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qunaﬂ creneHb W 3BaHMe: J[OKTOp TEXHHYECKHX HAYK,
npo«beccop o Katbenpe Crparernyeckoro u 6aHKOBCKOI‘O MEHEDKMEHTA..

Illu¢pp cnenmadbLHOCTH, MO KoTopoi 3amumeHa xuccepraumms: 05.13.10 -
VnpasieHue B COUAIBHBIX M 9KOHOMUYECKUX CHCTEMAaX

Mecro ocHoBHO#H pa0oThl (C yKa3aHHeM CTPYKTYPHOrO MOApa3iesieHHsi) M
AoKHOCTH: HavansHux YnpaBieHHs PHIHOYHBIX PHCKOB — 3aMECTHTENh HadalbHUKA
Jenapramenra puckos, 6ank SEHUT, Mocksa.

Hay4ynpie my6ankanun B BblleyKka3anHoi cepe (3-4 paGoThl 32 mocaegHue
TPH roaa):

Golembiovsky D., Abramov A. Option portfolio management as a chance
constrained problem // B kxm.: Stochastic programming: application in finance, energy,
planning and logistic. “World scientific”, 2013, P.155-172.

Tpauyx A.B., T'omembmosckmit JI.JO. IlepcrekTHUBEI pacmpOCTpaHEHHs
Oe3HAINYHBIX PO3HMYHEIX IUTaTexelt // lensru u kpemut. 2012, Ne 7. C. 24-32.

Tonem6uosckuit J1.IO., Tenetnuk O.C. Crpecc-TecTUpoBaHMe NOPTQENS Maes
pOoCCHHCKHX (OHIOB KOJUIEKTMBHOTO HHBEeCTHpoBaHMA // IIpoGieMEl aHaiM3a pHCKa.
2010.T.7.Ne 1. C. 30-49.

Tonem6uosckuit  JI.JO., AGpamoB A.M. Mogens ympapieHus HDopTdenem
onuuoHoB // Yrpasnenue puckom. 2011. Ne 4. C. 43-56

He aBasirocs coBmecturteaem B HIY BIIID.

J.JO.TI"onemOGuoBCcKuit

15.09 201Y

DA Ve

/709 2014



