MarteMaTHK C®Y cTa 1aypeaTroM MeKIYHApPOTHOH MPEeMHH
3a UCCJ/IeJOBAHUsI 10 TEOPUHU PUCKA

Yuénrit UTHCTUTYTa MaTeMaTUKU U QyHIaMeHTanbHOM nHGopMaTuku CuOUpPCKOTo GenepanbHOro
yauBepcuterta Apkaguii HoBocenos cran naypeatom npemuu [Iutepa bepHcTaiHa 3a 2015 rog. Coucok
ImoJiydaTesiey MpeMuu omy6IMKOBall MeXAYHapPOMHbIH XKypHas 00 UHBECTUIIUAX, UHBECTOPaX U KPYITHOM
ousnece Institutional Investor Journals 17 mexa6pst 2015 roma.

[Tpemus [Mutepa BepHcTaliHa NMprUCyKgaeTcs 3a 3KCTpaopAuHapHble U yOeouTeNnbHble HayYHbIe
HCCTIENOBAHMS 10 MHBECTUPOBAHUIO U TEOPUM PUCKA, OMyOIMKOBAaHHbEIE B OMHOM U3 11 BEOYIIUX MUPOBBIX
HU3TAHWH 10 UHBECTULIHSIM.,

Kanpupat Gusamko-MaTeMaTU4eCKUX HayK ApkKaauii HOBOCENOB BHICTYIIMI OMHUM U3 aBTOPOB CTaThbU
«O11eHKa U XeIKUPOBaHKe pUCcKa: MeTox o0paTHOTo cTpecc-TecTupoBanusi» (Risk Estimation and Hedging:
A Reverse Stress Testing Approach), ony6nukoBanHoM B HayuyHoM KypHase The Journal of Derivatives.
Cratbs Oplna BbIOpaHa He3aBHCUMBIM KOMUTETOM B Pe3yJIbTaTe CJIENOro pelleH3uPoBaHus.

Io6aBuM, uTO ApKamuit ApceHbeBUY — aBTOP MOHOTpaduu «MaTeMaTu4ecKoe MOfie IMPOBaHue
(HMHAHCOBBIX PUCKOB: TEOPUS U3MEPEHUSI» ¥ MHOTOYUCIEHHBIX Ty0IuKaIui 00 yrpaBieHU pUCKaMy,
BJIO2KEHHUHU CPENCTB, CTPATErUU yIIpaBleHus BloxkeHuaMu. CTygeHTaM MHCTUTYTa MaTeMaTUKH 1
dbynnameHTanbHOM HHPopMaTuku COY 0H YMTaeT NEKIUU 110 TEOPUH PUCKa.

IIpecc-cayacba COY, 25 dekabps 2015 e.
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