VYnpasjeHnue puckamu B HepreTuke - 1 (Me:k(akyabTeTCKHl Kypc)
ABTOp Kypca [ean ®anTanuyau

ITean Kypca: 3TOT Kypc NOCBSILEH OCHOBaM YIpaBJIeHUs1 pUCKamMu B 3HepreTuke. CTpyKTypa
Kypca COOTBETCTBYET opuIanbHOMY yueOHoMy riany 2012 r. k ceprudukanmu
[TpodpeccronanpHoe ynpasienue puckamu B sHepretuke (Energy Risk Professional, ERP),
pazpaboTanHOi MexayHapoJHOM accolariel CrieluaaiCTOB 0 YIIPABISHUIO pUCKAMH (
GARP), elMHCTBEHHOI MEXIyHAPOIHO MPU3HAHHON cepTU(UKAIIMU B 00JaCTH
9HEPreTUYeCcKrX puckoB. [10CKOJIBKY OCHOBHYIO ayAUTOPHIO Kypca COCTABIISAIOT CTYIEHTHI -
9KOHOMMCTHI, JaHHBII KypC MOKPbIBAET (PUHAHCOBYIO U SKOHOMMUECKYI0 yacTu ERP:
"durHaHCcoBBIE MPOAYKTH U olieHKa" (20% 3K3ameHa).

IIpeaBapuTesbHbIe YCJOBUS: CTYAEHTHI JOJKHBI ObITh 3HAKOMBI C OCHOBHBIMU MOHSATHSAMU
CTaTUCTHKM ¥ SKOHOMETPHUKH, BKJI0YAsI TEOPUIO BEPOSATHOCTEN, JIMHEWHYIO anreopy, MeTo
HAMMEHBIINX KBAJPAaTOB, METO/ HauOOJIbIIEro MpaBIonogoous, a Takke OCHOBHBIMU
HNOHATUAMM aHAJIM3a BPEMEHHBIX PSAA0B U CTOXACTUUYECKUX UCUUCIIEHUH.

MeTon oneHHUBaHHA: OLICHKA 3a KyPC BBIBOJUTCS HAa OCHOBaHMM ceMUHapoB (10%) u
mucbMeHHOro 3k3ameHa (90%).

Oo6mast npoo/KNTENBHOCTD: 30 aKaIeMIUYECKHUX YacoB.

CemuHapoB: 6 akaJJleMUYeCKIX YacoB.

A3bIK NpenojaBaHMsi: AHIIIUACKUIA.

Bpems npenogaBaHusi: CEHTSIOPD - cepeJrHa OKTSAOPSI.



[Iporpamma kypca
PuHaHCOBbIE MPOAYKTHI U o1leHKa [30 yacoB Jekumii + 6 4acoB ceMUHAPOB]
*  @opsaporble KOHMPAKNblL U PbloUepCyl, mopeyembvle Ha POHOOBbIX PIHKAX
- Steven Errera and Stewart L. Brown. Fundamentals of Trading Energy Futures
Options, 2nd Edition (Tulsa, OK: PennWell Books, 2002). I'naBa 3: Behavior of
Commodity Futures Prices
- Robert McDonald. Derivatives Markets, 2nd Edition (Boston: Pearson Education,
Inc., 2006). I'naBa 6: Commodity Forwards and Futures
*  Ouepeemuueckue c6onvl
- Vincent Kaminski (ed). Managing Energy Price Risk (London: Risk Books, 2004).
I'nasa 1: Energy Swaps
* Duepeemuueckue ONYUOHbL
- Vincent Kaminski (ed). Managing Energy Price Risk (London: Risk Books, 2004).
I'naBa 2: Energy Options
* DK30MuuecKue ONUUOHbL
- Vincent Kaminski (ed). Managing Energy Price Risk (London: Risk Books,2004).
I'naBa 3: Energy Exotic Options
* OyeHKka onyuoHO8 U YnpasneHue pUcKamiu
- Dragana Pilipovic. Energy Risk: Valuing and Managing Energy Derivatives,2nd
Edition (New York: McGraw Hill, 2007). I'taBa 9: Overview of Option Pricing for
Energies. ['naBa 10: Option Valuation
- Les Clewlow and Chris Strickland. Energy Derivatives: Pricing and Risk
Management London: Lacima Publications, 2000). I'1aBa 9: Risk Management of
Energy Derivatives
*OuyeHKa peanvHulX ONUUOHO8
- Alexander Triantis. Handbook of Modern Finance (New York: Research Institute
of America, 2003). JIocTynIHO OHJIAlH:
http://www.rhsmith.umd.edu/faculty/atriantis/PDF/Real %200ptions_Handbook
%200f%20Modern %20Finance.pdf I'maBa 7: Real Option Valuation
- William Bailey, Benoit Couet, Ashish Bhandari, Soussan Faiz, Sunaram Srinivasan
and Helen Weeds. Unlocking the Value of Real Options (Oilfield Review Winter
2003/2004). HoctynHo onnaiiH: http://sundysrinivasan.com/Links/Articles/w03.pdf
*Cnekyaayuu u cnpeo - mopeoensi SHePZOHOCUMENSAMU
- Steven Errera and Stewart L. Brown. Fundamentals of Trading Energy Futures and
Options, 2nd Edition (Tulsa, OK: PennWell Books, 2002). I'naBa 4: Speculation
and Spread Trading
* Xedoicuposarue puckos, C8s13aHHbIX C SHEP2OHOCUMENIMU
- Peter C. Beutel. Surviving Energy Prices (Tulsa, OK: PennWell Books, 2005).
I'naBa 3: Different Kinds of Risk
- Tom James. Energy Markets: Price Risk Management and Trading (Singapore:
John Wiley and Sons, 2008). I'maBa 13: Energy-Market Hedging Scenarios
- Steve Leppard. Energy Risk Management: A Non-technical Introduction toEnergy
Derivatives (London: Risk Books, 2005). I'naBa 4: Physical Transactions and Basic
Hedging Instruments
e [lozo0Hble Oepusamugol
- Geoffrey Considine, Ph.D. Introduction to Weather Derivatives. JIocTynHO OHJIaiH:
http://www.imf .org/external/pubs/ft/weo/2011/01/pdf/c3.pdf



- Kevin Baumert and Mindy Selman. Data Note: Heating and Cooling Degree Days.
(World Resources Institute, 2003). JlocTynIHO OHJIAIH:
http://cait.wri.org/downloads/DN-HCDD.pdf



