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Cnucok cekuui

A00p. HaszBanue Mecto (nenb) Crp. IIpencenaresanb
1. OMHO OnTuMHU3aMOHHBIE METO/IBI BMK (Cp) 5  A.®. Uzmaunos
UCCJIEI0BAHMS Ollepalui BMK (Yr) 6 M.I. Oypyran
BMK (IIt) 6
2. MO MHorokpurepuaibHas ONTUMHU3ALM BI] (YT) 7 A.B.JlotoB
B.B. ITogunoBckuii
3. HOD HccnenoBanue ornepanuii B S)KOHOMUKE BII (YT) 8  W.I.Ilocnenos
BII (ITt) 9
4, HOBJ Hccnenosanue onepanuii B BoennoM aene  BI[ (Cp) 9 [0.A. ©népos
u obsactu o0ecrnieyeHus 6e301acCHOCTH
5. HOBI®P | UccnenoBanue onepainii B 0AHKOBCKOM BI[ (IT1) 10 ®.U. Epemiko
nene U Ha (PUHAHCOBBIX PhIHKAX
6. HNOCPM HUccnenoBanue onepauuii B ctpaxoanuu 1= BMK (I1r) 11  J.B. lenucos
PUCK-MEHEIKMEHTE
7. HO®BOM | UccnenoBanue onepaiuii B pusuke, BII (Yt) 11  A.A. benonunenkuii
OHMOJIOTUH, SKOJIOTHH U MEIUIIIHE
8. Al ABTOMaTU3UPOBAHHOE MPOECKTUPOBAHUE BII (Cp) 12 JI.JI. BermmHcKui
9. TUM TeopeTuko-urpoBble MOIEIU BMK (Cp) 12 H.C. Kykymkun
BMK (II1) 13  B.B. Mopo3os
10. AIIIK AHaNM3 NOTUTUYECKUX TIPOIIECCOB U BMK (Y1), 13 A.A.Bacun
KOppYNLHU ®.T. AneckepoB
11. PA PBIHKM ¥ ayKIIMOHBI: aHAIN3 U BMK (I11) 13  A.A.Bacun
IIPOEKTUPOBAHUE ®.T. AneckepoB
12. MMTII MaremaTnueckoe MOJEIUPOBAHHE BII (Cp) 14 A.B.TacHukxoB
TPaHCHOPTHBIX TTOTOKOB
13. AACCC ACUMNTOTUYECKHUI aHAJIU3 CIIOKHBIX BII (YT) 15 JIL.T. AdanacneBa

CTOXACTHUYCCKUX CUCTEM

E.B. bynunckas
E.b. fpoBas




BTOPHUK, 18 OKTsAbPA

JlaTa

Bpems

Jloknan

18.10
BT

BIl PAH, kondepenu-3aj

8:45

Perucrpanus

9:45

OTtkpbITHE KOHGEpPEHIINN

10:00

[Tnenapusii goxman: A.A. benoaunenxuii (PUL] 1Y PAH)
«ITamsatu I1aBia CepreeBuua KpacHomekoBay
IIpencenarens 10.A. ®aepos
Plenary talk by A.A. Belolipetsky (FRC CCAS RAS)
“In memory of Pavel Krasnoshchekov”

Chair Yu.A. Flerov

11:00

[Tnenapusiii nokian: A. Mogde (M3pannbckuii TEXHOIOTHYECKUN
HHCTHUTYT)
«MeTtpuueckasi perysipHOCTb U 33a4H ONTUMHU3ALAN»
IIpencenarens 10.A. ®aepon
Plenary talk by A. loffe (Technion)
“Metric Regularity and Optimization Problems”
Chair Yu.A. Flerov

11:50

ITepepsis

12:20

[Inenapusriit noxnan: JI.A. [lerpocsn (CIIOI'Y)
«Kak coxpaHUTh KOOIIEPALUIO U COTPYAHUYECTBO B JOJITOCPOUHOM
MEePCIIEKTUBE?»
IIpencenarens A.A. Bacun
Plenary talk by L.A. Petrosyan (SPbSU)
“How to preserve cooperation and collaboration in the long-term?”’
Chair A.A. Vasin

13:10

[Inenapnsiit noknam: S1.M. Mupkun (MMSOMO PAH)
«Iporuo3 1971-2025: KypcChl BaJltOT, MUPOBBIE LIEHBI HA CHIPHE»
[Ipencenarens A.A. Bacun
Plenary talk by Ya.M. Mirkin (IMEMO RAS)

“Forecast 1971-2025: currency exchange rates and commodity prices”
Chair A.A. Vasin

14:00

Ob6en

15:20

[Inenapusiii noknam: A.A. Bacun (BMK MI'Y)
«3a1auu ONTUMH3AIMHA TPAHCIIOPTHONW HHPPACTPYKTYPBI SHEPIeTHUCCKUX
PBIHKOBY
IIpencenarens A.B. JlotoB
Plenary talk by A.A. Vasin (CMC MSU)
“Optimization problems for energy markets’ transport infrastructure”
Chair A.V. Lotov

16:10

[Inenapueiii noxnan: A.B. F'acuukos (MDTH)
«ITapamienu3yemblil ABOMCTBEHHBIM METO/I MOMCKA PABHOBECHUM B
CMEIIaHHBIX MOJIENISX PacIpeelICHHsI TOTOKOB B OOJBINTNX TPAHCIIOPTHBIX
CETSIX»

[Ipencenarens A.B. JlotoB
Plenary talk by A.V. Gasnikov (MIPT)

“Parallelizable dual method for searching equilibria in mixed models of flow
distribution in large transport networks”

Chair A.V. Lotov




CPEJIA, 19 OKTABPS
Jarta | Bpems Cexkuus
16.10 BII K3 BII 355 BII 113 BMK 579 BMK 526A
Cp 9:00 MMTII NODEOM TUM 1 OMMHO 1
10:20 ITepepbiB
BII K3 BII 3551 BII 113 BMK 579 BMK 526A
11:00 MMTII NODEOM All TUM 1 OMMHO 1
14:00 Ob6en
15:00 | MMTII HUO®EOM | MOB/I | TUM1 | OMMO1
YETBEPI', 20 OKTABPS
Jara | Bpemsi Joxnan / Cexuust
20.10 BII, K3
Yr 9:40 [Tnenapusiii noxnaa: B.T. Hoask (UITY PAH u Duepreruueckuii neHTp CKOJIKOBO)
((OHTI/IMI/I3aHI/I$I U aCUMIITOTHUYCCKAas yCTOﬁ‘IHBOCTB»
IIpencenarens [.B. Ienncos
Plenary talk by B.T. Polyak (Institute for Control Science and Skolkovo Energy Center)
“Optimization and Asymptotic Stability”
Chair D.V. Denisov
10:30 [Tnenapusbiii mokaan: A. @umep (pe3acHCKU TEXHOIOTHIESCKUI YHHBEPCUTET)
«ONTUMHU3AIUOHHBIE MOJICTH U AITOPUTMBI ()OPMHUPOBAHHS JTyda
JUTSE OCCIIPOBOTHBIX COCIMHEHHUIH MEX Ty KOMITBIOTEPHBIMH TLIATaAMI»
IIpencenarens [.B. Ienncos
Plenary talk by A. Fischer (TU Dresden)
“Optimization Models and Algorithms for Beamforming in the Context of Wireless Board-
to-Board Communication”
Chair D.V. Denisov
11:20 Coo6muienne C. Mapresio (BonoHckuit yHuBepcuTeT)
«00 acconumamuax EURO u IFORS»
IIpencenarens /.B. Ienncos
“On EURO and IFORS associations” by S. Martello (University of Bologna)
Chair D.V. Denisov
12:10 IepepsiB/nopora 1o BMK
BII K3 BII 355! BII 113 BMK 685 BMK 526A
13:00 J(0)C! MO AACCC ATIIIIK OMMUO 2
14:00 Ob6en
15:00 Mon1 | MO | AACCC | ATITIK |  OMHO?2
19:00 banker

! Aynuropus 355 naxoautcs no aapecy yii. Basuinosa, 1. 42. Tlepexon uz BI] PAH ocymiecTBiseTcs 4epes MOA3EMHBbIN

Mepexo.




IIATHHULA, 21 OKTABPA

Jlara | Bpems Cexknus
21.10 BII K3 BIJ 3552 BMK I15 BMK 526A
T 9:00 9:00-10:20
TUM 2
10:00 506 NOB1®P 10:40 OMMUO 3
NOCPM
12:00 [lepepbiB
BII K3 BII 355° BMK II5 BMK 526A
12:20 O3 2 HNOBADP PA OMHO 3
14:00 Oben
15:00 oD 2 | NOBIDP | PA \ OMMO 3
Cexkunst «OnTUMHU3ANNOHHBIE METO/IbI HCCJIEIOBAHMS onepanuii» 1
(OMHO 1, Cp, 19 okts10psi, BMK, 526A)
Ympennee zaceoanue 9:00-10:20, npedoceoamens A.@. HUzmaunos
1. B.H. Manozémos, LI Tamacan OO6 omHOW QMIBTPOBON 3amade, cBsA3aHHOH C UYerBEproii

w

IS

=

3agadeit 3omoTapéna.

M.E. Abbasov Charged balls method for finding the minimum distance between two plane
convex smooth curves in three-dimensional space.

M.H. J/lemenxog llepecedyenne npsAMON U 30HOTOIA B 3a7a4€ JUHEHHOIO ITPOrpaMMUPOBAHUS.
B.I'" Manunos HenpepbIBHBIM METOJ MUHUMHU3ALNU BTOPOTO MOPAJIKA C ONIEPATOPOM MPOEKIINH B
IIEPEMEHHON METPHKE.

Inesnoe 3acedanue 11:00-14:00, npeoceoamenv A.D. Hzmaunos

Y.G. Evtushenko, M.A. Posypkin Methods and software infrastructure for high performance
optimization.

B.A. Bepe3nes AnropuTM Aiisl BcoMmorareiabHou 3anaun B meroae SQP.

A.N. Daryina, A.F. Izmailov Newton-type method for variational equilibrium problem.

V.G. Zhadan Variant of simplex-like method for linear semi-definite programming problem.

A.U. T'onukos, FO.I'. Esmywenxo HOBBIN Ki1acc TeopeM 00 aabTepHATHUBAX.

I.V. Konnov Selective bi-coordinate variations for optimization problems with simplex
constraints.

V.V. Kalashnikov, N.I. Kalashnykova, A. Garcia-Martinez (speaker 1.V.Konnov) When the
solutions of complementarity problems are monotone with respect to parameters.

B.U. Epoxun, A.B. Paccaoun, A.C. I'oeconesckuti OO000IEHNEe  PETYISIPU30BAHHOTO  METOJa
HauMeHbIIMX KBagpatoB A.H. TuxoHoBa Ha |1 -HOpMY.

A.S. Krasnikov, V.lI. Erokhin Restoring the parameters of conjugated pairs of linear algebraic
equation systems by a set solution.

Beuepnee 3acedanue 15:00-18:00, npeoceoamensy A.D. HUzmaunos

IL.U. Cmeyrox 0OO6 r-anroputmax Llopa.

A.A. Jlacynoeckas be3rpalueHTHbIE METOJBI C HETOYHBIM OpPAaKyJIOM Ui pELIeHHs 3a]a4
BBIIYKJION ONTUMU3ALIUN.

Yu.P. Laptin Exact penalty functions in decomposition schemes in variables.

2 Aypuropust 355 HaxoauTes 1o aapecy yii. Basunosa, 1. 42. Iepexon u3 B PAH ocyuiecTBisieTcs 4epe3 NoA3eMHbIH
nepexos,.
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V.V. Semenov A two-step proximal algorithm of solving the problem of equilibrium
programming.

A.S. Strekalovsky Global optimality conditions for d.c. programming.

A.V. Orlov, A.S. Strekalovsky Optimization methods and software for seeking a Nash
equilibrium in hexamatrix games.

T.V. Gruzdeva, A.S. Strekalovsky Fractional programming via D.C. optimization.

M.V. Yanulevich, A.S. Strekalovsky, M.V. Barkova Solving quadratic equation systems via
nonconvex optimization methods.

A.I". Kopomuenxo, B.M. Cmopsikoga OO oONTUManbHOM OJHOIIATOBOM QJITOPUTME TIOHMCKA
IKCTpeMyMa B Kilacce (DYHKITUH, ONpeaessieMOM KyCOYHO-IMHEMHOW MayKOPaHTOM.

Cexknus «ONTHMH3AMHOHHbIE METOAbI HCCIEAOBAHNUS ONEPAIHii» 2
(OMHMO 2, YT, 20 oxTsaopsa, BMK, 526A)

Jneenoe 3aceoanue 13:00-14:00, npedceoamensy A.D. Hzmaunos

M.P. Jlasuocon, A.B. Ceneznes Metoa pelieHUs] TUHAMHYECKOW 3aa4dl ONTHMHU3AIMKM COCTaBa
BKJIIOYEHHOTO T€HEPUPYIOIIETO 000PYI0BaAHUS.

M.P. Jlasuocon, A.B. Cenesnee Perynspuzanuss Merona HbrOTOHAa nansi pelIeHUs CHCTEMBI
YPaBHEHUI YCTaHOBUBILIETOCS PEXKUMA.

N. Mijajlovic, M. Jacimovic On methods for solving quasi variational inequalities.

Beuepnee 3acedanue 15:00-17:40, npeoceoamens A.D. Hzmaunos

S.E. Zhukovskiy, Z.T. Zhukovskaya Covering constant of the restriction of a linear mapping to a
convex cone.

E.A. bensesckux, M.C. Hukonvckuii O KOIMYECTBE NEPEKIIOUEHUN PEIEHHOr0 ONTHUMAIbHOTO
yIpaBiIeHUs JJIsl OCUUUTUPYIOIIUX YIPABIISIEMbIX 0OBEKTOB.

A.V. Dmitruk, A.K. Vdovina Study of a one-dimensional optimal control problem with a purely
state-dependent cost.

B.B. Jluxycap Bonpocbl HIeHTU(UKALUN CTOXAaCTUYeCKHUX AU depeHInalIbHBIX YpaBHEHHH.

A.V. Arutyunov, D.Yu. Karamzin, F.L. Pereira Pontryagin maximum principle in optimal
control problems with geometric mixed constraints.

O.B. Mypasvesa OripenieneHre mnapaMeTPUUECKH YCTOWYUBBIX PEIICHUM CHUCTEM JIMHEHHBIX
HEPABEHCTB OTHOCUTENBHO MOJIUAIPAIBHBIX HOPM.

B.B. Kynaecun PoOacTHOCTh Kak IOKa3zareidb 3(QQEKTUBHOCTH pELIeHUs, NPUHUMAEMOro B
YCJIOBUSX HEONPEIEIeHHOCTH. 3a/1aua 0 MaKCUMaJIbHOW POOACTHOCTH.

b.B. 'anun MeTtoj mapaMeTpu3aluy 1eeBoil QyHKIUU A HaXOKICHHs MPOEKIMU TOYKU Ha
MHO’KECTBO PELICHUN MPSIMON 33Ja4M JTMHEHHOTO IPOrpaMMUPOBaHUS.

Cexkuust «OnTUMHU3ANMOHHBIE METO/IbI HCCJIEI0OBAHMS ONepaluii» 3
(OMMO 3, IIT, 21 oxTaops, BMK, 526A)

Ympennee zaceoanue 10:00-12:00, npeoceoamenv M.I". Dypyesn

B.A. Kocmenxo, P.JI. Cuenanckuti I1naHUpOBIIKMK pecypcoB /Ui 00IaYHbIX MI1aT(HOPM.

B.A. Kocmenxo CoueraHue XaJHbIX CTpAaTerMi U OrpaHUYEHHOI0 Nepedopa MpH penieHny 3a1a4
0 BbIOOpE MaKCHMAJIbHO COBMECTUMOTO YHCIa 3asBOK.

B.A. Kocmenxo, A.I'. baxmypos Wcnonb3oBaHue caMooOyuyeHUs s BbIOOpa mapaMeTpoB
TE€HETUYECKUX AJITOPUTMOB.

I.A. Zotov, V.A. Kostenko Live Migration of Virtual Resources in Multi-tenant Data Centers.
B.B. banawoe Anroputmsl noctpoenus pacnucanuii B UYC PB ¢ apxurektypoit UMA.

/[.1O. Bonakanos AnanTuBHBIA MeETON COalaHCHPOBAHHOTO BBIOOpA MOAYJEH BCTPOCHHOMN
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BBIUUCIIUTEIIEHONW CUCTEMBI C YUETOM TPeOOBaHUH HAAEKHOCTH.

Inesnoe 3acedanue 12:20-14:00, npedceoamenv M.I'. @ypyesn

1. U Apxunos, A.A. Jlazapes IlocTpoeHHE ONTUMAIBLHOTO PACIHMCAHMS I OJHOTO MpuUOOpa:
OLIeHKa a0COJIIOTHOM MOTPEIIHOCTH C TOMOIIBIO METPHK.

2. C.B. bponnukos, A.P. I'epacumos, A.A.Jlazapes, E.I'. Mycamosa, A.C. I[lempos, K.B.I[lonoma
pes, M.M. Xapnamos, H.®. Xycnuyrrun, /[.A. A0penyes ANropuTMbl dbopmupoBanus
pacnucaHus MOArOTOBKH KOCMOHABTOB.

3. MX Ilpunyykuii OnepaTuBHOE yIIpaBJ€HHE JBYXCTaJIUHHBIMU CTOXaCTHYECKUMU
MIPOU3BOJICTBEHHBIMU CUCTEMAaMH.

4. [O.E. Marawenxko U.A. Hasapoéa Monenb aHanu3a NPOEKTOB  pa3BUTUS  I'€TEPOreHHOU
BBIYHUCIUTENIHON CHCTEMBI.

5. Yu.E. Malachenko, I.A. Nazarova Normative Dynamic Analysis of a Heterogeneous Computing
System.

Beuepnee 3acedanue 15:00-19:40, npeoceoamenv M.I". @ypyesan

1. Z.P. Ionuap, C.H. Mupowmnux, [O.C. FOpesanckas MareMaTtndeckoe MOJICJIMPOBAHUE
B3alMO/JICHCTBUS OCHOBHOIO U JOIOJIHUTEIBHOIO O0YyUEHUS yUallluXCsl CPEAHEN LIKOIIBI.

2. EM. Bponwmeiin, U.E. Konvinog OntuMmuzanusi Mapuipyra JOCTaBKM TPY30B  BOJHBIM
TPaHCIIOPTOM.

3. A.M. Banyes, E.C. Huxughoposa O 3amavyax BbIUKCICHHS CyOONTHUMAIIbHBIX MTyTel Ha rpadax.

4. MM. Jlyyenxo, M.H. Kenecoau OmmOKY NpH paH>KUPOBAHUU 110 pe3yIbTaTaM TECTUPOBAHMUS.

5. C.B. llsvioyn VIHIEKCHl LEHTPAIbHOCTM W HX CBSI3b C IMpaBWIaMH Ha MaXOPUTAPHOM
OTHOIICHHUHU B OOJIBIINX U YPE3aHHBIX CETSX.

6. M.I. @ypyean OntuManbHas KOPPEKUHUsS TUPEKTHBHBIX HWHTEPBAJOB B 3ajadye IMOCTPOCHUS
MHOTOIPOIECCOPHOIO PACTIUCAHUS C TONOTHUTEIBHBIM PECYPCOM.

7. C.H. Mupownux ANTOPUTM TIOCTPOEHHS CTPYKTYphl 0a3bl JaHHBIX C MUHUMAJIbHON
M30BITOYHOCTHIO HH(OPMAIIUU JJIsl CUCTEM PEAIbHOTO BPEMEHHU.

8. . P.Ionuap PemeHne MUHMMAKCHOW 3aJjauil TEOPUU PACIIMCAHUI METOJOM BETBEH U IPaHUILL.

9. R.M. Kolpakov, M.A. Posypkin, Si Thu Thant Sin Complexity Estimates for One Variant of the
Branch-and-Bound Algorithm for the Subset Sum Problem.

10. FO.B. Opnos BusyanpHast cpena KOMIUIGKCHOTO — aHaimW3a  TapauIeIbHBIX — QJTOPUTMOB
ONITUMHU3AIINH.

11. A.B. I'onybesa Anroputmbl OalaHCUPOBKH HAarpy3kd B MapajUICIbHOW peaiu3allid MeTo/aa
BETBEH M TPaHMIl ¥ METOJIMKA MX HCCIIEIOBAHNS.

12. B.H. llawkoe AnroputMm OalaHCHUPOBKM Harpy3Kd JUId  pacHpeleseHHOH  Iu1aThopMsl
ynpasnenus [1IKC.

13. J. Kartvelishvili, L.Shonia Visualization of inter communication in normative-legal documents
and automated design of analysis in reference-legal systems.

14. JLT. Agpatimosuu, A.C. Kamepos IloTOKOBBIE METOIbI MOCTPOCHHS OIEHOK Uil aKCHAIbHOU
TPEXUHJEKCHOM 3a/1a4l O HA3HAYCHHUSIX.

Cexkunst « MHOTOKpHUTEpHAJIbHAS ONTHMHU3ALUS»
(MO, YT, 20 oxTsaopsn, BII, 355)
/neenoe 3aceoanue 13:00-14:00, npeocedoamensv A. B. Jlomos
1.  B.B.Iloounosckuii CoriacutenbHble peUIeHHs Ui 3aa4 BbIOOpa IpU HEMOJIHOW MH(pOpMAIIN
0 NPEANOYTEHHUSX.
2. B.U XKykoscku, M.M. Kupuuenxo, M.B. Bonovipes PuCKH 1 NCXO/BI B MHOTOKPUTEPUATHHOM
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3a1a4cC IMpu HCOMPECACICHHOCTH.

3. V.A. Gorelik, T.V. Zolotova Convolution methods for criteria of efficiency and risk in the

problem of investment portfolio choice.
Beuepnee 3aceoanue 15:00-18:20, npeoceoamenv A. B. Jlomos

1. B.Yatsalo, L. Martinez Acceptability Analysis Based on Transitive and Intransitive Preference
Relations.

2. V.D. Noghin Composed methods to reduce the Pareto set.

3. AU Pabunosuu YHUBepcadbHas MpoIleaypa NOCTpoeHus MHOKecTBa [lapero.

4, O.C. Kynau, A.B. JIniués OneHka IeATEILHOCTH pyKOBoauTeNeH cyObekToB Poccuiickoi
®enepanun ¢ npuMeHenneMm meroga DEA.

5. F.P.Vasiliev, A.S. Antipin, L.A. Artemyeva Multicriteria optimization problem with dynamics.

6. A.M. Banyes JIBamoaxona k Ilapero-onTumusanuu myTeid Ha rpadax.

7. A.B.Jlomos brnounplii MeTOA amnmpoKCHMaIMu o0osouku OkBopTa-Ilapero B 3amauvax
MHOFOKpHTCpHaJIBHOﬁ OIITUMMH3AINN.

8. A.B.Jlomos, A.U. Pibukos MHOTOKPUTEPHAIBHBIA  TMOAXOM K  IOCTPOSHHUIO  IPaBUI
ynpasieHus kackagom ['DC.

9. B.E. bepesxun, A.B. J/lomosé Busyanmuzauus TpyOOK TpaeKTOpMi B MHOTOKPUTEPHAIBHBIX
JUHAMHUYCCKUX np06neMaX.

10. I'K. Kamenes OO0 omgHOU mapaMeTpH3allui MHOXecTBa penrennit 3agaa MKO.

Cexuns «MccsienoBanue onepamnuii B 3JKOHOMUKe» 1
(MOD 1, YT, 20 oxTsaops, BII, K3)
Inesnoe 3aceoanue 13:00-14:00, npeoceoamenv U.I". [locnenos

1. S.M. Aseev The unified maximum principle for optimal economic growth problems.

2.  B.B. bapanos YmupapisieMoe pa3BUTHE: aKCHOMAaTHUKA U MOJIETIH IPUHATHUS PEILICHUH.

3. M. Blank Fresh look at fair division problems: case with a massive discrete component.

Beuepnee 3acedanue 15:00-17:40, npeoceoamens U.I". [locnenos

1. A.C. T'opbamos Hyneoii puck no CIBUIHKY IPU HEONIPEIECICHHOCTH.

2. Yu.E. Danik, M.G. Dmitriev The asymptotic solution of one problem of economic dynamics
with turnpike properties of optimal trajectories.

3. J.IO. I'onembuosckuii, A.P. Janunuwun CHCTEMHO-IUHAMUYECKAS MOJIeJIb SKOHOMUKH
Poccuun.

4. 1.G. Pospelov, A.A. Zhukova A model of optimal consumption with random process of
obtaining loans.

5. 0O.V.Zverev Quantile hedging of European option in multidimensional incomplete market
without transaction costs (discrete time).

6. [I'.K Kamenes OUBIT NpsSMON UISHTHU(PUKAIIMN MO OAaHKOBCKOM cucTteMbl Poccun.

7.  B.A. Kunamxosa, E.B. I[lonakosa Tpancmuccus oOpa3oBaHHMsi B MpoIlleccax TPYHIIOBOM
conruaIn3anuu ¢ ICTCPOrCHHBIMU arCHTaMU.

8. A.E. Kapnos IlpuMeHEHHE TEOPHH MacCOBOTO OOCITY)KHBAHUS I ONTHMH3AIIMH THITAXKA MTapKa

TpaXXAaHCKUX CaAMOJICTOB.



Cexnus «UccienoBanne onepamnuii B 3KOHOMUKe» 2
(MO 2, IIT, 21 oxTs10psi, BL, K3)

Ympennee 3aceoanue 10:00-12:00, npeoceoamenv U.I'. Ilocnenos

1. N.I. Klemashev, A.A. Shananin Analysis of 2015 Chinese stock market crash by means of
generalized nonparametric method.
2. S.V.Kruglikov, S.S. Podluzhnyy Decision-making procedure in process of cooperative
behavior.
3. D.S. Kurennoy System dynamic credit risk model of the corporate borrower.
4.  A.B. Mameseenxo, B.JIl. Mameeenxo BBIOOp TEXHOIOTHH, MOPOXKIAIONINN HOPMAIU30BAHHYIO
npousBocTBeHHYI0 CES-dyHKIHIO.
5.  HK Obpocosa, A.A. lllananun O BrusauM AedusiTOpa 10XO0Ja HA OIEHKY KalWTaIUu3aluH
IPOM3BOJICTBA B YCIOBHAX HECTAOMIHLHOM peanu3aiiy MpOAYKIUH.
6. H.H. Onenés DHnoreHHass NpPOU3BOACTBEHHass (YHKIUS B OLEHKE pealbHOT0 CEeKTopa
9KOHOMMHKMH.
Inesnoe 3aceoanue 12:20-14:00, npeoceoamenv U.I'. [locnenos
1. E.S. Palamarchuk On long-term average optimality in linear economic systems with unbounded
time-preference rates.
2. U.T. Ilocnenos TlpocToTa CI0XHOCTA YKOHOMHKH: CHIIBHBIH MarucTpaibHbIA AP PEKT.
3. LS. Menshikov, O.R. Menshikova, A.O. Sedush, T.S.Babkina, E.M. Lukinova Gender
influences on the participants behavior in the economic experiments.
4. V.L Arkin, A.D. Slastnikov Threshold strategies in investor's behavior model.
5. /K. Bopooun, A.B. Tuxonos AyKIIMOHHBIN aJrOpUTM BBIOOpA HCIIOJIHHUTENS 3aKa3za B chepe
YCIyTr TCKCTOBBIX IIEPEBOIAOB.
Beuepnee 3aceoanue 15:00-17:00, npeoceoamensv U.I". [locnenos
1.  AJ Leupxyn, B.B. Tonka MuHMMaKcHas 3aja4a paBHOMEPHOTO PACIIPEICIIEHUS] PECYPCOB.
2. AFO. Daéposa Maremarndeckas MOJIEITb mpoiiecca HedTeno0pun c y4eTOM
UHPPACTPYKTYPHBIX OTrpaHHUYEHHH.
3.  [O.M. IJoouxos, /I.B. Maxapoé (OCOOCHHOCTH CXOJUMOCTH METOAA  IOCIEIOBATEIHHOTO
JIMHEHHOT 0 nporpaMMupoOBaHud IJId 3a/1a4 OIITUMAJIBHOTO IIJIAaHUPOBAHU.
4.  B.B. Illeguenxo O AMHAMUYECKUX aHCAMOJISX CTATUUECKHUX UTD.
5. V. Khametov, E. Shelemekh Superhedging of American options in an incomplete (1,S)-markets
(discrete time, final horizon).
6. D.M. Ediev Estimating the Expectation of Life at Old Age: Revisiting Horiuchi&Coale and
reconciling with Mitra.
Cexknus «HMccieqoBanue onepamuii B BOCHHOM JieJie U 00J1aCTH
oOecnedyeHus1 0€30MACHOCTH»
(MOBJ, Cp, 19 oxTsaops, BII, 113)
Beuepnee 3aceoanue 15.00-17:00, npeoceoamens FO.A. Dnepos
1.  B.IO. Pewemos, A.I. llepesozuuxos, HU.E. Anoukun PacnpeneneHHble  CUCTEMBl  3allUTHI:
aHAJIN3 U TPOEKTUPOBAHUE.
2. M.B. Ilpyockuii MopaenupoBaHue BOCHHBIX KOH(IMKTOB.
3. C.B. Kpyenuxos, A.C. Kpyenukos OmneparopHas hopmanm3anus 3a7a4 yIpaBJICHUS

TCTCPOTCHHBIM pOGOTOTeXHI/I‘-IeCKI/IM KOMIIJICKCOM.
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B.IO. Jloman AnroputMm QpakTaibHOTO OOHapYKEHUsI 00BEKTOB KaK HHCTPYMEHT OIO3HABAHUS
BO3/YIIHBIX LIEJEH.

A.B. Pooxxcnoe K 00CYXKIE€HHIO TEHIEHLUMN pPa3BUTUS aBTOHOMHBIX CHUCTEM pa3jIMYHOIO
Ha3HAueHMUs.

B.U. I'onuapenxo, A.B. Poocnos, A.H. ['youn, [ E. Cienko K  00CYXICHHUIO  TCHICHIUH
Pa3sBUTHSI ABTOHOMHBIX CHCTEM pa3IMYHOI0 HazHaueHus. JlonoiaHeHue.

Cexuns « UcciienoBanue onepanuii B 0aHKOBCKOM JieJie 1 HA (PUHAHCOBBIX

=

no

o

w

o

PBIHKAX»
(MOBJA®P, IIT, 21 oxTs16ps, BILI, 355)

Ympennee 3aceoanue 10:00-12:00, npedceoamenv @.U. Epewxo

V.A. Babin Solution of two-parameter consumption-investment problem.

J[.H. Koznos, C.FO. I'ycokos, B.B.Jleeun JluckpeTHble MoOJend "BBDKMBaHMS'' JUIsl  3a1ad
OICHKHU Ka4€CTBA PO3SHUYHBIX KPCANTHBIX HOpT(I)GJ'IGfI.

D.Y. Golembiovsky, T.V.Bezruchenko, I.N. Lagoda Futures position management based on
multistage stochastic programming.

V.V. Levin, S.Y. Guskov, S.A. Khonov Maximum likelihood estimator for default rate of the
credit portfolio.

@.T. Aneckepos, H.I'. Mewepaxoea, A.A. Huxumuna, C.B. [lléeioyn Mogenun  BIMsiHUS B
CCTAX: MPUMCHCHUC K MCKAYHAPOJHOMY PBIHKY 3aIMCTBOBAHHUM.

A.l. Soloviev On VaR-type measures under hedging of American options.

Hnesnoe 3acedanue 12:20-14:00, npeoceoameny @.U. Epewixo

V.V. Morozov, K.V. Khizhnyak Bounds on the value of American option on difference of two
assets.

M.A. I'openosé bupxeBbie UTpbl poOOTOB.

@.U. Epewxo, B.B. Illesuenko OnepanioHHOE UTPOBOE MpeACTaBIeHNE 0a30BbIX (PMHAHCOBBIX
onepaunui.

@.U. Epewxo WccnenoBanue (pUHAHCOBBIX ONepaluii.

B.I'. Kucene¢ IKOHOMHMYECKHE MOJIETHN MPOTPAMM CTPAXOBAHUS JOXO/a B CEIbCKOM XO3SIICTRBE.

Beuepnee 3acedanue 15:00-17:40, npeoceoamenv @.HU. Epewro

I''A. Aeacanoan CC-VaR u mpuHIMI MUHHMYyMa JOXOJHOCTH B WUTpaxX HA JIBIKCHHSX PBHIHKA
OIIIMOHOB.

I''A. Aecacanoan HeobxonuMoe M JOCTATOYHOE YCIOBUE KOPPEKTHOCTH CEMENUCTB (GYHKIUI
puckoBbIX npeanourenuii s CC-VaR.

A.®. Epewiko K opranusanuu alrOpUTMHYECKOW TOPTOBIIH.

A.H. Cuimogé Mogenn Koanuuuu 33aeMIIMKOB C MEXAHM3MOM BBIIAUU KPEJUTOB HAa OCHOBE
Kpeous.

B.B. luxycap, A.®. Epewxo llpubnmxenue cUHTYIIpHO Bo3MyIIEHHBIX CLY.

O.b. baupamos, B.B. Oxpumenko JIMHaMHUYEeCKHE€ KOMIIPOMHUCCHI B 3a/Jlau€ MHOTOLEIEBOU
MaKCUMM3auU QyHKINH.

A.B. Baxpanes Bpinenenue aiIuTUBHBIX COCTABJISIOUIMX BPEMEHHBIX PsIOB HA OCHOBE METOJa
SSA.

U.U. I'acanos, ®.U. Epewiko 3agavya mporHosa NaHUYECKUX TPEHIOB.
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Cexknunus «HccaenoBanue onepaunﬁ B CTPaxXOBaHUM U PUCK-MECHCIKMCHTE>»

(MOCPM, IIT, 21 oxTs10psi, BMK, 685)
Ympennee 3aceoanue 10:40-12:00, npeoceoamens /[.B. Jlenucos

1. D.V.Denisov, V.V. Latiy Optimization of marketing strategy of a firm with multiple
distribution points of goods.

2. D.Y. Golembiovskiy, D.V. Denisov, A.S. Petrovykh Principal component analysis and
multivariate time series.

3. T.A.Belkina, N.B. Konyukhova, B.V. Slavko Risky investments and survival in the dual risk
model.

4.  T.A. Belkina, N.B.Konyukhova, S.V. Kurochkin Impact of risky investments on the solvency of
insurers in a model with stochastic premiums.

Cexknus «McciaenoBanue onepanuii B pusuke, 0M0OJOTHN, IKOJIOTUH H
MeJIUIIHHEe»
(MODPBOM, Cp, 19 oxTsaops, BII, 355)
Ympennee zaceoanue 9:00-10:20, npedoceoamenv A.A. benonuneyxuii

1. A.A benonuneyxuii, B.®. ['ananoca, U.B. Kosuyvin MaremaTudeckas MOJCIb  MOBEIACHUS
koJuiekTuBoB Jrofel I1.C. KpacHouiekoBa. JlnHaMUYeCKUM aceKT.

2. H.B. beromenos, U.A. Konosanenko KomrproTepHas MOAETb KOJUICKTHBHOTO  IIOBEICHUS
JKHUBOTHBIX.

3. H.B. Beromenos IlpoGneMbl TEpMOJIUHAMUYCCKOTO OMTUCAHUS JICCHOW PACTHTEIHLHOCTH.

4.  A.H. I'epacumos Ctoxactuueckue 3pPeKTsl B CUCTEME «I1apa3UT-XO35IUH».

Ineenoe 3aceoanue 11:00-14:00, npeoceoamenv A.A. beronuneyxuii

1.  V.A Gorelik, T.V. Zolotova The two-level model of environmental protection.

2.  AA. Vasin, A.G. Divtsova Model of agreement on limitation of transboundary atmospheric
pollution.

3. H.II Kapnenxo AnroputMm GOpMHpPOBAaHUS KIACCU(PUKATOPOB KPUTEPHEB OSKOJIOTUIECKOM
0€30MacCHOCTH THUAPOTCXHUUCCKHUX CUCTECM.

4.  UB. Kozuyun OO0 oOAHOW JUHAMHUYECKOW MOJIETH KOJUIEKTUBHOTO BBIOOpa ISl  ciydast
HCIIPEPBIBHOT'O BPEMCHU.

5. E.A.Malinina Numerical Solution of the channel optimization problem which is used for the
production of laser targets.

6. [O.B. Myxapmosa, H.T. Jlesawosa, A.C. Kpynenuxo, A.B. Onvbues T'mapoauHaMU4ecKas
MOZCIIb TIEPCHOCA MAPHUKOBLIX TAa30B B IMPU3CMHOM CJIOC aTMOC(bCpLI Hazjg HGOI[HOPO,HHOﬁ
MOJICTUIIAIOIIECH TOBEPXHOCTHIO.

7. B.H. Pasoxcesaiixun O HeCTaOWILHOCTH B MOJEIISX OMOJIOTHYECKUX COOOIIECTB.

8.  L.S. Menshikov, O.R. Menshikova, A.O. Sedush,T.S.Babkina,E.M.Lukinova Socialization as an
effective mechanism of strategy alteration from individual to cooperative: some
psychophysiological aspects.

9. K.O.Semenov The asymptotic solution of a singularly perturbed initial boundary value problem.

Beuepnee 3aceoanue 15:00-16:00, npedceoamenv A.A. Beronuneyxuii
1. MU Inumonkoe MartemMaTnyeckoe MOAECIUPOBAHNE AHTUOKCHIAHTHBIX IPOLIECCOB. .
2. I'K. Kamenes, /I.A. Capanua, [O.C. FOpesanckas, B.O. Ilonanosckuii VccnenoBaHue CBOMCTB

Pa3HOCTHBIX YPAaBHEHUI B OJTHOM SKOJIOTUYECKON 3a7a4e.
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3.  M.B. Ahmadi Mathematical programming models for some descriptors of a fullerene.
CeKI[I/IH «ABTOMaTI/IBI/IpOBaHHOC IMPOCKTHPOBaAHUE
(AII, Cp, 19 oxTs10ps, BII, 113)
Inesnoe 3acedanue 11:00-13:20, npedceoamens JI.J1. Boruwunckuii
1. JLJI Bwuumunckuu, HHU. llupokos CAIIP JIA. UnTerpupoBaHHas CUCTEMAa BECOBBIX PACUETOB.
2.  HMU llupoxos TI'eneparop nmpoektos 2016.
3. A.A.Jlocunos Tloncuctemsl I'eneparopa mpoekToB i B3aumoaectsus ¢ WEB-kinenTamu.
4.  A.H. llupoxos, E.H. lllupoxosa, A.A. Jloeunos, C.A. Ckunoepes ABTOMATU3AIMS Pa3pabOTKH
BEO-TIPOCKTOB.
5. B.B. banawos, A.b. Inonuna VIconb30BaHWE aBTOMATHYECKH TMOCTPOCHHBIX HMMHTAIIMOHHBIX
Mmozenent npu npoextupoanuu MY C PB ¢ apxutektypoit UMA.
6. U @. llaxnos Monenb COrlIacOBaHUS PEUICHUH B 3a/Jaye MJIAHUPOBAHUS Pa3BUTHS CIOKHBIX
CUJIBHOCBSI3HBIX CHCTEM.
7. Yu.l. Brodsky Model-oriented programming: an application of CAD methods in programming.
Cexknusn «TeopeTuKO-UTPOBbIE MOJEJIH»
(TUM 1, Cp, 19 oxTsi6psi, BMK, 685)
Ympennee zaceoanue 9:00-10:20, npeoceoamensy H.C. Kykyukun
1.  V.V. Mazalov Best-Choice Games with Incomplete Information and Applications.
2. A.Khmelnitskaya, G.Laan, D. Talman Generalization of binomial coefficients to numbers on
the nodes of graphs.
3. H.M. Hosuxosa, U.H. Ilocneroéa CTpareruu BETO-rOJ0COBaHMUS.
4. AN. Rettieva Equilibria in Dynamic Multicriteria Games.
Inesnoe 3aceoanue 11:00-13:40, npeoceoamenv H.C. Kykywuxun
1. N.S. Kukushkin On a construction generating potential games.
2. V.V.Morozov, M.A. Syrova Minimax estimation of the parameter of the negative binomial
distribution.
3.  MA. I'openos MaxkcuManbHbIii TapaHTUPOBAHHBIA pe3ylbTaT B HIPE C HEONPEIETCHHBIMU
dakTopamu.
4. B.B.Iyces Bextopsl Illermm, Oysna u AymanHa-/lpese B Wrpe MNarpyJlupoBaHUS C
KOAJMIIMOHHOW CTPYKTYpOH.
5.  H.H. Ilempos, B.B.Ilempoéa Wrpbl c MHOTOUYJIEHAMH.
6. H.U Haszapos, U.C. Menvuuxos TeopeTHYeCKHM ¥  YUCICHHBIM aHAIN3 COBPEMEHHBIX
KOHUEMNINI UTPOBOTO PaBHOBECHS.
7. A.B. llxnosep, U.C. Menvuukos PaBHOBecHs B MapKOBCKHX CTPAaTeTUSX B HTEPAMOHHOMN
JUJIEMME 3aKJIFOYEHHOTO.
8. B.H. Jlebedes Ananm3 yCTOWIMBOCTH PABHOBECHH B PEIICHUN OTEHIIMATBHBIX UTP.
Beuepnee zacedanue 15:00-16:20, npedceoamenv B.B. Mopo3zos
1. A.l. Pyanykh Multistage bidding model with elements of bargaining: extension for a countable
state space.
2. T.V. Abramovskaya, E.E. Rzhevskaya Search numbers on graphs of block structure.
3. B.U. Kyxosckuii, A.C. [opbamoe MaTtemaTuieckue OCHOBBI 30JI0TOTO MTPABUJIA.
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4. K H. Kyopasyes, U.C. Cmabyrum K Bompocy 0 TOCTPOCHHHM ONTUMalbHBIX 10 Ilapeto
paBHOBecuii mo Homry.
Cexknus «TeopeTHKO-UTPOBbIE MOJEJIH»
(TUM 2, IIT, 21 okTs10psi, BMK, 685)
Ympennee 3aceoanue 9:00-10:20, npeoceoamenv B.B. Mopo306
1. LIl Menvnuxosa, U.C. Menvuuxos Pa3paboTka TUHAMUYECKOW MOJEIH  KOJUICKTUBHBIX
HeﬁCTBHfI MOy p060TOB I aHaJIn3a BIIWAHHWA HPOUCAYPbI COOHUAIN3aluu.
2. E.V.Khoroshilova Controlled dynamics in multicriteria optimization.
3. T.Matsuhisa Epistemic Approach to Bayesian Routing Problem.
4.  E.3. Moxonuvko llomydyenue wuH(POpPMaM B TOBTOPSIOMICHCS HIpe € U3MEHSIOMIUMUCS
JOITOJIHUTEIJIBHBIM IIJIATECKOM U MHOKECTBOM BBI60pa.
Cexknusi «<AHAJN3 MOJUTHYECKHUX MPOLECCOB M KOPPYNIIAU»
(AIIIK, YT, 20 oxTsiopsi, BMK, 685)
Inesnoe 3aceoanue 13:00-14:00, npeoceoamenv @.T. Aneckepos
1. Yu.l. Brodsky The phenomena of soft power and double standards in mathematical model of
cross-cultural interaction.
2.  B.U Bonvckuiu, A.A. /enucenko MeTpudeckue mporeaypbl roI0COBaHUS.
3. JL®. Ilempos, A.A. [loreononos OneHKa PUCKA BOBICUCHHOCTH KIIMEHTOB OAHKOB B CXEMBI 110
OTMBIBAHUIO ACHCKHBIX JOXOOA0B.
Beuepnee zaceoanue 15:00-17:20, npedoceoamenv @.T. Aneckepos
1. F.T.Aleskerov, A.A. lvanov,D.S.Karabekyan,V.l.Yakuba On manipulability of aggregation
procedures by coalitions with the same first-ranked alternative.
2. M.I. Kpeiinec, A.A. Aponun, E.M. Kpetinec Mopaenu pansi oOBEKTUBHOH OILIEHKH KauecTBa
Hay4YHO-TEXHUYECKON HHPpOopMannu, 3a)UKCUPOBAHHON HA €CTECTBEHHBIX SI3bIKAX.
3. A.JO. Konopamves, B.B. Masanoe IlpaBuna BbpiOOpa moOeauTenass Ha OCHOBE METOJIOB
KOOIIEPATUBHOM TEOPUU UTP.
4. F. Aleskerov, V. Oleynik Multidimensional Polarization Index and its Applications.
5. Al Muxaiinos, A.Il Ilempos, O.I. IIponuesa, H.A. Mapesyesa MonenupoBaHue
UH(POPMALIMOHHOM G0PHOBI B cCoLMyMe.
6. HU.B. Tpecy6 Mogens WHIEKCA BOCIPUSATHS KOPPYIIIIUH.
7. J.H ®eosanun O cBOWUCTBAX COIMATBHON CETH, COCTOSIIEH U3 CIOKHBIX Y3IIOB.
Cekuusi «PbIHKH M ayKIIMOHBI: AHAJIM3 U MIPOEKTUPOBAHUE»
(PA, IIT, 21 oxT0ps, BMK, 685)
Jlnesnoe zaceoanue 12:20-14.00, npeoceoamenv A.A. Bacun
1. A Vasin, E. Sivova, A. Tyuleneva Optimal regulation norms for competitive markets.
2. D.V.Volodin, M.R. Hesamzadeh Transmission Expansion Considering Power Market
Structure.
3.  H.U. Ausenbepe, B.U. 3opxarvues, U.B. Mokpvui ViMutanimoHHOE MOJIETTUPOBAHKE

HCCTAlITMOHAPHBIX CI/ITyaL[I/Iﬁ Ha OJIMT'OIIOJIbHOM PBIHKEC.
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4. AT Kosanenxo OT MOJENU OTHOMPOJYKTOBOTO PACCPEAOTOUECHHOTO PHIHKA K MOJETH OO0IIero
paBHOBECHsI MPOCTPAHCTBEHHO PAacCPEAOTOUYEHHON AKOHOMHUYECKOM CHUCTEMbl HECOBEPILIECHHOM
KOHKYPCHIIUU.

5.  P.U Amunosé Ananu3 u3MEHEHUS MOBEJACHUS YIaCTHUKOB DKCIIEPUMEHTA C YUE€TOM COIHAIbHOM
COCTABJISIFOLIEH U TICUXOJOTUYECKUX XapaAKTEPUCTHK.

Beuepnee 3aceoanue 15:00-17:40, npeoceoamenv A.A. Bacun

1. M.S. Sandomirskaia Nash-2 equilibrium: how far sighted behavior affects stable outcomes.

2. AYu. Filatov Price-Makers and Price-Takers at Industrial Markets.

3. AYu.Filatov, E.O. Smirnova The Day-Ahead Electricity Market Forecasting in Russian
Federation: a Case Study of Siberia.

4.  AYu. Filatov, Ya.S. Makolskaya The Equilibrium and Socially Effective Number of Firms in
Oligopoly: Theory and Empirics.

5.  A.A. Bacun, U.A.Jlecux JIUHAMUYECKUW CHHTE3 TPAHCIOPTHOM CHCTEMBI MHOTOY3JIOBOTO
PBIHKA B YCJIIOBHSIX COBEPIICHHON KOHKYPEHIIHH.

6. A.A. bobowxko TeopeTUKO-UTPOBOM aHAU3 FEOMO3UIIMOHHOTO ayKIIMOHA.

7. EU Hsexuma TeopeTHKO-UTPOBOW aHAIM3 TMO3UIMOHHBIX ayKIMOHOB Tipu Kod(ddummenre
KJIMKAOEJIbHOCTH, 3aBHUCSIIEM OT PEKIaMOIaTelIsl.

8. I'A. bensanxun, T.B. bersnkuna, A.C. Casadan WrpoBo# MOAX0J K OIICHKE BIUSHUS BBEICHHS
HOBBIX TEXHOJIOTHI Ha 00I1IE€CTBEHHOE 01ar0COCTOSIHUE.

CCKIII/IH «MarteMaTnueckoe MOJACJIMPOBAHMEC TPAHCHIOPTHLIX MOTOKOB»
(MMTII, Cp, 19 oxTso6psn, BII, K3)
Ympennee 3aceoanue 9:00-10:20, npedoceoamenv A.B. I'achuxos

1. I1II Boopux BoaHOBbIE CBOWCTBA aIrOPUTMOB IOMCKA TPAHCIIOPTHOIO paBHOBecUsl Bapapomna
C JIOKQJIbHBIM UH(POPMHUPOBAHUEM.

2. A.M. Banyes, A.A. Conosbes MopenupoBaHue€ MHOTOMOJIOCHOTO JOPOXKHOTO JIBIDKEHUS B
dbopmasiu3zmMe THOPUTHBIX CUCTEM.

3. A.D. Bopobwes, A.FO. Tumos, B.A. I'aspunun, A.FO. Menvuwiymun Wcnonb3oBaHue
TPAHCIIOPTHOT'O MOJICITMPOBAHUS JIJISl OILICHKHU TTapaMeTPOB YIMYHO-IOPOKHOU CETH.

4.  A.B. I'acnuxos, /[.U. [ puwenxo, M.C. Menoen» Ilpumep 3amaud  KOMITO3UTHOW  CHUJIBHO
BBITTYKJION ONITUMM3AINH, KOT/Ia BHITOJTHO pab0TaTh HE C €BKIUIOBOM MPOKC-CTPYKTYPOI.

Jlnesnoe 3aceoanue 11:00-14:00, npeocedoamenwv A.B. I achuxos

1. @1 I'viues, /].U. Kamzonos O06o6menne 3anaun Hecrepora-ne [Tanbma.

2.  A.B.T'acnuxos, ILE. /[eypeuenckuti, C.B. Mayuegckuii KOMIO3UTHBIA MPsSMO-IBONCTBEHHBIN
OBICTPBIN TPaMECHTHBIM METOJ] C aIAITUBHBIM ITOJJOOPOM KOHCTAHTHI JIuTIuIa rpagueHTa.

3. D.Kamzolov Intermediate Universal gradient method with inexact oracle.

4. B.S. Kerner, P. Hemmerle, M. Koller, G. Hermanns, S.L. Klenov, H. Rehborn, M. Schreckenb
erg Empirical Synchronized Flow in Oversaturated City Traffic.

5.  A.I Kosaneuxo, A.J]. Msanosa K mpobreme aHamm3a MOJCIH ABWKEHUS B TOPOACKUX
TPAHCIIOPTHBIX MOTOKAX.

6. U Koean, FO.C. ®edocenko ONTHMH3ANMOHHBIC 3aa4u OJIHOTIPOLIECCOPHOTO
00CITy’)KUBaHHs 00BEKTOB, 00PA3YIOIIMX COCTABHI.

7. AY.Krylatov, V.V. Zakharov Competitive Traffic Assignment in Road Networks.

8.  A.A. Jlacynoeckas, /[.A. Kysneyos 3anada HaxOXJEHHUs KpaTyaillero MmyTH Kak 3a/1a4ya OHJIAiH

OIITUMH3AIINU.
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A.A. Lykov, V.A. Malyshev, M.V. Melikian Phase transitions in deterministic traffic flow
model.

Beuepnee 3acedanue 15:00-17:40, npeoceoamens A.B. I'achuxos

I.A. Cmans, U.C. Menvwurxos ViccienoBanue napajokca bpaeca METOJIaMu
AKCIIEPUMEHTAILHOM SKOHOMUKH JIJIs1 TPAHCHOPTHOM CETH ¢ aCUMMETPUYHBIMU 3aTpaTaMu.

H.A. Heyeodos, A.B. IIpoxopos, B.JI. Illeeyos Ilpaktuyeckoe MIPUMEHEHHUE Ppa3IMYHBIX
TPAHCIIOPTHBIX MOJIETICH.

A.V. Podoroga Computer simulation of traffic flow and mathematical description.

B.I1. Ocunos, B.A. Cyoakos WHTerpamuss TpaHCHOPTHBIX MOJCICH W CHUCTEMBI TOIICPIKKH
pEeLIEHHU.

A.U. Twopun, A.B. Yepros JIBOMCTBEHHBIM OBICTPBIA TPATUEHTHBIM METOJ pEUICHUs 3ajad
SHTPONUUHO-IIMHENHOTO IPOrPaMMHUPOBAHHUS.

A.B. I'acnuxos, ILE. J[gypeuenckuii, A.JI. Cysopukosa, A.B. Yepnos OO SHTPOMUWHON
perysipu3aluy TPaHCIIOPTHOM 3a/1a4u TMHEHHOTO POrPaMMHUPOBAHMUS.

A.S. Aliev, A.A. Fedotov, D.S. Mazurin, V.l. Shvetsov 4-step forecasting transport model with
trip chaining behaviour.

A.JO. Kpvinamos, A.Il Hlupoxonobosa (Paesckas) 3agada  ONEHKA W BOCCTAHOBIICHUS
MaTpPHUILIbI KOPPECTIOHACHIIUH.

A.A. Jlazapes, E.I'. Mycamosa, U.A. Tapacos 3anaya TIOCTPOCHHUS pAaCIMCAHUS JABM)KEHUS
MOE3/I0B MEXK/y IBYMS CTAHIIHSIMH.

no

arwDE

IS

CGKIIHH «ACHMIITOTHYECKHI AaHAJH3 CJ0KHBIX CTOXACTHYECKHX CHCTEM»

(AACCC, Ur, 20 oxTsiops, BII, 113)

Jlnesnoe 3aceoanue 13:00-14:00, npeoceoamens JI.I'. Agpanacvesa

L.G. Afanasyeva, A.V. Tkachenko Limit Theorems for Multichannel Queuing Systems with
Abandonments.

A. Muromskaya On a classical risk model with a step barrier dividend strategy.

Ju. Gusak Stability of the solution in the optimal reinsurance problem.

Beuepnee 3aceoanue 15:00-18:00, npeoceoamenu

E.B. bynuncxas u E.b. fpoesas

E.V. Bulinskaya Asymptotic behavior and stability of some applied probability models.

E.B. Yarovaya Branching Random Walks. Spectral Approach.

A.l. Rytova, E.B. Yarovaya Weakly Supercritical Branching Walks with Heavy Tails.

M. Blank On ergodic averaging with and without invariant measure.

S.Z. Aibatov Waiting-time tail probabilities in queue with regenerative input flow and unreliable
server.

E.E. Bashtova, E.A. Chernavskaya Limit theorems for queuing system with an infinite number
of servers and regenerative input flow.

M.A. Fedotkin, A.V. Zorine Asymptotic properties of marginal distributions in a polling system
with batch renewal inputs and limited service policy.

AJI. Mauun 1lopsIKOBO-MHBApHWAHTHAs MATTEPH-KJIACTEPU3ALMs: CBONCTBA W CpaBHEHUE C
HN3BCCTHBIMH MCTOAAMHU KIIACTCPHOTO aHAJIM34A.

H.H. Anpaywesa, C.B. Copokun O BEpOSITHOCTH MOJYYEHHUS ONTUMAIBHON OLIEHKH MapaMeTpa
rayccoBou cMecu o EM-anroputmy.
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