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NINHENHBIE CUCTEMbI

CUHTE3 OBPATHOM CBA3M NO BbIXOQY B AUCKPETHbIX
CUCTEMAX YNPABJIEHUA KAK 3AO0AYA ONTUMUIALIUA

Xne6Hukoe M.B. 3-22
CTOXACTUYHECKUE CUCTEMbI

no3anumoHnMPOBAHUE U UOEHTUOUKALUA NMAPAMETPOB

ﬂ,BVl)KE!'IVlFl noaBOOHOIO AMNMNAPATA NO HABJIIOOAEHNAM CO

CNNYYAUHBIMU 3ANA3ObIBAHUAMU 23-48

Eocos A.B.

norPAOKOBBIE CTATUCTUKU HOPMUPOBAHHOIO

CMNMEKTPAIIbHOIO PACNPEOENEHNA ONA OBHAPYXEHUA

CNABbIX CUTHANNOB B BEJIOM LUYME 49-69
lansee A.A., bepnuH J1.M., JibiceHko [1.B., babukoe B.I".

OB OCOBEHHOCTSAX YNPABNEHUA CKOPOCTbLIO

OBCITYXXUBAHUA B CUCTEMAX C PASOENEHUEM U

NAPANNENbHbIM OBCITYXKUBAHUEM 3AABOK 70-88
lopbyHoea A.B., Jlebedes A.B.

YNPABJIEHUE B COLUMNAJIbHO-3KOHOMUYECKUX CUCTEMAX

METOA ONTUMAJIbHOIO YNPABJIEHUA AKTUBAMU C
MOLLAIrOBbIMU CODITIONAL VALUE AT RISK (CVAR)
OrPAHUYEHUAMU NMPU N3BECTHBIX MAPAMETPAX BEKTOPOB

[IOXOAHOCTEN S0
lonybuH A.FO., NpuduH B.H., CmupHos [].C., byneakos C.A.

3AMETKW, XPOHUKA, UHOOPMALIUA
1-4 MEXXOYHAPOOHAA HAYYHAA KOH®EPEHL A NO ®PUSUKE U
YMNPABJIEHUIO 103-106

®padkos A.JI.



