eKar ocHo BHax r.rcrp DKLIB arba

rrepHoA: 20ll-2014
cBoj crBo (pyrono4vraulyqecHrlK) : Yqecuur

Ha3HB rrpojeKTa: 66 BpeAnoBalbe er3orlrrrHrrx orlllvja"
QunancupaH (oA Kora): Swiss Finance Institute
Bpcra rpoj eKTa : rpoj eKaT ocHoBHax r,rcTpDKr,rBarba

nepHoA: 2013-2016

cBoj crBo (pyxono4wnu/yrccHr{K) : VqecHm

Ha3r,rB rrpojeKra: ,,Bpe4noBarbe olqPrja r.r MeHauMeHT pt{IsvrKa'(

QuuaucupaH (oA Kora): Swiss Finance Institute & Vontobel Bank

Bpcra [poj eKTa: rpoj eKar ocHoBHI{x HcrpDKr,rBarba

repr{oA: 2014-2016

cBoj crBo (pyxono4uJwr/yrccHr4K) : YqecHun

YHI,IBEP3I4TET YHI4OH EEO|P



O6aeJbarbe KoH JITAHTCKIIX TIOCJIOBA

7.3. YpefunauKlr rrocJroBlr

24. KoncyJrraHTcKe lr crltrrHe aKTrrBnocrrr

UniCredit Bank, Beozpad, Cpduja (napm-jyn 2010). Paryo Kao KBarrrr{rarr.rBHtr arra.rrrrrrap Ha
npojerruua Be3aHI{M 3a rp)Icruue pI.BI[(e, crparerrrre axrusuquje 6ame, r,r na pasnojy Fund Transfer
Pricing (FTP) uero4onorr{e.

Credit Suisse, International Wealth Management, Ilupm, Illeaj4apcxa (naj 2013-anputt 2020). Paryo y
TI,IMy uHBecrr{quonrx cqlarerzja Kao KBaETT{TartrBHr,r aHalrurrFrap. fnasm npojerrr: crlrarerrrKa u
TaKTr{rrKa ynaraea, uopr(forr.ro onrnmrar1lrje, flporleHe Kperasa ua Qr,rnancujcrcm rpxrumr(4
npoqeue prr3I,IKa, eKcrparrl4ia m0opMaquja r.r3 rroAarara Aocryrrqq.( Ha rpxnrtrrr,rMa gepmara. {lrau
caBeroAaBHe rpyne 3a rr.rerogolorr,rje parryuama pr.rsura. ,{oupunoc pa:nojy po6oruroaarm<
trHBECTI{qTIOHI{X AJIATXI'.

Barclays Private Banlc, Ilupw, Illaajqapcrct (uaj 2020-danac). ,{uperrop rrrMa 3a KBaErEraruBHe
crpareruje. O4ronopar 3a cBe KBaurr,rrarr{Brre Moaere (4yropo'ne u rparropo.ne) y ur{BecrfirgouuM
crparerrajaua.
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VIII CAPAFA CA AP}TI{M BLICOKOIIKOJICKI,IM, HAyTIHOICTPAXIIBATmI{M,
o/ryIo cHo LIHCTI{TyIII{JAMA KyJITypE IIJILI yMETIIOCTII

flpesenrallrlje ucrptDKLIBarIKor pala na rvrefyHapoAHr{rr,r ronQepenqujaua:

. "Optimal currency exposure under risk and ambiguity aversion". American Finance Association
Annual Meeting, San Diego, USA, 2020

o "Intra-horizon expected shortfall and risk structure in models with jumps", Quantitative Methods
in Finance 2019 Conference, Sydney, Australia" 2019

r "Intra-horizon expected shortfall and risk structue in models with jlmps", Vienna Congress on
Mathematical Finance, Vienn4 Austria, 2019

r "Intra-horizon expected shortfall and risk structure in models with jumps", 9th General Advanced
Mathematical Methods in Finance Conference, Paris, France, 2019

o "Optimal currency exposure under risk and ambiguity aversion",26th Forecasting Financial
Markets Conference, Veni ce,ltaly, 2019

r "Option-implied intrahorizon value at risk", 9m Bachelier Finance Society World Congress, New
York, USA, 2016

r "Option-implied intrahorizon value at risk", Belgrade Young Econornist Conference 2016,
Belgrade, Serbi4 2016

. "Parisian options with jumps: A maturity--excursion randomization approach',, 8s Bachelier
Finance Society World Congress, Brussels, Belgium, 2014

r "Analytic approximation to American put for jump-diffirsion processes", 76 Bachelier Finance
Society World Congress, Sydney, Australia, 2012

flpesenraqr,rje r,rcrpalru.rBaqKor paAa Ha pa,qr{oxr,rrlaMa r{ ceM[HapuMa:

r "Optimal curency exposure under risk and ambiguity aversion", Swiss Finance lnstitute
Research Days, Gezensee, Switzerland, 2019

. "Optimal curency exposure under risk and ambiguity aversion", Seminar at the Deparhnent of
Banking and Finance, University of Zurich, Zwich, Switzerland, 2019

r "Option-implied intahorizon value at risk", Seminar at the Departnent of Banking and Finance,
University of Zurich, Zurich, Switzerland, 2015

o "Option-implied inhahorizon value at risk", Swiss Finance Institute Research Days, Gerzensee,
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2013
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IX AHAJII,I3A P TA HA eAHO rJvrrlu; vcTafn1^ krc IbEHOCT I{X VCJIOBA

{p Hrmona Bacurenuh je saopmuo Maorcp cry,uuje t[rcrme (cnaop reopajcra (pr.rsrra) 2008. roAr4He r.r

Mactep cryAI,rje erouou{e (clraep rnarrrrrrarunne Qnnancuje) 201 1, ro4rnre na Ynroepsnrery y Eeorpa4y.
,{orropnpao je e(oHoMoKe lrayKe (crraep 6aurapcmo n r}ruraucuje) na @ary:nery sa 6usrulc, eronorr,rujy r,r

uurfopivrarllry na vnureprrrery y Ilupny 2016. ro4uue, og uaja 2020. ro4mre je sarroonen Kao A4permp
rI,IMa 3a KBarrrararuane crpareruje y Barolays Private Bank, Ilrpm, Ilnajqapcxa. IIpe sarooneEa y
Barclays Private Bank, pa"qro je oegalr roguna y Credit Suisse y 4unnar,rjr Intemational Wealth Management
Kao (BaHTr{Tarr{BHI,I aHanr{Tl{qap y rr4My 3a l,IHBecrxrluone ctparerr.rje.

Ol,20l9. roAI{He auroroBanje rcao erorepuu goqem na,{ertapnuany oa 6anrapcrno u $uuuucuje na
Ynunepsurery y Ilupnry rgeje rpeupao u npe4aje rypc,,Hanpe4ue KBaHTr,rrarr4BHe $nuancuje., (nproreue
MeroAa Marrr[HcKor yqena y $ulraucr,rjarua) na Macrepy r.ts KBaHTT[rarr,rBHrD. t[unancr.rja. [p Flmona
Bacrresnh uMa IIIecr roAItHa rreAaroruror ucKycrBa na Yuunepsulery y II[prDry. Tororrl ror nepuo4a, 6l,to
je uacrannur na rplr Kypca x acrorerr Ha AoAarHa qerr{pr.r Kypca. Tarofe, 6rao je MeHTop AeBer re3a Ha
ocHoBHr,rM u l5 rega na uacrep cry4ujaua, xao uua24 aeuecrapcra npojerra.

Eanu oe ucTpa;ruBarbuMa lrs o6raoru ftnnancr,rjoror umtterlepxHra, nop'ryforuo ornnuusaquja I,t nprMega
HanpeAHr,D( crarr,rcrr,{rrrrd( MeroAa y t}r,rnancujaua. o6jarrao je rpu paaa y npecruxr n{ qacon}rcr,rMa

Management Science, Journal of Banking and Finance, v Quantitotive Finance. Tarofe, gonpuueo je
rry6rzraqrjaua y Are ruonorparpuje, rao u je4nuu perujannmv paaoM y r6oprury ronr[epenrg.{crm
paAoBa. IberoBa AocaAaruma ucrplulc4Bana flperexno oe 6are pusr,qnua EarJrrD( cKoKoBa na (funancujcrunn
Ip&ru4rtrTrMa lI r6rrr(oBr.rM ytr,rqajenr Ha qeHe (pnlraucujcxro< Aepr,rBara. Honn npanrry.r rrorpa]KrBarsa
yK,'Ey'{yjy BaJryHe plr3xxe, omLIMaJrHe unrecuqr,rje Ha Ayrr{ poK, r@o I-t npr.rMeHe MarullHoKor yqer6a 3a
rpe4ualame Kperarf,a rleHa pa3lruzrn< $nnancujcrr.o< uncrpylr,reuara Ha cBeroKr{M 6epearua.

Iberoa ucrpaxrnaqKr paA je 4o ca4a [pBeHroBaH ua 18 uefynapo4xro< ronr[epenquja, paAuoHr,rqa t.r

ceMxHapa y Illsajqaporoj, Vratuju, @panrrycroj, Eeruju, Aycpuju, Cp6ujr.r, Cjearrrorunu Avepuvxrm
,{pxaralra u Aycrpaar.rju, yx.rsyvyjyhu American Finanoe Association Annual Meeting, Bachelier Finance
Society World Congress, Quantitative Methods in Finance Conference, u Vienna Congress of Mathematical
Finanoe. flonpenaenu je peIIeH3eIr uefynapo4nr,rx qacornlca us o6racrn eronourje r.r r[unaucuja, Kao trrro
cy Journal of Banking and Finance u Quantitative Finance.
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X MI4IIIJbEIbE O IICIYIbEHOCTIT YCJIOBA 3A II3EOP Y 3BAIbE CBAKOT

Ha ronrypc :a yxry Haf {y o6nacr Exonorracre nayre npnjanJla cy ce ,Fa KanprAara: Ap llurona
Bacfirres[h u ap {paro I4n!uh. Murnrese o I,Icqrnegocrl,I yc:rona sa us6op y srarre 4p .{para[ut:pha
4aro je y noce6noru nsneurrajy.

I4uajyhr,r y rr.ray Aa yxa Hayrma o6lacr Erononcxe Hayxe nptrnaAa HayrIHoM IroJby ApylnrBelro-
xyMarrr{cTrrrmfix HayKa, y HacTaBKy cne,ryr Mlrrruberbe o ]rcrryr6eEocr[ ycJIoBa 3a KaEIr{Aara 4p Hrmony
Bacr,rJresr,rha.

Oumru ycnon:
Kanqr,rAar Fluxo:ra Bacu:rennh je Ea)^rHrr Ha3rrB AoKTopa eKoHoMcrux EayKa creKao na Ynr,rnepsr,rrery y
I-{npzxy 2016. roamre. lorropcry 4nrnouy je nocrpr.r(f LIKoBao y Cp6uju20l9. ro,ryHe y cKrIaAy ca

3aronou o Bnco(oM o6pa:onarry. 3arpuno je 4orropcre cryauje ca MaKcrrMarHoM rrpocerluoM oqelroM.

Yrymro [rMa rrrecr roAlrua rleAaroruKor xcrycraa na YrnmepeurYry y I]uptlxy.

O6auernlr ycnorr,r:
l. floslrrunHo ollerleno npncryrluo npeAaBarbe r$ o6nacrn sa rojy ce 6upa: trcrryEelr
2. I/lurycrco y neAarorrrKoM paAy ca cryAeHTr4Ma: IlcrrybeE (xau4ngar urrra ne,UarollrKor rrcKycrBa

Ha BlrcoKortrKoJrcxoj ycranonr n ronlucrenro je no3I,ITEBHo oIIeneH y cryAeHTcKtrM auretarrla).

3. flogr.rrzsHa orleHa neAaroltrKor paAa y cryAeHTcK[M arrKeraMa roKoM IIeJIoKyIrEor rrporeruIor
us6opuor nepr,ro4a (aro raje 6nno): ucnyneu (npoce'ma oqena na auxeraua: 4.81).

4. O6jaaren jeAan pa,q r{3 rareropr.rje M20 nm rpu aara nr rareropuje M5l ur uaynre o6nacm sa

rojy ce 6upa: trcrryneu (o6janrena yrynno 3 paaa - 2 paAa I'B Kareropr'rje M2lA u jeaaH paA I'I3

rcareropuje M21).

I,Is6opnr.r ycnonr,r sa cra rrarra (tcrrynenocr najMarbe ABa oA Tpll nouylena eneueum) ncuyrenu
1. Crpyrno-rpo(f ecraonamrn 4onprrHoc: yreclrzK Ha Hayurorrl npojernrrua, peqen3elrr y

rrlefynapo4nuu vaco IIcrrM4 paAlro rrcKycrBo y BoAehrnrl csercKnvl 6amcaua.

2. ,{onpnnoc axa4eucroj u mrpoj raje4nn4r: Kpe4pase EoBor It HaupeAuor Macrep Kypca Ha

Yuureprr.rrery y I{uprxy, MeuTopcrBo Macrep cryAelrara.
3. CapaAna ca ApyrlrM BncoKomKoJrcKuM, o.Focno naytnro-rrcrpoKrrBarlKuM rncru, yrryrjaua y

3eMJBu lrJru lrHoorparrcrBy: opranr.rsaqrja n yueurhe na uely'napo4rulu xontfepsgr\rjalta u
paAlroHrrrlaMa.

ATA IIOCEEHO
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XI fIP OI 3A TI3BOP TA Y ONPEbEHO 3BABE HACTABHI,IKA

Koncraryjyhu Aa cy cBu Heo[xo,qnz ycnonu roje uponucyje flparunnur o lrs6opy y erama nactanrnra
Ynr,rnep:nrera ,,Ynuos" o,q 29.05.2018. ro,qzse ucrryrsem, Koruucuja npeglaxe Vnr'rneprr'r:rery,,Ynzon"

Aa craBrr onaj nrneurraj na yaur jarnocrn y rpajasy oA 30 ra-nenAapcrl{x AaE4 re g4 yronuro ne 6y4e
6ruo npnr,reg6r,r, Hactalno - nayuo rehe Pauluapcxor $aryrrrera Aonece o4rryry rojou Cexary
Yxnrepsurera ,,Ynuon" npeAnar(e Aa ce Ap II[Kona Bac[.rreruh nca6epe y rrare goqerrra 3a yxy
nayurry o6nacr EKoHoMcKe Hayxe,

,{aryna: 23 .ll .2020. roA.

IIpo$. Ap BoIrrKo x(uerosuh

IIpo$. Ap Ep#Ko YpoIueBrlh
IIpeAceAHLIK KOMLTCkIJ e

. Ap fop llaula BYrennh
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