YHUBEPCUTET 3A HAITMOHAJIHO 1 CBETOBHO CTOITAHCTBO

CTAHOBUIIE

Or: non. A-p Muniena ["'anueBa JlumoBa, katenpa ,,Marematuka®, YHCC,
ITH 4.5 Maremaruka, Hayuna cnenuantoct: ,,MaTreMaTuuecko MOJEIUpaHe 1
MPUJIOKEHUE HA MaTeMaTHUKara

OTHOCHO: KOHKYpC 3a AOLEHT 1o mpodecuoHanHo HampasieHue 4.5 ,,Martematuka“,
Hay4YHa CHEIUAIHOCT ,MaTeMaTH4ecKO MOJACIUpaHEe M TPWIOKEHUE Ha
MareMartukaTa B ukoHomukara“ B YHCC.

1. Undopmanus 3a KOHKypca
KonkypchT € 00sBeH 3a HyXIuTe Ha Karenpa ,,Maremaruka®, dakynrer [IpunoxxHa
nHpopmaruka u craructuka Ha YHCC cerimacHo Pemenne ma AC Ne 5/10.12.2025 .
VYdacTBaM B ChCTaBa Ha HAyYHOTO >KypHU IO KOHKypca cbrilacHo 3anoBen Ne 663/6.03.2026r.
Ha 3amecTHUK-pekTopa Ha YHCC.

2. Kparka nndopmanus 3a KaHIMJIATHTEe B KOHKYpca

B kxoHkypca ydacTBa €IMH KaHAMAAT - TJ. ac. A-p BunmcnaB HukosnoB byudakuues.
Bunucna BywakunmeB mojdydyaBa MarucTbpcka CTENEH HO MaTeMmatuka oT Dakyirera Mo
Marematuka u uHpopmaruka Ha CY ,,CB. Knument Oxpuncku npe3 1995 r. B nepuona
1997 r. - 2004 1. e gokTtopanT B YHuBepcuteT Ha Kamudopuus B bpaaitn (CAILLL), kbaero
npunoousa OHC , Jlokrop* B IIH 4.5. Maremaruka. Cnen 3aBpbiiaHeTo cu B bwarapus
pabotu kato acucteHT B MIHCTUTYTa o MateMaTHka U uHpopmartuka kbM BAH. Ot 2020 r.
€ acucTeHT B Karempa ,,Marematuka“ Ha YHCC, a ot 2021 r. 3aemMa akajieMH4HaTa
JUTBJKHOCT ,,IJ1. aCHCTEHT .

KannupoareT mnputekaBa M MarucTbpcka cTeneH Mo busHec aaMuHUCTpanus
(dunancm), npunodbuta ot YHusepcutet Ha FOrta (CALL) npe3 2011 r.

3. M3nb/HeHHe HA N3MCKBAHMATA 32 3aeMaHe Ha aKaJeMUYHATA JTbKHOCT

KagmumareT B KOHKypca Ti. ac. A-p BunucnaB DbywakumeB npeHs3nbiIHABA
KOJIMYECTBEHUTE M3MCKBAaHUS 3a 3a€MaHE Ha akKaJeMH4YHaTa JJIbXKHOCT ,,JJOLEHT",
onpeielIeHl 0T MUHUMaJIHUTe HanmoHanHu M3MCKBaHMs, KaTo NMpyu MUHUMaIeH npar oT 400
TOYKH, TOM peamusupa 511 Touku B pazmen | (rpymu A-JI). M3nbiaHeHn ca cblio U
nombiaHuTenHuTe usuckBanusd Ha YHCC, karo npu muHumaneH npar ot 100 Toukwy,
kaHauaateT otuuta 107 Touku B pazgen II (rpyma K). O6must Opoii chOpaHU TOYKH OT
JIBaTa pazJieya Ha KapTara 3a U3IIbJIHEHNE Ha KOJIMYECTBEHNUTE U3NCKBaHus € 618, ¢ xoeto ce
HAJXBBPJIA U3UCKYyeMUs MUHUMYM OT 500 TOUKH.

Ilo oTHOIIEHNE HA KAYECTBECHUTE HU3UCKBaHHWA, KAHAUAATHT NPEACTABA CIIpaBKa, CbAbpiKallla
MHOKECTBO HeﬁHOCTH, yuyaCTud W HWHUIUATUBU OT OpPraHU3AlMOHCH, AJIMHUHUCTPATUBCH U
M3CJICIOBATENICKH XapaKTep, BCHUKH T€ M3JUraly 100poTo MMEe Ha YHUBEPCUTETA U aBTOPUTETa



Ha Karezapa ,,Marematuka““. Ot 2020 ronuHa 1. ac. 1-p byyakuues € ppKOBOIUTEN Ha OTOOPA TI0
Marematuka Ha YHCC 3a yuyactue B Harmumonannara ctyneHTcka onumnuaga. OTnudHaTa My
paboTa 1o CeNneKIrs U MOATroTOBKa Ha 0TOOpa € MpUYrHA 32 IPU30BUTE KIIACHpaHUs Ha 0TOOpUTE
Ha YHCC. Cpen ocraHanuTe akTUBHOCTH CE€ OTKPOSIBAT: MHOXECTBO Y4YacTHsl B HAILlMOHAJIHU U
MCXKIYHapOIHU KOH(bepeHLH/II/I n CEMHUHApHU, PBKOBOJACTBO M YYAaCTHA B HAIlMOHAJIHU HAYYHHU
NPOCKTH, pa3paboTBaHe Ha y4yeOHW mporpamu u ap. [IpaBu BneyatiieHHe, 4e KaHIUIATHT
peanu3upa CBOS Hay4Y€H ONUT Ype3 KOHCYITAHTCKA JEHHOCT.

N35noxeHoTo MU JaBa OCHOBAaHHME Jla nOOKpens W3LsUIO cTaHoBHUIIeTOo Ha CbBeTa Mo
xabmmramus Ha YHCC, de kanguaaTypaTta Ha Ti1. ac. A-p BunucnaB bydakuneB HambiHO
CHOTBETCTBA HA KOJMYECTBEHUTE M KAUECTBEHUTE M3MCKBAHMS 32 3a€MaHe Ha aKaJeMUYHATa
mrbxkHOCT ,,g01eHT” B YHCC (IIpoTtokon ot 3acenanue Ha CbBeT mo xaOwmmrtammst Ne 11 /
06.11.2025 r.).

4. OueHka Ha y4yeOHO-IIpeNnoAaBaTEJCKaTa e HOCT 3a BCeKH KaHIAMIAT MOOT/AeJTHO
CobriacHo mnpenocTaBeHaTa cripaBka, 3a nepuona 2020-2025 kaHauaaThbT HMMa B
YHCC o6mo 1132 yaca ynpaxuenus u 510 waca nexkumu. I'n. ac. n-p ByuakuueB uere
JIEKIIMOHHH KypcoBe U MpoBexJa ceMuHapHH 3aHATUS B YHCC Ha Obarapcku v aHMIMHCKU
€3uK Mo ydeOHHuTe aucuuruimHun Marematuka 1 u 2 gact, CodTyep 3a ONTHMHU3ALMOHHU
3ajaud W JIUCKpeTHM alropuTMu U CTpPYKTypu. B mnpemopaBarenckara cu JeWHOCT
KaHJIUJAThT U3I0J13Ba ChbBPEMEHHU M MHOBAaTUBHU METOJAM, aKTUBHO BHEIpPSIBA TUTMTAJIHU
UHCTPYMEHTH.

Harpynanust npenoaasarencku onut kakto B YHCC, Taka u B Apyru yHUBEPCUTETH
IpeIy TOBa, J1aBaT OCHOBAHHUE 3a MOCTaBSHE HA BUCOKA OYEeHKA HA NOO020MEEeHOCmma My 3a
3aeMaHe Ha akaJeMU4HaTa JUIbXHOCT ,,JIOLEHT 10 OTHOIIEHHWE HAa CBBP3aHUTE C HeEs
IIPEI01aBaTeNICKU aHTA)KUMEHTH.

5. Kparka xapakTepucTHKA Ha NPeJCTABEHUTE HAYYHH TPYA0Be/My0IUKANNA

3a ywactue B KOHKypca ri. ac. A-p BunucnaB byuakumeB mpencraBs 11 HaydyHM
My OIUKaIuu:

e 2 myOyuKaluy B HayYHU U3JJaHUsA, KOUTO ca peepupaHu U uHaekcupanu B Web
of Science, kaTo eqHaTa € B bpBH kBapTui (Q1), a BTOpaTa - BbB BTOPU KBapTHII
(Q2) ciopen Texuusa Ummnakt daxtopa (IF);

e O myOnukanMu B HAay4YHU H3JaHUS, KOUTO ca peepupaHd M HHAEKCHPAHU B
Scopus, umatr Umnakt pasr (SJR), Ho Hamar IF. Enna ot cratuure e npuera 3a
reyaT KaTo € MPeJCTaBeH ChbOTBETHUS TOKYMEHT.

OcHoBHHMTE My WH3CleIBaHUATA ca B o0JacTTa Ha MaTeMaTUYeCKUTE METOIU Ha
¢uHaHCOBaTa MKOHOMHUKA U ca (DOKyCHpaHU BbPXY HOBM METOJIM M MHAMKATOPH 3a OLIEHKA
Ha pUCKa OT HEM3I'bJIHEHUE B KpeOUTHHS mopTdeiin Ha OaHKOBU MHCTUTYIMH. M3non3BaH e
MaTeMaTHYeCKH arapar, BKJIIOYBAI METOAM OT o0jacTTa Ha TEOpHUs Ha BEPOSTHOCTHUTE,
MaTeMaTHyecKa CTaTUCTHKA, MPHJIOKHA (UHAHCOBAa MaTeMaTHKa. [10-KOHKpEeTHO, aHAU3bT
ce 0a3upa Ha: BEPOSTHOCTHHU MOJIEH Ha KPEIUTEH PUCK; aCUMIITOTUYEH aHAJIU3, arperupaHe
Ha CIy4yailHM BeJIMYMHU U 3aKOH Ha TOJEMHTE YHUCIA; €IEMEHTH OT TEOpHsTa Ha PHUCKa;
CTaTUCTMUYECKH AaHAIM3 HA PEAIHU JaHHH, BKIIOYMTEIHO OO0pabOTKa M WMHTEepHpeTanus Ha
BpPEMEBU PEIIOBE U JPYTH.



6. CuHTe3MpaHa OLIEHKA HA OCHOBHHMTE HAYYHHU M HAYYHO-NPUJIOKHH MPUHOCH HA
KAH/IUIATUTE

AHanu3bT Ha NPUIIOKCHUTE 33 y4acTHe B KOHKypca JJOKa3aTeJCTBa MH JaBa OCHOBaHHE Jia

nomewposi 3asBEHUTE OT KaHIUIaTa HAyYHM M HAyYHO-IPUJIOKHHU mpuHocHu. llle orbGenexa
Hal-ChIIIECTBEHUTE, CIIOPE]] MEH, IPUHOCH:

e BoBeneHn ca HOBU arperupaHd MUHAMKATOPH 3a KpeAuTeH puck — l3Benen
Koe(UUMEeHT Ha Heu3nbjiHeHue u W3BegeH koedunueHT Ha 3aryda, KOHUTO
MO3BOJISIBAT MHJIUPEKTHA OIEHKA Ha BEPOATHOCTTA OT HEU3I'BJIHEHHE HAa KPEIUTHU
3aJIbJKEHUS KaKTO M OllEHKa Ha pa3Mepa Ha 3aryoure 4pes arperupaHu CTaTUCTUKH.

o [lpennoxxena e MaTemaruuecka ¢opManu3anmuss Ha JBaTa HHAUKATOpa.
Maremaruuecku € 000CHOBAHO TSAXHOTO MPHUJIOKEHUE KATO Ca aHAIM3UPAHU TEXHUTE
CBOMCTBA, IOKA3aHU Ca ACUMITOTUYHUTE UM XapPaKTEPUCTUKU MPHU TOJIEMH KPEAUTHU
noprdeiinu. [Tokazana e Bpb3KaTa UM € KJIACMYECKH MMOKA3aTeIH 3a KPEIUTEH PHUCK,
KOETO MO3BOJIsIBA Aa ObAT pas3riekJaHu KaTo TAXHO 0000IIeHIE UITH alITepHATUBA.

e l3non3BaHuWTe MHAMKATOPU MMAT MPUIOKEHHE MPHU BaJUAUpaHE Ha METOAUTE 3a
OIICHKa Ha 3ary0a OT HEU3MbJIHEHHWE B KPEAUTHU MHCTUTYIMU. Taka BHBEICHHUTE
MHMKATOPU MOXKE Jla Ce OLEHSIBAT MPU 3HAYUTEITHO HaMaJeHHU Pa3Xxoiu Ha BpeMme U
pecypcu W BB3 OCHOBa Ha OOIIECTBEHO JOCTBIIHH JaHHH. YUpe3 eMIUupHIHU
U3CcleBaHus BBPXY JAaHHM 3a ObJrapckara OaHKOBa cHCTEMa € JIEMOHCTpUpaHa
MpaKkTUYecKaTa MPUI0KUMOCT U €(DeKTUBHOCT Ha MPEIJIOKEHUTE UHIUKATOPH.

Cuutam, ye MpenCcTaBeHUTE HAYYHU TPYAOBE Ca aKTYalHH, ChIbpPKAT OPUTHHAIHU HAYYHH
pe3yaTaTH U UMaT KaKTO TEOPETUYHA, TaKa U MPHIOKHA 3HAYUMOCT.

7. OCHOBHM KPUTHYHHM 0e/Ie’KKHM U NPeNnopbKH KbM BCeKH KaHIMIAT MOOT/AETHO

KeM kangumatTa B KOHKypca HsIMaM KpuUTHUHM Oenexxku. Ha 0Gasara Ha
Hay4yHOM3CIIEeIoBaTe/ICKaTa M IpPWJIOKHATa JIEHHOCT, KakTO W Ha JEMOHCTpUpaHUTE
npodecoHalHM KadecTBa M HAyyHM HHTEpecH Ha TIJ. ac. Ja-p BumucnaB byuakuwues,
MIpenopbyYBaM Jia MPOIbJIKU aKTUBHATA CH MIpernojaBaTesicka U HayyHa JIeHHOCT.

8. 3akuiouenue

Crnen kaTo ce 3amo3Hax C NPEJICTABEHUTE B KOHKypca MaTepHalid U HAy4YHHU TPYAOBE U
Bb3 OCHOBA Ha HAMPABEHHS aHAJIU3 Ha TAXHATA 3HAYMMOCT U ChIBPKAIIU CE€ B TSIX HAYYHU U
Hay4YHO-IIPUJIOKHU MPUHOCH, MIOTBBPXKAaBaM, Y€ KaHAUAATHT, TII. ac. A-p Bunucnas Hukonos
Bydakumes, u3isuio yaoinerBopsiBa usnuckpanusita Ha 3PACPD, [IpaBuiiHnka 3a npusioxeHue
Ha 3PACPb wu IlpaBmwiHuka 3a oOpraHmzanusara W TMPOBEKIAHETO HAa KOHKYpCH 3a
npu0o0MBaHe Ha HAyYHA CTETICH U 3a 3aeMaHe Ha akaJeMUu4Hu aawmxHocTu B YHCC.
Bb3 ocHoBa Ha ropeusnoxenoro aasam HHOJOXHUTEJIHA OLEHKA na xannugata u
yOeneHo mpenopbuBaM Ha YBakaemoro HaywHoTo Xypu ma mpennoxku Ha DakylaTeTHHS
cbBeT Ha OIIMC B YHCC na uzbepe 1. ac. n-p Bunucnas Hukosnos Bydakuues 3a ,,101IEHT” B
npo¢eCHOHATHOTO HampaiieHue 4.5 ,,MaremaTtnka®, Hay4Ha CIEIUATHOCT ,,MaTeMaTniecko
MOJIeJIMpaHe U MPUII0KEHHE Ha MaTeMaTUKaTa B MKOHOMHUKaTa® KbM Kareqpa ,,MaremaTuka“
na YHCC.

24.04.2026 r./rp. Codus [oamnuc:
/ nou. 1-p Munena /fumoa/



UNIVERSITY OF NATIONAL AND WORLD ECONOMY

STATEMENT

From: Assoc. Prof. Milena Gancheva Dimova, PhD

Department of Mathematics, University of National and World Economy (UNWE)
Professional field 4.5 “Mathematics”

Scientific specialty: “Mathematical Modelling and Applications of Mathematics”

Subject: Competition for the academic position of Associate Professor in professional field
4.5 “Mathematics”, Scientific specialty “Mathematical Modelling and Applications of
Mathematics in Economics” at the University of National and World

1. Information about the competition

The competition has been announced for the needs of the Department of Mathematics,
Faculty of Applied Informatics and Statistics at UNWE, in accordance with Academic
Council Decision No. 5 of December 10, 2025. I am a member of the scientific jury for the
competition pursuant to Order No. 663/March 6, 2026, of the Vice Rector of UNWE.

2. Brief information about the candidates in the competition

There is one candidate participating in the competition — Chief Assistant Professor Vilislav
Nikolov Boutchaktchiev, PhD. Vilislav Boutchaktchiev obtained a Master’s degree in
Mathematics from the Faculty of Mathematics and Informatics at Sofia University “St.
Kliment Ohridski” in 1995. In the period 1997-2004, he was a PhD student at the University
of California, Irvine (USA), where he was awarded the PhD degree in professional field 4.5
Mathematics. After returning to Bulgaria, he worked as an Assistant Professor at the Institute
of Mathematics and Informatics at the Bulgarian Academy of Sciences. Since 2020, he has
been an Assistant Professor at the Department of Mathematics at UNWE, and since 2021 he
has held the academic position of Chief Assistant Professor.

The candidate also holds a Master’s degree in Business Administration (Finance), obtained
from the University of Utah (USA) in 2011.

3. Fulfilment of the requirements for occupying the academic position

The candidate in the competition, Chief Assistant Professor Vilislav Boutchaktchiev, PhD,
exceeds the quantitative requirements for the academic position of Associate Professor, as
defined by the minimum national criteria. With a minimum threshold of 400 points, he has
achieved 511 points in Section I (groups A—D). The additional requirements of UNWE are
also fulfilled, as the candidate has accumulated 107 points in Section II (group K), exceeding
the minimum threshold of 100 points. The total number of points obtained from both sections
amounts to 618, which surpasses the required minimum of 500 points.



With regard to the qualitative requirements, the candidate has provided documentation
demonstrating a wide range of activities, participations, and initiatives of organizational,
administrative, and research nature, all contributing to enhancing the reputation of the
University and the authority of the Department of Mathematics. Since 2020, Chief Assistant
Professor Boutchaktchiev has been the head of the UNWE Mathematics Team for
participation in the National Student Olympiad in Mathematics. His excellent work in the
selection and preparation of the team has led to top rankings for the university’s teams. Other
notable activities include numerous participations in national and international conferences
and seminars, leadership and participation in national research projects, and the development
of academic curricula. It is also noteworthy that the candidate applies his scientific expertise
through consulting activities.

The above provides sufficient grounds for me to fully support the opinion of the UNWE
Habilitation Council that the candidacy of Chief Assistant Professor Vilislav Boutchaktchiev
fully meets both the quantitative and qualitative requirements for the academic position of
Associate Professor at UNWE (Minutes of the Habilitation Council meeting No. 11 /
06.11.2025).

4. Evaluation of the teaching activity for each candidate separately

According to the provided report, for the period 2020-2025 the candidate has delivered a
total of 1,132 hours of seminars and 510 hours of lectures at UNWE. Chief Assistant
Professor Boutchaktchiev teaches lecture courses and conducts seminars in both Bulgarian
and English in the following disciplines: Mathematics I and II, Software for Optimization
Problems, and Discrete Algorithms and Structures. In his teaching practice, the candidate
employs modern and innovative methods and actively integrates digital tools into the
learning process.

The accumulated teaching experience, both at UNWE and at other universities prior to that,
provides sufficient grounds for a high evaluation of his preparedness for the academic
position of Associate Professor with respect to the associated teaching responsibilities.

S. Brief description of the submitted scientific works/publications

For participation in the competition, Chief Assistant Professor Viliislav Boutchaktchiev,
PhD, has submitted 11 scientific publications:

e 2 publications in journals indexed in Web of Science, one of which is in the first
quartile (Q1) and the other in the second quartile (Q2) according to their Impact
Factor (IF);

e 9 publications in journals indexed in Scopus, which have an SCImago Journal Rank
(SJR) but do not have an Impact Factor. One of these papers has been accepted for
publication, with supporting documentation provided.

The candidate’s research is primarily in the field of mathematical methods in financial
economics and is focused on the development of new methods and indicators for assessing
default risk in the credit portfolios of banking institutions. The employed mathematical
approach includes methods from probability theory, mathematical statistics, and applied
financial mathematics. More specifically, the analysis is based on probabilistic models of
credit risk, asymptotic analysis, aggregation of random variables and the law of large
numbers, elements of risk theory, as well as statistical analysis of real data, including the
processing and interpretation of time series, among others.



6. Synthesized evaluation of the main scientific and applied-scientific contributions of
the candidates

The analysis of the materials submitted for participation in the competition provides
sufficient grounds to confirm the scientific and applied contributions claimed by the
candidate. The most significant contributions, in my opinion, are as follows:

e New aggregated indicators for credit risk have been introduced — the Inferred rate of
default and the Inferred loss rate, which allow for an indirect assessment of the
probability of default, as well as an evaluation of the magnitude of losses through
aggregated statistical data.

e A mathematical formalization of both indicators has been proposed. Their
applicability is theoretically justified through an analysis of their properties, and their
asymptotic behavior for large credit portfolios has been established. Their
relationship with classical credit risk measures has also been demonstrated, allowing
them to be interpreted as a generalization or an alternative to existing indicators.

e The proposed indicators can be applied in the validation of methods for estimating
loss given default in credit institutions. They can be computed with significantly
reduced time and resource requirements and are based on publicly available data.
Through empirical studies based on data from the Bulgarian banking system, the
practical applicability and effectiveness of the proposed indicators have been
demonstrated.

In my opinion, the submitted scientific works are relevant, contain original scientific results,
and have both theoretical and practical significance.

7. Main critical remarks and recommendations for each candidate individually

I have no critical remarks regarding the candidate. Based on his research and applied
activities, as well as the demonstrated professional qualities and scientific interests, I
recommend that he continue his active teaching and research work.

8. Conclusion

Having reviewed the materials and scientific publications submitted for the competition, and
based on the analysis of their significance and the scientific and applied contributions
contained therein, I confirm that the candidate, Chief Assistant Professor Viliislav Nikolov
Boutchaktchiev, PhD, fully satisfies the requirements of the Law on the Development of
Academic Staff in the Republic of Bulgaria, its Implementing Regulations, and the
Regulations for the organization and conduct of procedures for acquiring scientific degrees
and occupying academic positions at the University of National and World Economy.

Based on the above, I give a POSITIVE EVALUATION of the candidate and strongly
recommend that the esteemed Scientific Jury propose to the Faculty Council of the Faculty of
Applied Informatics and Statistics at UNWE to elect Chief Assistant Professor Viliislav
Nikolov Boutchaktchiev, PhD, to the academic position of Associate Professor in
professional field 4.5 “Mathematics”, scientific specialty “Mathematical Modelling and
Applications of Mathematics in Economics” at the Department of Mathematics, UNWE.

24.04.2026 / Sofia Signature: ..............ocooiianl.
/ Assoc. Prof. Milena Dimova, PhD /



