OBO3PEHMNE
NPUKJATHOM M MPOMBIIIJIEHHON

Tom 3

MATEMATHUKMA
1996

Breinyck 6

HOBBIE M3IAHHNA

KARATZAS 1. LECTURES ON THE
MATHEMATICS OF FINANCE. (JIexyuu
no mamemamuxe Gurancos.) AMS,
Providence RI, 1997.

WILMOTT P., HOWISON S.,
DEWYNNE J. THE MATHEMATICS OF
FINANCIAL DERIVATIVES: A STUDENT
INTRODUCTION. (Mamemamuxa pu-
HAMCOBBIT NPOU3BOOHIT: Yuebnbil KYpC.)
Cambridge University Press, Cambridge,
1995, 328 c.

YuebHBII KypC MO MONEIUPOBAHUIO G-
HAHCOBBIX ITPOM3BONHBIX C MO3WUIUN IPU-
KitangHON MaTteMaruku. 47 nuarpamM, 143
VIPaKHEHUs C PEIIeHUsIMU.

KpaTkoe copepxxanue — 1. Option
Theory: An Introduction to Options and
Markets; Asset Price Random Walks; The
Black—Sholes Method; PDE’s; The Black—
Sholes Formula ant Its Variations; American
Options. II. Numerical Methods: Finite-
Difference Methods; Methods of Ameri-
can Options; Binomial Methods. III. Fur-
ther Option Theory: Exotic and Path-
Dependent Options; Barrier Options; A Uni-
fying Framework for Path-Dependent Op-
tions; Asian Options; Looback Options; Op-
tions with Transaction Costs. IV. Interest
Rate Derivative Products: Interest Rate
Derivatives; Convertible Bonds.

EMBRECHTS P., KLUPPELBERG
C., MIKOSCH T. MODELLING Ex-
TREMAL EVENTS. (Modeauposanue sxc-
MPEMAALHLIT  COOLIMUTL. ) Springer-
Verlag, Berlin—Heidelberg, 1996, 600 c.

Kak B crpaxoBanuwm, Tak um B QuHaH-
COBBIX IIPUJIOXKEHUAX 3a0a4vi, CBA3AHHBIC
C O9KCTPEMAJILHBIMU COOBITUSMY  (TaKu-
MU, KakK OOJIbllIEe CTPaXOBble BO3MeIlle-
HUsl, Oospmine KojieOaHus (UHAHCOBBIX
[aHHBIX, IIIOKV HA PBIHKAX aKIUN U T. I.),
UrpalOT Ba)KHYIO POJIb. ABTOpBL CTpe-
MIJIACH BOCIIOTHUTBH IPOOEIBI MEXKIY Cy-
MIECTBYIOIIEN Teopuel M NIPaKTHUYECKU-
MU IPUMEHEHUSIMU KaK C BEPOSITHOCTHOM,
TaK U CO CTATUCTUYIECKON TOYEK 3PEHMU.
MuorouucieHable WIIIOCTPAIUA U I[IPU-
MepBhI, a TakKxKe obmupHas 6ubiuorpadus
nenalT KHUTY NOeaJIbHBIM IIOCOOmeM I

CTYINEHTOB, IIpENomaBaTeseil U ITPOMBIIII-
JIEHHBIX II0JIb30BaTeJIeNl METOIOJIOI MU DKC-
TPEMAJILHBIX COOBITUIM.

ALEXANDER C. FINANCIAL RISK
MANAGEMENT AND ANALYSIS. (Du-
HAHCOBBIY PUCK: YNPABAECHUE U aH(mus.)
Wiley, New York, 1996, 352 c.

Kparkoe comepxaunme — 1. Financial
Products: Equity Derivatives; Interest Rate
Option Models — A Critical Survey; Ex-
otic Options I; Exotic Options II; Swaps.
2. Risk Measurement: A Survey of Risk
Measurement Theory and Practice; Calcu-
lating Risk Capital; Volatility and Corre-
lation Forecasting; Credit Risk. 3. Risk
Management: Emerging Market; Credit En-
chancement; Trading Volatility.

ARMS R. W. TRrRADING WITHOUT
FEArR. Wiley, New York, 1996, 288 c.

Beenennsie Puuapmom Y. Apmcom muan-
mnMm uHmekc Apmca (Arms Index) u co-
OTBETCTBYIOIIIas CXeMa pPaBHBIX 00BHEMOB
HOKAa3BbIBAIOT, YTO MHMOpMauus ob o0b-
eMe TaK 2Ke BaKHa [JIs1 IIOHUMAHUS DPbIH-
Ka, KaK U 3HaHUE OBIKEHUSI IleH. OTa
KOHIIEIIINS IPEBPATUIIACH CETOMHS B MOILI-
HYIO TEOPHIO TEXHUYECKOTO aHajIn3a Ha
PBIHKAX AKIU, ONINOHOB U (HbIOYEPCOB.
B knure onuceiBaroTcst Hanbosee BaXKHBIC
cTpaTernu O0BEMHOIO aHAIN3a KAK OIHO-
TO M3 CaMbIX HAMEXKHBIX METOIOB IOJIIO-
CPOYHOI'O0 PBIHOYHOI'O IPOTHO3a, U ITOKa-
3BIBAETCS, KaK 3TU CTpaTeruu paboTaroT
Ha npakTuke. KHura opueHTHpoBaHa Ha
TpeiinepoB 10 pbroUepcaM, ONIIIOHAM, aK-
UM, Ha JaCTHBIX MHBECTOPOB U IIpodec-
CHOHAJIbHBIX (DUHAHCUCTOB.

AZOFF E. M. NEURAL NETWORK
TIME SERIES FORECASTING OF FINAN-
CIAL MARKETS. (Bpemennbie paovt du-
HAHCOBLIT PLIHKOB. NPO2HO3UPOBAHUE C

nomowpo wetipocemed.) Wiley, New
York, 1994, 212 c.

[IpakTuueckoe pyKOBOICTBO K TOMY, KakK
TMOHUMATb, CTPOUTH U C BBITOMNOUW MCHOJIb-
30BaTh HEWPOCETH OIS MPENCKA3aHUs II0-
BeIEeHUs PBIHKA IIEHHBIX OyMar.

Kparkoe comepxanme — The Multi-
Layer Perception: A Tutorial; The Prepro-
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cessing Stage; Designing the Neural Net-
work; Random Time Series and Market
Prices; Benchmarks; Futures Forecast Im-
plementation.

BAUER R. J., Jr. GENETIC ALGO-
RITHMS AND INVESTMENT STRATEGIES.
(Ienemuueckue as2opummbvl u cmpame-
2UU UHBECTNUPOBAHUAL.) Wiley, New
York, 1994, 318 c.

CMekanucTble GupKeBble OpPOKEPHI IO
dprouepcam, onmmoHaM, aKIUAM U OOJII-
ramusiM 3HaIOT, YTO I'€HeTUYeCKUue ajro-
purmbl (GA) — oTpacib 3HAHUIL, «CO-
IIy TCTBYIOLIAs» TEOPUN Xaoca, — AT
KJIIOY K IIPENCKA3aHUIO IBUXKEHUS IeH U
IIPaBUIILHOMY BBIOOPY BPEMEHU IIPOBeIe-
ausi omeparuit. Hosass xkaura Puuapna
Bayspa obmscuser, uTo Takoe remerude-
CKI€ aJITOPUTMBI, KaK OHU CBSI3aHBI C HEM-
pOCeTsIMI 1 TeOopuel Xaoca, U CKOJIb IIep-
CIIEKTUBHBI WX IIPUMEHEHUS B KOMIIBIO-
TEPHOI CHCTeMe 3aKJIIOUeHUs CIeJIOK U
U1 BBIDAOOTKU CTpaTeruii BbIOOpa Bpe-
MEHU OIlepPalIUii.

BERNSTEIN P. AGAINST THE GODS:
THE REMARKABLE STORY OF RISK.
(Hanepexop Bozam: wucmopusd pucka.)
Wiley, New York, 1996, 352 c.

Kuura smakoMuT Cc ocHOBaMU yIpasbiie-
Hus puckoM. Teopusi BeposiTHOCTER, qucC-
KPeTU3aLus, PErPeccust K CPemHeMy, Te-
OpUS UT'DP, «PAIMOHAIBEHOE IPOTUB UPPa-
[UOHAJILHOTO» B IPUHSITUN DPELICHUH —
CIIOXKHBIE KOHIENIUU U3 5TUX obiacTen
3HAHUS BO3BHUKAIOT U OOBLICHSIIOTCI B Oe-
ceme Benukux MbicnuTenein.  [lackans,
Bepuymnu u Heliman 3amatorcst Bompo-
COM, B KaKOH Mepe {YeJOBEK MOXKET IIO-
JTIaraThCsl Ha MPOILIOE OJIsl MPENCKA3AHUS
Oynmyiuero. Kuura paccunrana Ha Creru-
alNCTOB IIO IPOTrHO3MPOBAHUIO, CTYIEH-
TOB U TpenonaBaTesell SKOHOMUKW, (Hu-
HAHCOB, CTATUCTUKU U IICUXOJIOTUU.

BRIYS E. C., BELLALAH M., MAI
HOU MINH OpT1IiONS, FUTURES AND
ExXoTic DERIVATIVE ASSETS. (Onyu-
oMbl PLroUEPCHL U IKIOMUUECKUE NPOU3-
soonvie.) Wiley, New York, 1996, 360 c.

Kuura Benyiux ¢paHIly3CKIX SKCIEPTOB
naeT 0030p MOPOU3BOMHBLIX U HDK30TUYE-
CKUX OIIIIMOHOB, COBEPIIMBIINX PEBOJIIO-
VIO B MHUPE MHBECTUIWN U YIPABIIEHUS
puckom. KHura opuenTupoBaHa Ha Tpen-
epoB, CHEUAJINCTOB 10 KOJIUYECTBEHHO-
My aHaJIA3y U CTYOEHTOB, U3y4alOIINX
duHAHCOBOE HEJIO.

KpaTtkoe conep>xanue — Securities Mar-
kets, Financial Innovation and the Trad-
ing Activity; The Dynamics of Assets and
Derivative Assets Prices; Applications to
Asset and Derivative Asset Pricing in Com-
plete Markets; Analytical European Mod-

els in Derivative Asset Pricing Theories and
Their Applications; Application of Euro-
pean Analytical Models to the Valuation of
American Options With and Without Div-
idends; Generalization of Analytical Op-
tion Pricing Models to Stochastic Interest
Rates and Their Applications; Applications
and Generalization of Analytical Models to
Stochastic Volatilities and Interest Rates;
The Lattice Approach and the Binomial
Model; Numerical Methods and the Pricing
of American Options.

CAPLAN D. L. OPTIONS AND VOLATI-
LITY: THE TRADER'S WEAPON. (Onyu-

OMbL U BOAAMUALHOCTIL: OpYHCUE OPOKeE-
pa.) Wiley, New York, 1995, 320 c.

CARDWELL A. RELATIVE STRENGTH
INDEX: FORECASTING AND TRADING
STRATEGIES. Wiley, New York, 1995,
240 c.

Meronomorusi Relative Strength Index
(RSI) masa MOLIHYIO CHCTEMY 3aKIIOUe-
HUS CIelioK, guciio npumenenuit RSI pa-
CTET «CO CKOPOCTBIO B3PBIBa». ABTOp —
Bemyiuii skcrepT no RSI — momsomut
quTaTeNs K TOMY, Kak caenaTs RSI ocHo-
BOI yCIleXa, U MOKa3bIBaeT, KaKUM oOpa-
3om cuctema RSI Bkmouaer B cebs Ta-
Kue I/IHCprMeHTBI TEXHUYECKOI'O aHaJIu-
3a, KaK BOJIHBI OJIINOTA, SIIOHCKUE CBe-
UM ¥ KOHBEPIeHIUs-IUBEPTEHINS CKOJIb-
3SIIAX CPEIHUX.

CLEWLOW L., STRICKLAND C.
NUMERICAL METHODS FOR OPTION
PRICING. (Yucaennbvie memodsr pacue-
ma cmoumocmu onyuonos.) Wiley, New
York, 1996, 176 c.

Ilan 0630p COBpPEMEHHBIX IIPUEMOB MO-
NeJIMPOBAHUS OIIIMOHOB, BKJIIOYAs METOI
MouTe-Kapmo n GuHOMMAIIBHBI METOL.
Kuura — mnepBbIll mpakTUYeCKUil cIrpa-
BOYHUK IO pacdyeTaM ILIeH U XeIXKUPOBa-
HUIO CJIOXKHBIX OIIIIUOHOB, B TOM 4YHCJIIE
9K30TUYECKUX OIIIMOHOB Ha ITPOIEHTHBIE
craBku. [lis TpeinmepoB, 6GpPOKEpPOB, UH-
CTUTYILMOHAJIBHBIX NHBECTOPOB, aKadeMU-
YECKUX MCCIICOOBATEIICH.

Kparkoe comep>xanue — The Binomi-
al Methods; Finite Difference Models; The
Monte Carlo Method; Implied Trees; Yield
Curve Fitting Trees; Applications to Exotic
Options.

CLEWLOW L., STRICKLAND C.
OPTION PRICING MODELS: AN ESSEN-
TIAL REFERENCE GUIDE. (Modeau das
pacyema cmoumMocmu ONYuoHos: cCnpa-
sounuk.) Wiley, New York, 1996, 128 c.

Kuura permaer, mo Menblieil mepe, OBe
npobieMbl: B Hell COOpaHbI CBENEHUS O
MOIEJISIX TSI CJIOKHBIX OIIMOHOB, PacCe-
SHHBIC 10 TPYOHOOOCTYIIHBIM aKaJdeMun4ie-
CKUM KYyPHaJIaM U IPEIpUHTAM, U JAHbI
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HaleXKHble UYUCJICHHBIE Pe3yJIbTaThl, Ha
KOTOPBIX MOIENIb MOXKET OBIThH IIPOBEePEeHa.
B xHure npuseneHbr Bce Monen pacueToB
OIIIMOHOB U COOTBETCTBYIOIINE (HDOPMYIIBI,
KOTOpBIE KOTIOa-jInb0 BCTPEYUAINCHL B JIU-
TepaType, a TakKyKe TabOINIbl YUCIIEHHBIX
3HAUEHNH, JIerKWe JIs UCIIOJIb30BAHUS U
cpasHeHus. lan 0630p BCeX COBPEMEHHBIX
MoIleJIel, B TOM YHCJe W [JIsi 9K30TUde-
ckux onumoHoB. CTpyKTypa IjiaB: OIU-
CaHHUE TEOPEeTUIECKON MOIEeJIN, OCHOBHEIC
dopMynbl, TAOINIBI YUCIEHHBIX PE3yilb-
TaTOB, 3aMeYaHUs 10 UCIOIHL30BAHUIO MO-
nenu. s TpeiimepoB, GPOKEPOB, WH-
BECTUIVOHHBIX aHAIUTUKOB, OAHKOBCKUX
CHEUAJINCTOB II0 YIIPABIIEHUIO PUCKOM U
KOJIMYECTBEHHOMY aHaJIN3y MHBECTUIINM.
KpaTtkoe conepxkanue — Standard Euro-
pean Options; Standard American Options;
Exotic Options; Interest Rate Options.

COHEN B. THE EDGE OF CHAOS:
CHAO0S, CRASHES, BOOMS AND BUBBLES.
(Ha epawu zaoca: zaoc, kparu, O6ymbl u
«mblavhble ny3vipus.) Wiley, New York,
1996, 256 c.

Kuura — yBiekaTenbHBIN U OOCTYITHBIN
Iy TEBOOUTEIH II0 MUAPY Xa0Ca — PacCKa-
3pIBaeT 00 MCTOpUHU, KOHIIENIUAX U POJIN
xaoca B uHAHCAX. Xaoc, OUPKEBLIE Ma-
HUKW, UCTOpPUS PUCKA, (PUHAHCOBBLIE IU-
KJIBI M WHOWKATOPHI crama — 000 BceMm
sToM Brbl y3naere u3 kauru nenu Bepruc
KosH, oqHOro 3 caMbIX M3BECTHBIX YaCT-
HBIX BKJIaI49nKoOB Benuko6puranuu. Kuau-
ra paccyuTaHa Ha YaCTHBIX NHBECTOPOB U
npodecCuoHAIbHBIX (PUHAHCUCTOB.
KpaTrkoe comepxkaHue — I. Setting
the Scene: A Cascade of Crashes; Search
for the Irrational Investor; Chaos Rules
Ok!; Profitable Chaos; The Chaps Route
to Profits; II. The Crashes of 1720: The
Build Up to the Bubbles; Missisippi Mad-
ness; The South Sea Fiasco; The Aftermath;
III. Modern Bubbles: 1929 and All That;
1987 Repeat Performance; Japanese Bub-
bles; Bonds, Bears and Butterflies; An Al-
phabet Alert.

CONNOLLY P. BUYING AND SELLING
VorariLity. Wiley, New York, 1996,
200 c.

B xHure ¢ nomorbio GOMBIIOrO YHCIA
nuarpaMM OOBSICHSIETCSI, KaK WU3BJIEKaTh
npubblIb, Urpas TOIBKO HA BOIATUIIb-
HOCTU (UM OTCYTCTBHUM BOJIATAIILHOCTH )
IIeHBl UHCTPYMEeHTa, 0e3 Kakou-imbo WH-
(opmaruu 0 HapaBJIeHNN U3MEHEHUS I1e-
wel. Jlan momxom K OMIIMOHAM C TOYKU
3pEeHNs BOJIATUILHOCTH, 6€e3 CJIOXKHOU Ma-
TEeMATUKN OOBSICHSIETCS CBSI3b MEXKIY BO-
JIATUILHOCTUBIO U omumoHamu. [lpuio-
KeHue: nporpammuoe obecniedenue (Mi-
crosoft Excel) mo ympasieHno PICKOM.

KpaTtkoe comepxanume — A Review
of Some Basic Concepts; The Profile of

Derivatives Before Expiry; The Simple Long
Volatility Trade; The Short Volatility Trade;
Using Put Options in Volatility Trade; Man-
aging Combinations of Options; More Com-
plex Aspect of Volatility Trading.

DEBOECK G. (Ed.) TRADING ON
THE EDGE: NEURAL, GENETIC AND
Fuzzy SysTEMS FOR CHAOTIC FINAN-
CIAL MARKETS. (Cdearu na epanu:
He’lijH'H,ble, 2EHEMUYECKUE U HEUYEMKUE
CUCmMmembdvl aﬂﬂ raomuvecruxr gﬁuuancosmm
ponkos.) Wiley, New York, 1994, 264
c.

Heiiponusbie ceTn, reHeTUYECKTE AJITOPUT-
MBI, HEUEeTKAas JIOTUKA, HEJIMHENHBIN qUHA-
MUIYECKUI aHAIN3 — IIPUMEHEHHs 3TOro
amnmapaTa B TeOPUHM U IpakTUKe (DUHAH-
COB OOCYKIOAIOTCsI B COODHUKE.

FALCONER K. J. TECHNIQUES IN
FRACTAL GEOMETRY. (Memoder gpak-
maavroti 2eomempuu.) Wiley, New
York, 1996, 300 c.

Kuura siBisieTcst mpomosi:KeHneM MoJIb3y-
TOIIIeNicsT OOJIBIIIMM CIIPOCOM MOHOT paduu
Fractal Geometry, Boleniieir B CBeT B
u3n-Be Wiley B 1990 ronmy, m oTpaxaer
COBPEMEHHOE COCTOAHUE I/ICCJ'IQ,HOBaHI/Iﬂ B
5TON 0bJIacTH.

KpaTtkoe comepxxanue — Some Math-
ematical Background; Dimensions of Frac-
tals; Some Basic Examples of Fractals; Im-
plicit Methods; Thermodynamic Formalism;
Ergodic Theory and Fractals; The Renew-
al Theorem; Martingale Theory; Tangent
Spaces; Dimensions of Measures; Some Mul-
tifractal Analysis; Fractal and Wavelets;
Fractals and Differential Equations; Futher
Examples and Applications.

FRIDSON M. S. INVESTMENT ILLU-
SIONS, 2ND ED. (Musecmuyuu: uaaio-
suu u 3abayxrcdenug.) Wiley, New York,
1996, 256 c.

B kuure mpoamasmsuposano 50 1mmpoko
PaCIpOCTPAHEHHBIX, HO, TE€M He MeEHee,
HEBEPHBIX KOHIIENINI WHBECTUPOBAHUS.
Kaxmnas riasa zanumaer 3 wim 4 cTpa-
HUYKY U PUCYET PEaIbHYI0 NCTOPUIO KPa-
Xa, Pa30YapOBaHUs UIIU 3aMEIIATETLCTBA
Ha (DUHAHCOBOM pBIHKE. ABTOp — CO-
Tpynauk Merrill Lynch — ¢ Toukum romo-
poM onuceiBaeT aHaIUTUKOB Wall Street
U HCHOJIB3YeT CaMble IINPOKNE aHAJIOTUN
U CpaBHEHUs, OT CIIOpTa IO PPEHOIOrun,
qTO6I>I IIOSAACHUTH U IIPOMJIJIIOCTPUPOBATH
ceon mpeun. Kaura opueHTHpOBaHa Ha
YACTHBIX U MPOGDECCUOHAIIBHBIX UHBECTO-
POB, OpPOKEPOB, MHBECTUIIMOHHLIX AHAIIU-
TUKOB 1 (PMHAHCUCTOB-ITPO(HECCUOHATIOB.

GOONATILAKE S., TRELEAVEN
Ph. (Eds.) INTELLIGENT SYSTEMS FOR
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FINANCE AND BUSINESS. (Aumeaaex-
myaabHble cucmembt 0ag busneca u Hu-
nancos.) Wiley, New York, 1995, 225 c.

HoBoe nokosiennme KoMIbIOTEpHOE TEXHU-
KU, U3BECTHOE KAaK <UHTEJIEKTYaJIbHbLIE
CHUCTEMBI», HAQUUHAET YCIEIIHO IIpUuMe-
HSATBHCS B PA3IMYHBIX 3amadax (PUHAHCO-
BOIO U 3KOHOMUYECKOTO MOOEIMPOBAHUS.
STa TEXHUKa BKJIIOYaeT B ceOs1 reHeTu-
YecKue aJIrOPUTMbI, HEPOCETU, MOMEIIN
OUHAMUYECKUX CHCTeM (Teopusl Xaoca),
9KCIIEPTHBIE CHCTEMBI, HEYEeTKHE CHUCTe-
MBI U pa3jIMYHble COYETAHUS HA3BAHHBIX
MEeTOOOB. OHa HaQ4YNMHAIT NOPUMEHATHb-
Csl IJIsl IPENCKa3aHUsl IIOBENEHUs PBIHKA
aKIWil, ynpaBieHus noprdeseM, OLEeHKU
KpenuTa, OIeHKHN CTPAaXOBOTO PUCKA, Ma-
KPOSKOHOMUYECKOTO MONEINPOBAHUS, U BO
MHOTHX CJIydasx paboTaeT JIydlle, deM
TPaOUIINOHHBIE CTATUCTUYICCKNUE METOOBIL.
B c6opuuke 06CyXKIArOTCs CpPaBHUTEb-
HBIE IIPEUMYIIIECTBA PA3INIHLIX IIPUEMOB
U TEXHOJIOTMI B (PMHAHCOBOM U HKOHOMU-
YEeCKOM MOJEIPOBAHNM.

KOLB R. UNDERSTANDING OPTIONS.
(Ocsoenue onyuonos.) Wiley, New
York, 1995, 368 c.

Hosast kaura Po6epra Konba — myTeBo-
OUTENb I0 MUPY ONUIMOHOB. llociemuue
COBETHI: KaK IOJIydaTh TPUOLLIL OT OIIH-
OHOB Ha Pa3HOOOPA3HBIX PBIHKAaX; IIPUMe-
pbl 1 wunocTpanuu. TexHuka 3aKiode-
HUSL CIEJIOK HA OIIUOHBI, BBIIJIATHI I10
OIIIMOHAM, ONIMOHHBIE CTPATErUU, Pac-
4ueT 1eHbl EBponeinckoro u AMeprukaHCKo-
rO OIIMOHOB, XEXKUPOBAHUE OIINOHOB U
MHOTOe-MHOIO€ Ipyroe. B kHure msyda-
FOTCST TAKKE OIIUOHBI HA UHIEKChI AKIIN,
MHOCTPAHHYIO BAIIIOTY U (HbIOYEPCHI, pac-
CMAaTPUBAETCS OMIUMOHHBIN TOAXOI K LEH-
HbIM Gymaram GupM.

LEDERMAN J., KLEIN R. (Eds.)
GLOBAL ASSET ALLOCATION: TECH-
NIQUES FOR OPTIMIZING PORTFOLIO
MANAGEMENT. (Pazmewenue arxmu-
606 METHUKA ONMUMUAYUY YNPAGAE-
nusg nopmgeaem.) Wiley, New York,
1994, 400 c.

Kaxk noBbicuTh npubbliib U CHU3UTH PUCK
rHBeCcTUINA! 29 Bemylnux SKCIEPTOB
IIpemiaraloT CBOM ONBIT U 3HAHUE PBIHKA
IS OTBeTa Ha TOT Bompoc. B c6opruke
aHAIN3UPYIOTCs HamboJiee MHOIOOOenaro-
e M3 NCHOJIb3YEMBIX CErOOHSI CcTpaTe-
TUil ynpaBjeHus nopTdeseM: OT IIPOrHO-
3a HAOCXKHOCTHU AKTHUBOB U IIEJIEBBIX BJIIO-
JKEHUI JI0 TOPM30HTA MPOTHO3UPOBAHUS U
6oitee cioxkHBbIX cTpaTeruit. O6Ire TeMbI
cOOpHUKa: COBPEMEHHBIE MOMEIN pa3Me-
IIEHNs] aKTHUBOB, METONBI OINTUMU3AIINAN,
TEXHUKa IIPOIHO3a, BKJIIOYas CTpaTerun
aKTUBHOI'O M IIACCUBHOI'O TOPTQesIs, Te-

Oopusl XaoCa 1 ee IIPUMEHEHUs OJId pa3Me-
IIeHus aKTUBOB.

McMILLAN L. G. MCMILLAN ON OP-
TIONS. (Maxmusan 06 onyuonaz.) Wi-
ley, New York, 1996, 602 c.

ABTOp, TPU3HAHHBIA SKCIEPT IO OIIN-
OHaM, B3HAKOMUT UYNTATENS C CAMBIMHI
COBPEMEHHBIMHI OINIMOHHBIMHI CTPaTerus-
MU, TEXHUKON XeIKUPOBaHUs, dhusiocodu-
el OIIMOHOB, IIpUEMaMU KOHTPOJIS BO-
JIATUIBHOCTU U pucka. s Tpeiinepon
O OIIIMOHAM, WHCTHUTYIVOHAJBHBIX WH-
BECTOPOB, UHBECTUIIMOHHBIX AHAJIMTUKOB,
CIIENUAINCTOB II0 YHIPAaBJIEHUIO IOPTde-
JIeM, CTYIEHTOB, IIPENofaBaTeslell U Ipo-
deccronanbHBIX (GUHAHCUCTOB.

MURPHY J. J. Tue VisuaL IN-
VESTOR: How TO SPOT MARKET
TRENDS. (Ansecmuyuu 6e3 dopmya:
Kax onpedeagmv mendenyuu puiHKa.)
Wiley, New York, DBriiner B cBeT B
1996 r., 256 c.

Ilxoun Mbsphu — crenuaiucT BBICOKOTO
Kjacca € 25-JIeTHEM OIBITOM paboThHI B
06/1aCTN TEXHUYECKOI'O aHaIn3a — pPac-
CKa3bIBa€T, KAaK OTCIIEXKUBATH IOOBEMBI
U CIlaabl IIeH aKIUi IIyTeM BU3YaJbHOI'O
aHalIm3a guarpaMMm, 6e3 hopMysT U CIIOXK-
HOI aHAJIUTUYIECKON MaTemMaTuku. KHura
IpenHaszHavyeHa M1JIs BKIAIINKOB B aKINN,
obnuranun m B3anMHBIE (DOHIBI, HHBECTHU-
IIUOHHBIX AHAJINTUKOB, WHCTUTYIINOHAIIb-
HBIX NHBECTOPOB, TPOMECCUOHAILHBIX (hu-
HAHCHCTOB.

NAKHAEIZADEH G., TAYLOR
C. C. (Eds.) MACHINE LEARNING
AND STATISTICS. (Mawunnoe obyuenue
U CMAMUCMUKQ. ) Wiley, New York,
1996, 360 c.

Kparkoe conepxxaume — Statistical
Properties of Tree-Based Approaches to
Classification; The Decision Tree Algorithm
CALS5 Based on a Statistical Approach to its
Splitting Algorithm; Probabilistic Symbolic
Classifiers: An Empirical Comparison from
a Statistical Perspective; A Multistrategy
Approach to Learning Multiple Dependent
Concepts; Quality of Decision Rules: Defi-
nition and Classification Schemes for Mul-
tiple Rules; DIPOL — A Hybrid Piece-
wise Linear Classifier; Combining Classifi-
cation Procedures; Distance-Based Decision
Trees; Learning Fuzzy Controllers from Ex-
amples; Some Developments in Statistical
Credit Scoring; Combination of Statistical
and Other Learning Methods to Predict Fi-
nancial Time Series.

NIEMIRA M. P., KLEIN P. A.
FORECASTING FINANCIAL AND ECONOM-
1¢ CYCLES. (IIpedckazanue punancosuiz

u aKonomuneckur yuraos.) Wiley, New
York, 1994, 542 c.
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ABTOpBI, OnUH U3 KOTOPBIX, Mukasis Hu-
eMupa, — TJIABHBI SKOHOMUCT banHka
Muiy6ucu, aHaIU3UPYIOT HIPUPOLY KO-
HOMUYECKUX ITUKJIIOB. Bousnbioe komnu-
gecTBO Tabmun u rpadUKOB II03BOJISIET
OpEeNCcTaBUTh BO BCEX NeTadsX IUKJIBI,
BIIUSIIOIIE HA COBPEMEHHBIN OU3HEC.
Kparkoe comepxaunme — The Nature
of Economic Cycles; A Survey of Business
Cycle Theories; Measurement Economics —
Techniques for Monitoring Economic Cy-
cles; Measurement Economics — US Busi-
ness Cycle History; Industry Cycles; Re-
gional Cycles; International Business Cy-
cles; What Investors Need to Know about
the Inflation Cycle.

PETERS E. E. FRACTAL MARKET
ANALYSIS:  APPLYING CHAOS THEO-
RY TO INVESTMENT AND EcONOMICS.
(Anaaus puinka ¢ nomowpio Gparmanos:
NPpUMEHEHUA MEOPUU TAOCA 8 UHBECTMU-

POBAHUL U IKOHOMUKE.) Wiley, New
York, 1994, 332 c.

IlepBoe opueHTHpOBaHHOE Ha MIPUIIOKE-
HUST U3OAHUE [0 KCIOJIB30BAHUIO Xa0Ca
KaK TEeXHHYEeCKOIO MHCTPyMeHTa Oupike-
BBIX OIepanuii. 3ameificTBysl GpaxTasbl
1 METONbl INKAJIMPOBAHUsS IUIIOC HEJIU-
HellHbIe QUHAMUIYECKNE MONEJIN, aBTOD —
ONVH W3 BEOYyIIUX CIENUAJINCTOB B TEO-
pUM Xaoca — HUCCIenyeT IOBeNeHue Typ-
OyJIEHTHOTO PBIHKA, OOBSCHSIET CIIOXKHYIO
KaApTUHY LI€H U OBUKEHUN PBIHKA, 0G0CHO-
BBIBAET C IIOMOLIILIO TEOPUU Xa0Ca CTPaTe-
CUV 3aKIJIFOYEHUs CIEIOK. VImeiHO MOHO-
rpadusi TECHO CBs3aHA C KHUTON TOTO XKe
aBTopa « Chaos and Order in the Capital
Markets: A New View of Cycles, Prices
and Market Volatility», Wiley, 1991.

REBONATO R. INTEREST RATE OP-
TION MODELS. (Modeau onyuonos wa
npoyeHmuble CMasKu.) Wiley, New
York, 1996, 256 c.

OnumoH Ha MPOLEHTHYIO CTaBKy — 3TO
KOHTPAKT, HAIOMINI ero o6IanaTenio mpa-
BO BBIIJIATUTH (MU MOJIyYUTH) KOHKPET-
HO OIpenelsieMble IPOIEHTHI II0 McTede-
HUAU OTOBOPECHHOI'O WHTEPBAJIa BPEMEHU.
B k#ure, HanucaHHON HA HETEXHUYECKOM
U JIErKOIIOCTYIHOM SI3BIKE, ITaeTCsI 0030p
BCEX COBPEMEHHBIX MOMEJIEN OIMIIMOHOB Ha
IIPOLIEHTHBIC CTAaBKM: IIOKA3BIBACTCA, KaK
9TU MOIENIN IPUMEHSIOTCS Ha IIPAKTUKE,
1 0O'bSICHSIETCSI, KaK BIOPATh HANIIY YIIIy IO
MOMENb IJIs8 KOHKPETHBIX HPAKTUIECKUX
3ama4. ABTOp OPMEHTHUPOBAJICA HA CTY-
NEHTOB 1 TIPOGEeCCUOHAIIOB (DUHAHCOBBIX
PBIHKOB, IMEIOIIINX MEJI0 C OMIIMOHAMU Ha
MPOIEHTHBIC CTABKU, HO 3aTPYIHSIOIINX-
cs1 paboTaTh C BBICOKOTEXHHUYHON akKale-
MUYECKON M WMCCIIEIOBATEILCKON JINTEepa-
Typoi. MaremaTuyeckuil anmnapaTt B KHU-
re HUCHOJIb3yeTCs JIUIIL TOrOa, KOrga 3TO
obiieryaeT IIOHUMAHME CYyTU MOMEJIN.

Kparkoe comepxanue — 1. The Need
for Yield Curve Estimation: Definition
and Valuation of Underlying Instruments;
A Motivation for Yield Curve Models.
2. The Theoretical Tools: The Analyt-
ic and Probabilistic Tools; The Conditions
of No Arbitrage. 3. The Implementation
Tools: Lattice Methods; Monte Carlo Meth-
ods. 4. Analyses of Specific Models: The
Black Derman and Toy Model; The Hull
and White Approach; The Longstaff and
Schwartz Model; The Brennan and Schwartz
Model; The Heath Jarrow and Morton Ap-
proach. 5. General Topics: Markovian and
Non-Markovian Interest Rate Models.

REFENES A.-P. NEURAL NETWORKS
IN THE CAPITAL MARKETS. (Hetpoce-
MU Ha PuINKAT uewnuix oymaz.) Wiley,
New York, 1994, 400 c.

SMITH C. OPTION STRATEGIES: PRO-
FIT-MAKING TECHNIQUES FOR STOCK,
STOCK-INDEX, AND CoOMMODITY OP-
TIONS. 2ND ED. (Onuyuonnvie cmpa-
mezuu: Memoodvl noayuenusd npubviau c
buPAHCEBLIMU, UHOEKCHBIMU U TNOEAPHBLMU
onyuonamu. 2-e uzo..) Wiley, New
York, 1995, 320 c.

[TepepaGoranHas U OONOJIHEHHAS COBpE-
MEHHBIMI MHCTPYMEHTAMU MOHOTpPadus,
[IEPBOE M3IaHWE KOTOPOU CTAJI0 KIIACCH-
KO, TaeT MOJIHOE BBEIEHNE B METOIBI PAC-
YeTa LEHB! OIIIMOHOB U 3aKJIIOYEHUE CHe-
JIOK Ha OIIMOHBI: OT OCHOB OO CaMBIX
COBPEMEHHBIX MOMEJIell TOBENEHUs IIeH U
CTpaTeFI/Iﬁ, HCIIOJIB3YEeMBbIX NTHBECTOPpaMU-
npodeccuoHaiaMu. B HOBOM m3maHum co-
OpaHbl CTpPATEruy pacdeTa IEHbI OIIINO-
HOB, BKJouas implied volatility u spread-
sheet format wversion wmomenu bBioka—
[Moyca.

mupe. Kuura, manucansas B dopme nH-
TEPBBIO,

SUBRAHMANYAM M. G., SAN-
JIV DAS. OPTION VALUATION AND
HEDGING. (Ouenusanue u wedacuposa-
nue onyuonos.) Wiley, New York, 1996,
288 c.

Monorpadus rmocssilieHa pacyeTaMm IIeH 1
XEIMKUPOBAHUIO OIINOHHBIX KOHTPAKTOB
C aKIEHTOM HA IIOCTPOEHUE OIIUOHHBIX
crpateruii. KoHKpeTHBIE YacTHEBIE CITy-
Yau OINI[MOHOB Ha AKI[UW, MHOEKCHI aKI[UIA,
MHOCTPAHHYIO BaIIOTY, (bIOUEPHBIE KOH-
TPaAKTHI I UHCTPYMEHTHI, OCHOBAHHbIE Ha
MPOLIEHTHBIX CTABKAaX, [MO3BOJISIIOT YNTa-
TEeJII0 MO3HAKOMUTBLCS C IOCIIEOHUMU [OO-
cTrkeHusMu B oTonr objactu. OO6bscHS-
FOTCST KOJIMYECTBEHHBIE TIOIXOMbI [JIST TIPO-
$HeCcCuoHaAITLHOTO UCITOTB30BAHUS  OIITHAO-
HOB C IIEJIBIO yIpaBiieHus: puckom. KHu-
ra OpMEHTUPOBAHA HA TPENIEePOB IO OIl-
IIUOHAM, CIEIHNAJNCTOB II0 (PUHAHCOBOI
WHXKEHEPUU U YIPABIEHUIO MOPTHEseM,
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(I)I/IHaHCI/ICTOB— uccenoBaTeen 1 CTynOeH-
TOB.

TADION J. DECIPHERING THE MAR-
KET: PRINCIPLES OF CHART READING
AND TRADING. (Karou ® wugppam
POIHKG: OCHOBbl moarxoseaHrHuA (9ua2pamm

npumenumenvro ¥ mopzosae.)  Wiley,
New York, 1996, 200 c.

TexHnuyeckuil aHajau3, DAOIIUN IIPOTHO3
COCTOSIHISI PBIHKA WCKJIIOUYUTEIBHO Ha
OCHOBE IIOBEIEHUSI 1I€H, HE NMEET CKOJIbKO-
HuOyIb IPOCTON 1 B TO Ke BpeMs apdek-
TUBHOWN ajIbTE€PHATUBHI.

B cBoeiln kHuUre, KOTOPYIO MOXHO Ha-
3BaTh BBEOCHUEM B TEXHUYECKUUN AHAIU3,
Ixx. Tamuon moka3bIBaeT, KaK BBISBUTDH
«IIPABUIBHBIE» 3JIEMEHTHI 3TOTO IIPENCKa-
3bIBAIOIIIECTO aIlllapaTa. Ero Imoagxon co-
CTOUT B M3YYEHUUM HECJIOXHBIX U 3HAKO-
MBIX CUCTEM, B KOTOPBIX CTATUCTUYECKUE
3aKOHOMEPHOCTY, AHAJIOTUU U IIOXOXKUE
Y4YaCTKH JIETKO ITPOCIIEXKUBAIOTCS, M3Me-
pstoTcs u knaccudunupyiorcs. Haydaubrit
onxon pas3objiagaeT MHOTHE IIPpUHUMAae-
MBble Ha BEPY CTEPEOTUIIBI TEXHUYECKOTO
aHaJIn3a.

Kuury sasepiiiaer onucanuve cTparTeruit,
IIPaBUJI, IPUMEPOB, KOTOPLIE MOI'yT OBITH
HOJIE3HBI MM MHTEPECHBI BCEM, KTO XO-
YeT CTaTh CHEIUAIIUCTOM I10 ITPOTHO3UPO-
BaHUIO OUPKEBON KOHBIOHKTYpPbI. KHura
OPUEHTUPOBAHA HA TPENIEPOB, WHBECTU-
UOHHBIX AHAJMTUKOB, HOPO(PECCUOHATIHL-
HBIX U YaCTHBIX MWHBECTOPOB.

Kparkoe conep>xanuue — 1. Forecasting:
Mechanics of Forecasting; Chart Regulari-
ties; Trend Strength and Scope; Curvilinear
Regularities; Cycles. 2. Trading: Market
Movement Hypothesis; Mechanics of Trad-
ing; Confirmation of Principle. 3. Indi-
cators: Price Bubbles; Trends; Crossovers
and Business Cycles; Markov’s Marriage
Problem. 4. Money Neurosis. 5. An-
nex: Choice of Data; Chart Construc-
tion; Statistics; Variance and Standard
Deviation; Overbought-Oversold Envelopes;
Smoothing Techniques.

TALEB N. TALEB ON RISK: DYNAMIC
HEDGING. (Taseb o pucke: dunamuue-
ckoe zedacuposanue.) Wiley, New York,
1996, 324 c.

B kuwure mam wcuepnbiBarommii  0630p
PBIHKA ONIUOHOB (B TOM YHCIIE CIIOXKHBIX
7 9K30THYECKUX) C AHAJIM30M BCEX BO3-
MOXHBIX BUIOB pucka. Omucanbl peab-
HBbIE IIPUEMBI YyIIPaBJIEHUs PUCKOM, apOu-
TpaXXHble TAKTUKN u cTpaTeruu. Knn-
ra OPUEHTHUPOBaHa Ha IIPODECCUOHAITH-
HBIX TPENNEepoOB IO OIIIMOHAM, BaJIIOT-
HBIX TPElIepOB, NHBECTUIINOHHBIX aHAJIN-
TUKOB, CIEIUAJNCTOB II0 IEHHBIM OyMa-
ramMm C (pHKCPIpOBa.HHbIM JOXOOOM U CIIenu-
aJINCTOB IO YIIPABIIEHUIO OPTdeseM.

TUCKMAN B. FIXED INCOME SECU-
RITIES. (I[ennbie 6ymaeu ¢ Gurcuposan-
noim dozodom.) Wiley, New York, 1996,
266 c.

Hogrbre niennbie 6ymaru ¢ GuKCHpOBaHHBIM
IOXOOOM OTKJIMKAIOTCSI Ha NPOLEHTHHIE
CTaBKM WHa4Ye, HEXKEeIN TPaguINOHHbIE
IeHHBIe OyMary CXOMHOTO TUIIA, UTO Aeja-
eT X KaIluTaJIOBJIOXKEHEM TIOBBIIIIEHHOTO
pucka. B xHure onpeneseHbl U ONUCAHBI
9TH HOBBIE TUNEI [IEHHBIX OyMar 1 MCHOJIb-
30BaHbl COBPEMEHHBIE ITOAXONbI K UX IIPU-
MEHEHUIO U yIIPABIIEHUIO PUCKOM.
Kparkoe comepxxkxanme —  Traditional
Fixed Income; Securities and Fixed Cash
Flows; Measure of Interest Rate Sensivity;
Forward Contracts; Floating Rate Bonds;
Interest Rate Swaps; Embedded Options in
Corporate Bonds; Mortgage Backed Securi-
ties; Taxation and Fixed Income Markets.

VAUGHANE. J., VAUGHAN T. M.
RISK MANAGEMENT. (Ynpasaenue puc-
rxom.) Wiley, New York, 1996, 832 c.

Kuura — mepBoe momHoe yuebHOE IIO-
cobue OjIsi CTYIEHTOB U IIPENomaBaTesein
puHAHCOBOTO Hena, OPUEHTUPOBAHHOE Ha
ynpasaerue puckoM. B wacTHOCTH, KHUTA
npeniiaraeT Cepbe3HbIN 0030p IIPUHITUIIOB
epecTpaxOBaHUsI.

Cocmasumeawv: T. 5. Toaozosea

BuumanHuio yunTaTesein: Psn n3BeCcTHBIX MEXIYHAPOMHBIX HAYUYHBIX U30ATEILCTB U 00-
IIECTB, B TOM YUCJI€ U Te€X, 00 M3MAHUSAX KOTOPBIX MbI ITOMeIaeM MHGHOPMAINIO B TAHHOM
pasmene, a TakxKe Psifi MPOU3BOAUTENEH NPUKIALHOTO MATEMATUUECKOIO IIPOrPAMMHOTO
obecneuenust ¢ 1995 r. mnpenocraBuian HaydHoMy usznarTenbcTBY «TBII» mpaBa ma pac-
[IPOCTPAHEHNE X YKYPHAJIOB, KHUAT U IPOrPAMMHBIX IPOLYKTOB Ha T€PPUTOPUN OBLIBIIETO
CCCP, uTo naer BO3MOXKHOCTD 3aKa3bIBATHL 9TU U3MaHusa U TPpoayKThl B « TBII» ¢ ommaron
B pybumsix no tekyiemy kypcy B P®. [Ipocmorpers kaTamoru ¢ mogpoGHBIMY aHHOTAIN-
SIMU U 3aKa3aTh HyXKHble BamM KHUI'M, a Takyke OCTaBUTH 3asIBKY Ha IOJIydeHue OecruiiaT-
HBIX TeMaTUYEeCKNX KaTaJIOrOB Ha PYCCKOM s3bIKe BBI MOXKeTe B HallleM H3IaTeNbCTBE I10
anpecy: 117418, Mocksa, Haxumosckuit npocm. 47, odpuc 216.
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