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List of streams

Abbr. Stream Premise(day) Page Chair
1. OM Optimization methods CMC (Wed) 6  AF. Izmailov
CMC (Th) 7  M.G. Furugyan
CMC (Fr) 7
2. MODM Multiple objective decision making CCAS (Th) 8 A.V.Lotov
V.V. Podinovskiy
3. ORE OR in economics CCAS (Th) 9  LG. Pospelov
CCAS (Fr) 10
4.  ORMS OR in military and security problems CCAS (Wed) 10  Yu.A. Flerov
5. ORFB OR in finance and banking CCAS (Fr) 11 F.I Ereshko
6. ORIR OR in insurance and risk-management CMC (Fr) 12 D.V. Denisov
7.  ORBEM OR in biology, ecology and medicine CCAS (Th) 12 A.A. Belolipetskiy
8. CAD Computer-aided design CCAS (Wed) 13 L.L. Vyshinsky
9. GTM Game-theoretic models CMC (Wed) 13 N.S. Kukushkin
CMC (Fr) 14 V.V. Morozov
10. APPC Analysis of political processes and CMC (Th), 14 A.A. Vasin
corruption F.T. Aleskerov
11. MA Markets and auctions: analysis and design =~ CMC (Fr) 14  A.A. Vasin
F.T. Aleskerov
12. PMCT Predictive models for congested traffic CCAS (Wed) 15 A.V. Gasnikov
13. AACSS Asymptotic analysis of complex CCAS (Th) 16 L.G. Afanasyeva

stochastic systems

E.V. Bulinskaya
E.B. Yarovaya




TUESDAY, 18 OCTOBER

Date

Time

Talk

18.10
Tue

CCAS, conference hall

8:45

Registration

9:45

Conference opening

10:00

Plenary talk by A.A. Belolipetsky (FRC CCAS RAS)
“In memory of Pavel Krasnoshchekov”
Chair Yu.A. Flerov
[Mnenapusrii nokian: A.A. bexoaunenxuii (PUIL 1Y PAH)
«ITamstu [1aBna CepreeBuya KpacHormiekoBay
IIpencenarens F0.A. ®repos

11:00

Plenary talk by A. Ioffe (Technion)
“Metric Regularity and Optimization Problems”
Chair Yu.A. Flerov
[Tnenapuerit noknan: A. Modde (M3panabCkuil TEXHOTOTHICCKUN
HUHCTUTYT)
«Metpuueckasi peryIsIpHOCTb U 3a1a4l ONTHMH3AIHI
IIpencenarens F0.A. ®nepos

11:50

Coffee break

12:20

Plenary talk by L.A. Petrosyan (SPbSU)
“How to preserve cooperation and collaboration in the long-term?”
Chair A.A. Vasin
[Mnenapusiii gokman: JILA. Ilerpocsa (CITOIY)
«Kak COXpaHUTh KOOIEPAIHIO H COTPYAHUIECTBO B TOJTOCPOTHOM
MIEPCIEKTUBE?»
ITpencenarens A.A. Bacun

13:10

Plenary talk by Ya.M. Mirkin IMEMO RAS)
“Forecast 1971-2025: currency exchange rates and commodity prices”
Chair A.A. Vasin
[Mnenapusiit noknan: S1.M. Mupkun (MUMSOMO PAH)
«IIporuo3 1971-2025: kypchl BaJdtOT, MUPOBBIE IIEHBI HA CBIPHEY
ITpencenarens A.A. Bacun

14:00

Lunch

15:20

Plenary talk by A.A. Vasin (CMC MSU)
“Optimization problems for energy markets’ transport infrastructure”
Chair A.V. Lotov
[Inenapusiit noknan: A.A. Bacun (BMK MI'Y)
«3amavun ONTUMHU3ANNH TPAHCTIOPTHOW HH(PPACTPYKTYPHI SHEPTETUICCKUAX
PBIHKOBY
ITpencenarens A.B. JIoToB

16:10

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
[Inenapusriit noxnan: A.B. MFacaukoB (MOTH)
«ITapamnenu3yemMpiii IBOMCTBEHHBIA METO/I TOMCKA PABHOBECHU B
CMEIIaHHBIX MOJIEIISAX PacCIpeIeIeHUS IOTOKOB B OOJIBITUX TPAHCIOPTHBIX
CeTSIX»
[Tpencenarens A.B. JIoToB




WEDNESDAY, 19 OCTOBER

Date | Time Stream
16.10 CCAS CCAS 355! CCAS 113 CMC 579 CMC 526A
Wed Conf. hall
9:00 PMCT ORBEM GTM 1 OM 1
10:20 Coffee break
CCAS CCAS 355! CCAS 113 CMC 579 CMC 526A
Conf. hall
11:00 PMCT ORBEM CAD GTM 1 OM 1
14:00 Lunch
15:00 | PMCT | ORBEM | ORMS | GIM1 | OMI
THURSDAY, 20 OCTOBER
Date | Time Talk / Stream
20.10 CCAS, Conf. hall
Th 9:40 Plenary talk by B.T. Polyak (Institute for Control Science and Skolkovo Energy Center)
“Optimization and Asymptotic Stability”
Chair D.V. Denisov
IMnenapnsrit noknan: B.T. Ioask (MITY PAH u Dueprerndeckuii neHTp CKOIKOBO)
«OnTUMHU3AIKSA U ACUMIITOTHYECKAS YCTOHIHBOCTEY
IIpencenarens /[.B. Jlenncos
10:30 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
[Tnenapubiit mokmam: A. ®uuniep (Jpe3aeHCKHI TEXHOJIOTHIECKHA YHHBEPCUTET)
«ONTUMU3AIUOHHBIE MOJIEIH U AITOPUTMBI (OPMHUPOBAHHS JTyda
JUTsE OECTIPOBOIHBIX COCIUHEHHH MEX Ty KOMITbIOTEPHBIMH ILIaTaAMID)
IIpencenarens /[[.B. Jlenncos
11:20 “On EURO and IFORS associations” by S. Martello (University of Bologna)
Chair D.V. Denisov
Coob6menne C. Maprenno (booHCKH YHUBEPCUTET)
«00 accommanusgsx EURO u IFORS»
IIpencenarens /[.B. Jlenncos
12:10 Coffee break/road to CMC
CCAS Conf. CCAS CCAS CMC 685 CMC 526A
hall 355' 113
13:00 ORE 1 MODM AACSS APPC OM 2
14:00 Lunch
15:00 ORE 1| | MODM | AACSS | APPC \ OM 2
19:00 Conference dinner

" The room 355 address is 42, Vavilova str. There is an underground passage to 42, Vavilova str. from CC RAS.
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FRIDAY, 21 OCTOBER

Date | Time Stream
21.10 CCAS Contf. hall CCAS 355° CMC P5 CMC 526A
Fri 9:00 9:00-10:20
GTM 2
10:00 ORE 2 ORFB 10:40 OM 3
ORIR
12:00 Coffee break
CCAS Conf. hall CCAS 355° CMC P5 CMC 526A
12:20 ORE 2 ORFB MA OM 3
14:00 Lunch
15:00 ORE 2 | ORFB \ MA \ OM 3

N

.O\

—

Stream «Optimization methods» 1
(OM 1, Wed, 19 October, CMC, 526A)

Morning session 9:00-10:20, chair A.F. Izmailov

B.H. Manosémos, 'Ll Tamacan OO6 omHOW GuiabTpoBOM 3amaue, cBs3aHHOW ¢ YerBEprou
3agadeit 3o0Tapéna.

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 llepeceduenne npsaMon U 30HOTOMNA B 3a7ja4€ JIMHEWHOIO TPOrPaMMHUPOBAHUS.
B.I'. Manunos HenpepbIBHBII METOI MUHMMHU3ALMA BTOPOT'O NOPAJIKA C OIIEpaTOPOM IIPOEKIUU B
IIEPEMEHHON METPHKE.

Afternoon session 11:00-14:00, chair A.F. Izmailov

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

B.A. bepe3znes Anroputm mjid BCrioMoraTeiabHOM 3aaaun B Metoae SQP.

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

A.U. Tonuxos, FO.I'. Esmywenko HOBBIN Kilacc TeOpeM 00 aJIbTepHATHBAX.

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

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

A.A. Jlacynoeckas be3rpaiveHTHbIE METOJIbl C HETOYHBIM OpaKyJIOM U pELICHHs 3aaad
BBIITYKJIOH ONTHMH3AIINH.

B.U. Epoxun, A.B. Paccaoun, A.C. oconesckuti OO000IIEHHE  PETYJSIPU30BAHHOTO  METOJA
HanMmeHbInnX kBajapaTtoB A.H. TuxoHoBa Ha ll -HOPMY.

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

Evening session 15:00-18:00, chair A.F. Izmailov

IIL.U. Cmeyrox OO r-anropurmax Illopa.
V.G. Zhadan Variant of simplex-like method for linear semi-definite programming problem.
Yu.P. Laptin Exact penalty functions in decomposition schemes in variables.

? The room 355 address is 42, Vavilova str. There is an underground passage to 42, Vavilova str. from CC RAS..
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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'. Kopomuenko, B.M. Cmopaxoea OO0 ONTHUMaJIbHOM OJHOIIArOBOM QJITOPUTME TIOHMCKA
JKCTpeMyMa B Ki1acce (PyHKITUH, ONpeesieMOM KyCOUYHO-JIMHEMHOW MayKOPaHTOM.

Stream «Optimization methods) 2
(OM 2, Th, 20 October, CMC, 526A)

Afternoon session 13:00-14:00, chair A.F. Izmailov

M.P. Jlasuocon, A.B. Ceneznes Meton pemieHus TMHAMUYECKON 3a7a4i ONMTHUMHU3AIMKH COCTaBa
BKJIFOYEHHOTO TEHEPUPYIOIIETO 000PYI0BAHUS.

M.P. Jlasuocon, A.B. Cenesnese Perynsapuzamuss merona HploToOHa st pemieHus CHUCTEMBbI
ypaBHEHUN YCTAaHOBUBIIETOCS PEKUMA.

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

Evening session 15:00-17:40, chair A.F. Izmailov

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

E.A. benaesckux, M.C. Huxonvckuii O KOJNMYECTBE MEPEKIIOUYEHUN PEIECHHOr0 ONTUMAIBHOTO
YIpaBJIEHUS JJIsl OCHUUTUPYIOIINX YIIPABISIEMbIX 0ObEKTOB.

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

B.B. /luxycap Bormpocbl uieHTU(GUKALUK CTOXaCTHYECKUX U pepeHnanbHbIX ypaBHEHUH.

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

O.B. Mypasvesa OrnipefieieHre TapaMETPUUECKH YCTOWUYMBBIX PEIICHUH CUCTEM JIMHEHHBIX
HEPaBEHCTB OTHOCUTEIBHO MOJIUAIPATIBHBIX HOPM.

B.B. Kynaeun PoOacTHOCTh Kak TMoOKazareidb 3(PQGEKTUBHOCTH pEUICHHs, NPUHUMAEMOro B
YCIIOBUSIX HEONPEIEICHHOCTH. 3a/1aya 0 MaKCUMalIbHONH POOACTHOCTH.

b.B. 'anun Metop napaMeTpu3aluyu 1eJaeBoi QyHKUMU 171 HaXOXKIACHHs MPOEKIMHU TOYKU Ha
MHOXECTBO PEIIECHUI MTPSAMOM 3a]a4M JINHEWHOIO IPOTPaMMUPOBAHUS.

Stream «Optimization methods» 3
(OM 3, Fri, 21 October, CMC, 526A)

Morning session 10:00-12:00, chair M.G. Furugyan

B.A. Kocmenxo, P.JI. Cuenauckuy IInaHUpOBIIUK peCypcoB st 00JaYHBIX TIATHOPM.

B.A. Kocmenxo CoueraHue XaJJHbIX CTPAaTEery U OrPaHUYEHHOT0 nepedopa MpH perieHny 3a1a4
0 BBIOOpE MaKCUMAaJIbHO COBMECTUMOTO YHUCIIA 3asBOK.

B.A. Kocmenxo, A.I'. baxmypos Vcnonb3oBaHue caMooOyueHusi MJisi BbIOOpa IapameTpoB
TFeHETUYECKUX aJITOPUTMOB.

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




10.

11.

12.

13.

14.

I[FO. Bonkanos AJIanTUBHBIM MeETOJ] CcOalaHCUPOBAHHOTO BbIOOpa MOJyJiel BCTPOECHHOM
BBIYHMCIIUTENIbHOM CUCTEMBI ¢ yU€TOM TpeOOBaHUI HAIEKHOCTH.

Afternoon session 12:20-14:00, chair M.G. Furugyan

U Apxunos, A.A.Jlazapes IlocTpoeHHe ONTHUMANIBHOTO PACHUCAaHUS JUIsI OJHOTO TpuOopa:
OLIeHKa a0COJIFOTHOM MOTPEIIHOCTH C TOMOIIBI0 METPHUK.
C.B. Bpounuxos, A.P. I'epacumos, A.A.Jlasapes, E.I'. Mycamosa, A.C. [lempos, K.B. Ilonoma

pes, M.M. Xapnamos, H.®. Xycnynnun, /[.A. Aopenyes ANTOpUTMBI (dhopMupoBaHUs
pacnucaHus MOArOTOBKH KOCMOHABTOB.
M.X. Ilpunyyxuu OnepaTUBHOE yIIpaBJICHUE JIBYXCTaIUAHBIMHU CTOXaCTUYECKUMHU

MIPOU3BOJICTBEHHBIMH CUCTEMaMHU.

FO.E. Manawenxko U.A. Hazapoea Mopnens aHanu3a TPOEKTOB  Pa3BUTHS  T'€TEPOTCHHOMU
BBIUUCIIUTEIILHOW CUCTEMBI.

Yu.E. Malachenko, 1.A. Nazarova Normative Dynamic Analysis of a Heterogeneous Computing
System.

Evening session 15:00-19:40, chair M.G. Furugyan

[[.P. I'onuap, C.H. Mupownuxk, FO.C. FOpe3zanckas MarteMatndeckoe MOJICTTMPOBAHUE
B3aMMO/JICHICTBUS OCHOBHOTO U JOIOJIHUTEIBHOIO O0YyUEHHUs yUaIUXCsl CPEIHEHN IIKOJIbI.

E.M. bponwmeiin, M.E. Konvinos Ontumuzanyss MapupyTa JOCTaBKM TIpPy30B  BOJHBIM
TPaHCIIOPTOM.

A.M. Banyes, E.C. Hukugpoposa O 3anauax BeIYUCIIECHUS CyOONTHUMANbHBIX IMyTel Ha rpadax.
MM. Jlyuenxo, M.H. Kenecbari OumOKH Npu paHKUPOBAHUU 110 Pe3yJIbTaTaM TECTUPOBAHUS.
C.B. lllgbioyn VIHIEKChbl LEHTPAJIbHOCTM W HMX CBSI3b C MpaBWIaMH Ha MaKOpPUTAPHOM
OTHOILIEHUH B OOJIBIINUX U YPE3aHHBIX CETAX.

M.G. Furugyan OnrtumanbHasi KOPPEKLMS IUPEKTHBHBIX HHTEPBAJIOB B 3a/ade IOCTPOCHUS
MHOTOMPOIIECCOPHOIO PACTIMCAHUS C TONOJHUTEIIBHBIM PECYPCOM.

C.H. Mupownux ANTOPUTM  TOCTPOEHHUS CTPYKTYphl 0a3bl JaHHBIX C MHUHHUMAaJbHOU
M30BITOYHOCTHIO MH(GOPMALIUU JIJISl CUCTEM PEAIbHOTO BPEMEHHU.

/[.P. ['onyap Pemenne MUHMMAKCHOM 3aja4 TEOPUU PACIIMCAHUI METOJIOM BETBEU U IPaHUL.
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.

FO.B. Opnos BusyanbHasg cpela KOMIUIEKCHOTO — aHAJIM3a  NapajulelIbHBIX — aJrOPUTMOB
ONTHMU3ALINH.

A.B. I'onybesa AnropuTMbl 0OaJaHCUPOBKM HArpy3Kd B TMapajUIeIbHOM peaau3alud METoJa
BETBEW U I'PaHUI] U METOJIMKA UX HCCIIETOBaHUS.

B.H. Ilawxos Anroput™M OallaHCUPOBKM  HArpy3Kd JJIsl  paclpelieleHHONW  I1aT(opMbl
ynpasienus [TKC.

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

JL.T. Agppaiimosuu, A.C. Kamepos 110TOKOBBIE METOABI MOCTPOCHHS OIICHOK JUIsl aKCHAJIbHOW
TPEXUHJEKCHOM 3a/1a4yil O Ha3HAYCHUSIX.

l.

Stream « Multiple objective decision making)
(MODM, Th, 20 October, CCAS, 355)

Afternoon session 13:00-14:00, chair A.V. Lotov

B.B. Iloounosckuii CornacutenbHble pelieHusl Ui 3aa4 BbIOOpa MpHU HENOJHOW MHpOpMauu
O MPEANOYTEHHUSX.



B.U. XKykoecku, M.M. Kupuuenxo, M.B. bonovipes Pucku u ucxojpl B MHOTOKPUTEPUAIBHON
3ajjaue MpHU HEONPEIEICHHOCTH.

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

problem of investment portfolio choice.
Evening session 15:00-18:20, chair A.V. Lotov

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 YHUBepcanbHas Mpoleaypa MocTpoeHus MHOXKecTBa [Tapero.

4. O.C. Kynau, A.B.Jlbiuése OneHka AesSTENBHOCTH PYKOBOJIUTENEH CyOBEKTOB Poccuiickoit
®enepaunn ¢ npumeHenneM Metoga DEA.

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

6. A.M. Banyes JlBa nogxona k [lapeTo-ontuMusanuu mytei Ha rpadax.

7.  A.B.Jlomos bnounblii Meron anmpokcuMmanuu obojouku OmxBopTa-Ilapeto B 3amauax
MHOTOKPUTEPHAILHON ONTHMH3AIINH.

8. A.B.Jlomos, A.U. Pabukos MHOTOKpPUTEPHAIIbHBI  MOAXOA K  IOCTPOEHHUIO  IpaBUIl
ynpasieHus kackagom ['OC.

9.  B.E. bepesxkun, A.B. Jlomoé Busyanuzanusi TpyOOK TpaeKTOpHUl B MHOTOKPUTEPUATIbHBIX
JTUHAMHUYECKHUX MpoOieMax.

10. K. Kamenes OO0 omHOM mapaMeTpu3aliui MHOKeCTBa pemenuii 3aaad MKO.

Stream «OR in economics» 1
(ORE 1, Th, 20 October, CCAS, Conf. hall)
Afternoon session 13:00-14:00, chair 1.G. Pospelov

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

2. B.B. bapanos YmupapisemMoe pa3BUTHE: aKCUOMATUKA U MOJICTU MIPUHATHUS PEIICHUMN.

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

Evening session 15:00-17:40, chair I.G. Pospelov

1. A.C. Iopbamos Hynesoit puck o CIaBUIKY MPU HEOTPEICTECHHOCTH.

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

3.  JIO. I'onembuosckuii, A.P. anunuwurn CucTeMHO-THHAMHAYECKAS MOJEIb SKOHOMHUKU
Poccun.

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

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

6. ['K. Kamenes OnbIT npsMoin uaeHTU(HUKAIIUN MOIeNTN OaHKOBCKOM cucTeMbl Poccun.

7.  B.A. Kunamxkosa, E.B. Ilonakosa TpaHcmuccuss o00pa3oBaHHMs B Mpoleccax TIpyHIoBOM
COILIMAJIN3AIIMY C TETEPOTCHHBIMU arcHTaMHu.

8. A.E. Kapnos llpumeHeHHE TEOPUH MAaCCOBOTO OOCITYKMBAHUS JIJIi ONTUMHU3AIMH TUTIAXa MapKa

TpaXXJaHCKHUX CaMOJICTOB.



Stream «OR in economics» 2
(ORE 2, Fri, 21 October, CCAS, Conf. hall)

Morning session 10:00-12:00, chair I.G. Pospelov

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. Mameeenxo, B.J[. Mameeenxko BbIOOp TEXHOJIIOTHH, MOPOXKIAIOUIUI HOPMAIU30BAHHYIO
npousBoacTBeHHYI0 CES-yHkumro.

5.  H.K Obpocosa, A.A. lllananun O BausHuM nedusitopa a0XoAa Ha OIEHKY KalWTaIU3aluH
NIPOM3BOJICTBA B YCIOBHSIX HECTAOMIHLHOM peasn3aliuyl MPOIYKIINH.

6. H.H. Onenés DHIOTeHHass NPOU3ZBOJACTBEHHAss (QYHKIMS B OIEHKE peajbHOTO CEKTOpa
YKOHOMHUKH.

Afternoon session 12:20-14:00, chair 1.G. Pospelov

1. E.S. Palamarchuk On long-term average optimality in linear economic systems with unbounded
time-preference rates.

2. UITI Ilocnenos IlpocToTa ClIONKHOCTU SKOHOMUKHU: CUIIbHBIA MarucTpaabHblii 3 dexT.

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.1 Arkin, A.D. Slastnikov Threshold strategies in investor's behavior model.

5. JLK Bopooun, A.B. Tuxonoé AyYKIMOHHBIM alropuT™M BbIOOpa HCIIOJIHHUTENS 3aka3za B cdepe
YCIYT TEKCTOBBIX MEPEBOJIOB.

Evening session 15:00-17:00, chair I.G. Pospelov

1. AJ[ [seupxyn, B.B. Tonka MuHHMaKCHas 3ajja4ya paBHOMEPHOT'O pACIIPEACIICHUSI PECYPCOB.

2.  A.JO. Dréposa MaremaTnueckas MOJEJb rporecca HedTen00bIun c Y4ETOM
UHPPACTPYKTYPHBIX OTpaHUYCHHI.

3.  IOM. loouxos, /I.B. Makapoe (OCOOEHHOCTH CXOAUMOCTH METOJa  IOCIEA0BATEIBHOTO
JMHEHHOTO MPOTPAMMHUPOBAHUS TSI 3a]1a4 OTNITUMAIIEHOTO TUTAHUPOBAHHMSL.

4. B.B. lllesuenko O nUHaMHUYECKUX aHCAaMOJISIX CTATUYECKUX MT.

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.

Stream «OR in military and security problems»
(ORMS, Wed, 19 October, CCAS, 113)
Evening session 15:00-17:00, chair Yu.A. Flerov

1.  B.JO. Pewiemos, A.I'. [lepesozuukos, U.E. Anouxun PacnpeneieHHblE  CHUCTEMBbl  3aIlMUTHI:
aHaJIU3 ¥ MPOEKTUPOBAHHE.

2. M.B. Ilpyockuii MoaenupoBaHue BOCHHBIX KOH(IJIUKTOB.

3.  C.B. Kpyenuxos, A.C. Kpyenukos OrneparopHas dhopmanmzanus 3a7a4 YIIpaBJICHUS

TCTCPOTCHHBIM pO6OTOTeXHquCKHM KOMIIJICKCOM.
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4.  B.JO.Jlroman Anroputm ppakraibHOro oOHapy>keHus: 00bEKTOB KaK HHCTPYMEHT OIO3HABAHUS
BO3JIyLIHBIX LEJEH.

5. A.B. Poocnos K o0OCyXIEHUI0 TEHICHIMH pa3BUTHS ABTOHOMHBIX CHUCTEM pPa3jIM4HOTO
Ha3HAYECHMS.

6. B.U. I'onuapenxo, A.B. Pooxcnos, A.H. I'youn, I'.E. Crenko K 00CYXICHUIO TEHJICHIIUN
pPa3BUTHSA aBTOHOMHBIX CUCTEM Pa3IM4YHOI0 HazHaueHus. JlonoHeHue.

Stream « OR in finance and banking»
(ORFB, Fri, 21 October, CCAS, 355)
Morning session 10:00-12:00, chair F.I. Ereshko

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

2. J.H. Kosznos, C.IO. Iycvkos, B.B.Jlesun JluckpeTHble MojJenu "BbDKMBaHUA" 171 3aja4
OIICHKH Ka4eCTBA PO3SHUYHBIX KPSJIUTHBIX TOPTHEICH.

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

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

5.  @.T. Aneckepos, H.I'. Mewepsxosa, A.A. Hukumuna, C.B. [llebioyn Monenu  BIUSHUA B
CeTAX: MPUMCHEHHE K MEXIYHAPOTHOMY PHIHKY 3aMMCTBOBAHHUH.

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

Afternoon session 12:20-14:00, chair F.1. Ereshko

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

2.  M.A. I'openos bupxeBbie Urpsl poOOTOB.

3.  @.U Epewrxo, B.B. [lleguenxo OniepallmiOHHOE UTPOBOE MPEACTABICHHE 0a30BbIX (PMHAHCOBBIX
onepaunui.

4. @MU Epewrxo WccnenoBanuwe GUHAHCOBBIX ONEpAITHi.

5. B.I'. Kucene¢ IKOHOMHYECKHE MOJIECIIU MPOrPAMM CTPAXOBAHMS JOXO/A B CEIIbCKOM XO3SICTBE.

Evening session 15:00-17:40, chair F.I. Ereshko

1. [I'A. Aeacanoan CC-VaR u npuHIMI MUHUMYMa JOXOJHOCTH B MrpaxX Ha JBMKEHMSIX pPbIHKA
OIIIMOHOB.

2. [T'A. Aeacanosan Heobxoaumoe M JOCTATOYHOE YCIIOBUE KOPPEKTHOCTU CEMEUCTB (PyHKUUN
puckoBbix npeano Thenwnit st CC-VaR.

3.  A.@. Epewrxo K opranuzanuy anropuTMU4YECKON TOPTOBIIH.

4.  A.H. Ceimoé Mojenu KOaquUUHM 3a€MIIMKOB C MEXaHU3MOM BbIJIAa4M KPEAUTOB HAa OCHOBE
Kpeous.

5. B.B. [luxycap, A.®. Epewro Ilpubnmxenue cuHryiasipHo Bo3sMymEHHbIX CIY.

6. O.b. baupamos, B.B. Oxpumenko JIMHaMUYE€CKHE€ KOMIPOMHUCCHI B 3a/lau€ MHOTOLEIEBOU
MaKCUMHU3AIHUHA (QYHKITH.

7. A.B. Baxpanesé Bpinenenune agUTUBHBIX COCTABIISIONIMX BPEMEHHBIX PSAJIOB HA OCHOBE METO/A
SSA.

8. UM lacanos, ®.U. Epewko 3amada nporHo3a MaHUYECKUX TPEHJIOB.
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Stream «OR in insurance and risk-management»
(ORIR, Fri, 21 October, CMC, 685)

Morning session 10:40-12:00, chair D.V. Denisov

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.

Stream «OR in biology, ecology and medicine»
(ORBEM, Wed, 19 October, CCAS, 355)
Morning session 9:00-10:20, chair A.A. Belolipetskiy

1.  A.A. benonuneyxuii, B.D. ['ananoca, U.B. Kosuyvin MaTemaTudyeckass MOJEIb  MOBEACHUSA
koJuiekTuBOB Jojael [1.C. KpacHomekoBa. JlnuHaMu4eckuii acliekT.

2.  H.B. benomenos, U.A. Konosanenko KommbroTepHass MOJEIb KOJJIEKTUBHOIO  TMOBEJICHUS
JKUBOTHBIX.

3.  H.B. beromenog IlpobGiaeMbl TEpMOIUHAMUYECKOTO OMTUCAHUS JIECHOW paCTUTEIHLHOCTH.

4.  A.H. I'epacumos Croxactuueckue 3Q(HeKThl B CHCTEME «Iapa3UT-XO35HUH.

Afternoon session 11:00-14:00, chair A.A. Belolipetskiy

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

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

3.  H.II Kapneuxo Anroput™M (GOpMUpPOBaHUS KIACCU(PUKATOPOB KPUTEPUEB DIKOJIOTHUECKOM
0€30IMaCHOCTH THAPOTEXHUICCKIX CUCTEM.

4. UB. Kozuyun OO0 opHOW JUHAMHUYECKOW MOJETH KOJUIGKTUBHOTO BBIOOpa I ciiydas
HENPEPBIBHOTO BPEMCHH.

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

6. FO.B. Myxapmosa, H.T. Jlesawosa, A.C. Kpynenxo, A.B. Onvuee I'maponnHamuyeckas
MOJIeJIb TepEeHOCa TMAPHHUKOBBIX Ta30B B IMPU3EMHOM CIIO€ aTMOC(epbl HaJ HEOTHOPOIHOM
MOJCTUJIAOIIECH TOBEPXHOCTHIO.

7.  B.H. Pasowcesatixurn O HecTaOMIJIBHOCTH B MOJEIISIX OMOJIOTHYECKUX COOOIIIECTB.

8. LS. 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.

Evening session 15:00-16:00, chair A.A. Belolipetskiy

1. MU Ulnumonxoe MareMaTnueckoe MOJAEIUPOBAHUE AHTUOKCHIAHTHBIX MPOLIECCOB..

2 I'K. Kamenes, /[.A. Capanua, FO.C. IOpe3anckas, B.O. [lonanosckuii VccienoBaHue CBOMCTB
Pa3HOCTHBIX YPaBHEHHUU B OJJHOM IKOJIOTMYECKON 3a/1aue.

3. M.B. Ahmadi Mathematical programming models for some descriptors of a fullerene.
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Stream «Computer-aided design»
(CAD, Wed, 19 October, CCAS, 113)

Afternoon session 11:00-13:20, chair L.L. Vyshinsky

1. JLJI Bouumunckuu, H.U. [Ilupokos CAIIP JIA. NHTErprpoBaHHas CHCTEMA BECOBBIX PaCUETOB.

2. H.HU Ulupoxos T'eneparop npoektoB 2016.

3.  A.A. Jlocunoe Iloacuctemsl I'enepaTtopa npoekToB aiist B3aumoaecTsus ¢ WEB-kinuenTamu.

4.  A.H llupoxos, E.H. llupoxosa, A.A.Jlocunos, C.A. Ckundepes ABTOMaTu3alus pa3pabOTKu
BEO-IPOEKTOB.

5. B.B. banawos, A.b. [monuna Vicrionb30BaHWE aBTOMAaTHYECKH ITOCTPOCHHBIX WMHTAIIMOHHBIX
mozaeier pu npoektupoannu MY C PB ¢ apxurtexrypoir UMA.

6. U . lllaxnoe Mopnenp COIIaCOBaHUs PELICHUN B 3a7ade IUIAHWPOBAHUS PA3BUTHUS CIOKHBIX
CHIIbHOCBSI3HBIX CHCTEM.

7. Yu.l Brodsky Model-oriented programming: an application of CAD methods in programming.

Stream «Game-theoretic models»
(GTM 1, Wed, 19 October, CMC, 685)
Morning session 9:00-10:20, chair N.S. Kukushkin

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. Hosukosa, U.U. [locnenosa CTpaTeruu BETO-rOJIOCOBAHUS.

4.  A.N. Rettieva Equilibria in Dynamic Multicriteria Games.

Afternoon session 11:00-13:40, chair N.S. Kukushkin

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 MaxkcuManbHbI TapaHTUPOBAHHBIA PE3YNbTAT B HIPE C HEONPEACICHHBIMU
dakTopamu.

4. B.B.Iyces Bektopel Illerum, Oysna u AymanHa-/[pe3e B wurpe narpyJupoBaHusi C
KOQIULIMOHHOUN CTPYKTYPOU.

5.  H.H.Ilempos, B.B.llemposa Wrpbl ¢ MHOTOUYJIEHAMM.

6. H.U. Hasapos, U.C. Menvuwiukog TeopeTMUeCKMH W YUCICHHBIM aHaIM3 COBPEMEHHBIX
KOHLIETIIIM UTPOBOTO PaBHOBECHS.

7.  A.B. Ulknosep, U.C. Menvuuxoe PaBHOBECHMS B MAapKOBCKHX CTpPaTerusix B HTEPALMOHHOU
JUJIEMME 3aKJIFOUEHHOTO.

8. B.H.Jlebedes AHnanu3 yCTOMUMBOCTH PAaBHOBECHI B pEIICHUN MOTEHLUATIBHBIX UT.

Evening session 15:00-16:20, chair V.V. Morozov

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. Kykosckuu, A.C. ['opbamos Marematnueckue OCHOBBI 30JI0TOTO MPaBUJIA.

4. K. H. Kyopsasyes, U.C. Cmabynum K Bompocy o TOCTpOE€HHWH ONTUMalbHBIX 110 [lapero

paBHOBecHil o Hamry.
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Stream «Game-theoretic models»
(GTM 2, Fri, 21 October, CMC, 685)

Morning session 9:00-10:20, chair V.V. Morozov

L11. Menvnuxosa, U.C. Menvwuuxos PazpaboTka JUHAMHUYECKOW MOJCIH  KOJJIEKTHBHBIX
JIEWCTBUM MOMYJISIITUN POOOTOB ISl aHAJIM3A BIUSHUS MPOIICAYPhI COITUATN3AIINH.

2. E.V. Khoroshilova Controlled dynamics in multicriteria optimization.
3. T. Matsuhisa Epistemic Approach to Bayesian Routing Problem.
4. E.3. Moxonvko Ilonyuenue wuHGOpPMAIMM B TIOBTOPSIONMICHCS WIrpe C HU3MEHSIOIMMMHUCS
JIOTIOJTHATEILHBIM TUTATEXKOM W MHOKECTBOM BBIOOpA.
Stream «Analysis of political processes and corruption»
(APPC, Th, 20 October, CMC, 685)
Afternoon session 13:00-14:00, chair F.T. Aleskerov
1.  Yu.l Brodsky The phenomena of soft power and double standards in mathematical model of
cross-cultural interaction.
2.  B.U. Bonvckuu, A.A. /enucenko MeTrpruyeckue Npoueaypbl FOJIOCOBAHUSA.
3. JL®. Ilempos, A.A. /loneononos OleHKa pUCKA BOBICUCHHOCTH KIMEHTOB OAHKOB B CXEMBI 110
OTMBIBAHUIO JEHEKHBIX JOXOI0B.
Evening session 15:00-17:20, chair F.T. Aleskerov
1. F.T. Aleskerov, A.A. Ivanov,D.S.Karabekyan,V.l.Yakuba On manipulability of aggregation
procedures by coalitions with the same first-ranked alternative.
2. MU' Kpeunec, A.A. Aponun, E.M. Kpetinec Monenu mjis OOBEKTHMBHOM OIIGHKH KadecTBa
HAyYHO-TEXHHYECKON HH(OpMAIIHH, 3aKCUPOBAHHON HAa ECTCCTBCHHBIX S3bIKAX.
3.  A.JO. Konopamves, B.B. Mazanos IlpaBuna BbiOOpa mo0emuTensi Ha OCHOBE METOJOB
KOONIEPATUBHOM TEOPUU UTP.
4.  F. Aleskerov, V. Oleynik Multidimensional Polarization Index and its Applications.
5. Al Muxaunos, A.Il I[lempos, O.I. [lponuesa, H.A. MapeCCASesa MonenvupoBanue
nH(GOPMaLlMOHHON OOPHOBI B COLIUYME.
6. HUB. Tpecy6 Mopens uHAEKCA BOCIPUSITHS KOPPYIILIUH.
7.  JH ®eoanun O cBONCTBaX COIMAIBLHON CETH, COCTOSIIEH U3 CIOXKHBIX Y3JIOB.
Stream «Markets and auctions: analysis and design»
(MA, Fri, 21 October, CMC, 685)
Afternoon session 12:20-14:00, chair A.A. Vasin
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 Auzenbepe, B.U. 3opxanrvyes, U.B. Mokpwiii VIMuTanimoHHOE MO/JICTTMPOBAHUE
HECTAIIMOHAPHBIX CUTYAIMH HAa OJUTONOJLHOM PBIHKE.
4. AT Kosanenxo OT MOIeNnW OJHOMPOTYKTOBOTO PacCPEIOTOUYECHHOTO PhIHKA K MOJIEIN OOIIETO

PaBHOBECHSI NPOCTPAHCTBEHHO PACCPEIOTOYEHHOM 3KOHOMMYECKOW CHUCTEMBI HECOBEPIIECHHOMN
KOHKYPEHIIHH.

14



p—

P.U. AHmunoe AHanu3 U3MEHEHHUs NOBEJICHHS YYaCTHUKOB SKCIEPUMEHTA C YUYETOM COLMAIBHON
COCTaBJISIFOLIEH U MICUXOJOTHYECKUX XapaKTEPUCTHK.

Evening session 15:00-17:40, chair A.A. Vasin

M.S. Sandomirskaia Nash-2 equilibrium: how far sighted behavior affects stable outcomes.
A.Yu. Filatov Price-Makers and Price-Takers at Industrial Markets.

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

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

A.A. Bacun, U.A. Jlecux JIluHAaMUYECKM CHHTE3 TPAHCIOPTHOM CHCTEMBI MHOIOY3JIOBOTO
PBIHKA B YCIIOBHSIX COBEPIIICHHONH KOHKYPEHITHH.

A.A. bobowrko TeopeTuKo-UrpoBOI aHAIHM3 TEOMO3UIIMOHHOTO ayKIIMOHA.

E.U. Hexuna TeopeTHKO-UTPOBOM aHaANIM3 TMO3MIMOHHBIX AayKIIMOHOB NpuU KodhduureHTte
KJIMKa0EJIbHOCTH, 3aBUCSILEM OT peKIaMoaTes.

I''A. Benaukun, T.B. benanxuna, A.C. Casadsn WrpoBoi MoIxo K OIEHKE BIWSHUS BBEICHUS
HOBBIX TEXHOJIOTHIA Ha OOIIECTBEHHOE OJIAarOCOCTOSTHUE.

N —

Stream «Predictive models for congested traffic»
(PMCT, Wed, 19 October, CCAS, Conf. hall)

Morning session 9:00-10:20, chair A.V. Gasnikov

I1.I1. Bobpux BoaHOBBIE CBOWCTBA aJrOPUTMOB IOMCKA TPAHCIOPTHOrO paBHOBecHs: Bapapona
C JIOKQJIbHBIM UH(OPMUPOBAHUEM.

A.M. Banyes, A.A. Conosbes MopenupoBaHWE€ MHOI'OMOJOCHOTO JOPOXKHOIO JBWKCHHUS B
dbopmasn3mMe THOPUIHBIX CUCTEM.

A.D. Bopobves, A.FO. Tumos, B.A. I'aspunun, A.FO. Menvwymun Wcnonb3oBaHue
TPAHCIIOPTHOT'O MOJICIIMPOBAHUS JIJIsl OIICHKH MTapaMeTPOB YIMYHO-IOPOKHON CETH.

A.B. l'acnuxos, /I.U. ' puwenxo, M.C. Menoeno ITlpumep 3amadd  KOMIIO3UTHOW  CHIIBHO
BBITTYKJION ONTUMHU3AIIUH, KOT/Ia BBITOJIHO pab0TaTh HE C €BKIUOBOM MPOKC-CTPYKTYPOH.

Afternoon session 11:00-14:00, chair A.V. Gasnikov

@1 I'yaes, /.U Kamzonoe O600menue 3anaun Hecrepopa-ne [lanpma.

A.B. I'achuxos, [LE. /[sypeuenckuu, C.B. Mayuesckuii KOMIO3UTHBIA MPSIMO-IBONCTBEHHBII
OBICTPBIN TPAJIMEHTHBIA METOJT C aJIANTUBHBIM ITOA00POM KOHCTAHTHI JIMMIIIIHIA TpaieHTa.

D. Kamzolov Intermediate Universal gradient method with inexact oracle.

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

A.I'. Kosanenko, A.J]. Heanosa K mnpobneme aHanm3a MOJETH JBIKECHHUS B TOPOJCKHX
TPAHCIIOPTHBIX MTOTOKAX.

I.U. Koean, FO.C. @edocenko ONTUMU3AIMOHHBIE 3a1a4u OJHOTIPOLIECCOPHOTO
00cITy )KMBaHUsI 00BEKTOB, 00Pa3yIOIINX COCTABHI.

A.Y. Krylatov, V.V. Zakharov Competitive Traffic Assignment in Road Networks.

A.A. Jlaeynosckas, /[.A. Kysneyos 3anada HaxOXAEHUS KpaTyaulllero MyTH Kak 3ajiadya OHJIAH
ONTHMM3AIINH.

A.A. Lykov, V.A. Malyshev, M.V. Melikian Phase transitions in deterministic traffic flow
model.
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Evening session 15:00-17:40, chair A.V. Gasnikov

H.A. Cmans, U.C. Menvuiuxkos WccnenoBanue rnapajiokca bpaeca METOIaMHU
3KCHepI/IMeHTaJTBHOﬁ 3KOHOMMKU JIA TpaHCHOpTHOﬁ CCTU C aCI/IMMeTpI/I'-IHI)IMI/I SanaTaMI/I.

2. H.A. Heyeooos, A.B.IIpoxopos, B.JI lllseyos IlpakTudeckoe MPUMEHEHUE Pa3IMYHBIX
TPAHCIOPTHBIX MOJIEIEH.

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

4.  B.II Ocunos, B.A. Cyoakos WuTerpanusi TPaHCHOPTHBIX MOJENEH M CUCTEMbl MHOJICPKKU
peLeHui.

5. AU Twpun, A.B. Yepnos JIBOWCTBEHHBIH OBICTPBIA TI'paJWEHTHBIA METOJ pEelIeHUs 3aaay
SHTPONMIHO-TUHENHOTO IPOrPAMMUPOBAHMUS.

6. A.B. I'acnuxos, ILE. /[sypeuenckuii, A.JI. Cysopuxosa, A.B. Yeprnos OO SHTPONUUHON
peryJsipu3aiuy TPAaHCIIOPTHOW 3a7a4yl IMHEHHOTO MTPOrpaMMHPOBAHUSI.

7. A.S. Aliev, A.A. Fedotov, D.S. Mazurin, V.1 Shvetsov 4-step forecasting transport model with
trip chaining behaviour.

8.  A.JO. Kpvinamos, A.Il llupoxonobosa (Paeéckas) 3amadya  OLEHKM ©W  BOCCTAHOBJICHUS
MaTpULbl KOPPECIIOHICHIIH.

9. A.A. Jlazapes, E.I'. Mycamosa, U.A. Tapacos 3anaya TOCTPOCHUS paCNHUCAHUA JBU)KEHUSA
M0E3/I0B MEX/Ty JIBYMsI CTAHIIHSIMH.

Stream «Asymptotic analysis of complex stochastic
systems»
(AACSS, Th, 20 October, CCAS, 113)
Afternoon session 13:00-14:00, chair L.G. Afanasyeva

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

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

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

Evening session 15:00-18:00, chairs
E.V. Bulinskaya u E.B. Yarovaya

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

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

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

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

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

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

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

8. AJI Mauun 1lopsIKOBO-MHBApWAHTHAs MATTEPH-KIACTEPU3allUsl: CBOMCTBA W CpaBHEHHE C
W3BECTHBIMH METOJIAMH KJIACTEPHOTO aHAJIH3A.

9. H.H. Anpaywesa, C.B. Copokur O BEpOATHOCTU MOJYYECHHS] ONTUMAIBHON OLEHKH ITapameTpa

rayccoBoi cMmecu 1o EM-anroputmy.
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