CTyamjcku nporpam/cTygujckmn nporpamu: Onwta eKoHomuja

Bpcra v HMBO cTyauja: MacTep akajieMcKe CTyauje

Hasus npeamerta: ®MHaHCUjCKU AepuBaTH

HacraBHuK (Mpe3ume, cpeare cnoso, ume): Jakwmh M. Munena, ipeHosak M. Mukuua

Craryc mpemmera (Ha KojuM cMmepoBuMa): OOaBe3aH Ha MoayJdy DuHaHcHje, O0ep3e H
0aHKapCTBO

Bpoj ECMB: 8

Ycnos:

LUwusb npeamerta

lnse u3yyaBama HACTAaBHOT IpeIMETa jecTe YIO3HABame CTYACHATa ca KapaKTepUCTHKama |
crienmM(UUHOCTIMA TPXKHINTa (UHAHCHjCKUX aepuBara. (DHHAHCHjCKU NIEPUBATH MMy BaXKHY
yIIOTYy Y KOHTPONH M TpaHcdepy TPKHUIIHOT M KPEJUTHOT PHU3MKA M CMambHBalky TPOLIKOBA
nocnoBama. [loHya GUHAHCHjCKHUX JepyBaTa U JUKBUAHOCT HBUXOBUX TPIKHINTA YKa3yjy Ha TO Ja
jé OArOBOPHUM W CTPYYHHM KopuiihemeM OBHUX HHCTpyMEHaTa paHac Moryhe 3HaudajHO
yHampenutu mepdopmance mocioBama. Crora je o BEIMKOT 3HAadaja Aa CTYISHTH pasyMejy
(yHKUMOHHUCakE TPXKUIITA PUHAHCH]CKUX AEpPHUBATA.

Ucxop npegmeta

W3ydaBambeM HACTaBHOT MpeaMeTa CTYJICHTH YCBajajy HEOMXOAHE TEOPH]jCKO-METOONOIIKE
KOHITCTITE HAa OCHOBY KOjUX CE€ W3BOJE aHAIM3E PA3IMUATHX IPoOJIeMa KOjU Cy pEleBaHTHHU 3a
TpKUIITE aepuBata. Ha Taj HauMH, CTYJACHTU C€ OCIOCO0JhbaBajy Ja OIEHE CTEMEH H3JI0KECHOCTH
OpOjHHMM PHU3UIMIMA U JIa Y IPAKCH MPUMEHE PA3IMYNTE UHBECTUIMOHE CTpaTerHje.

CapgpiKaj npeamerta

Teopujcka Hacmasa

OcHoBe 0 (puHaHCHjCKUM AepuBaTUMa; PerynatuBa TpikuinTa GUHAHCHjCKUX nepuBaTa; Tpkuiira
¢dopBapzaa, djyuepca, cBomoBa M onnuja; TexHuka QopBapa U ¢jydepc TpKUIUTA; yTBphUBame
nene ¢opsapa U ¢jydepc yroBopa; XeHuHr cTpaTerdje ynorpedom ¢jydepca; Tpkumra KaMaTHUX
crona; Mozen tepMuHcke 1iene; Comn yroBop; OmuujcKu yroBop

lMpakmuyHa Hacmasa:

BeXbe, CeMUHAPCKM pafoBy

JNutepatypa (Hasus 1 6poj cTpaHa):
1. John C. Hull, Options, Futures and Other Derivatives, Prentice Hall, 2002
2. huposuh 3opan, ®unancujcku lepuBatn, beorpag, CTyaeHTCKH KYJTYPHH LeHTap,

2003
3. Mapunkosuh Cphan, ®unancujcka Tpxxumra, Hum, Exonomckn dpakyarer y Humry,
2011
BbpojyacoBa aKTUBHe HacTaBe Octanu
MpepaBatba: Bexxbe: Opyrm obanum | Ctyanjcku NCTPa*KNBAYKKM | HacoBw
2 2 HacTase: paa: 4
KOHCyATaumje

Metoge nssohera Hacrase: Teopujcka (IpeaaBama) U MpakTHIHA (BExKOE)

OueHa 3Hara (MakcumanHu 6poj noeHa 100)

MpegucnutHe ob6aBsese MoeHa 3aBpLWwHU UcnNuT noeHa
AKTUBHOCT Yy TOKY NpeaaBatba 5 nMCcaHu ncnut 40
NpaKTUYHa HacTaBa YCMEHU ucnut

KONOKBUjyM-U 50 (30+20) | ..........

CemunHapckm 5






