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oM Optimization methods CMC (We) 6  AF. Izmailov
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3. MODM  Multiple objective decision making CCAS (Th) 7  A.V. Lotov
4. ORE OR in economics CCAS (We) 8 I.G. Pospelov
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8. ORMBE OR in medicine, biology and ecology CCAS (We) 10 | A.A. Belolipetcki
9. CAD Computer-aided design CCAS (Fr) 9  Yu. A Flerov
10. GTM Game-theoretic models CMC (We) 10 | N.S. Kukushkin
CCAS (Fr) 11 | V.V. Morozov
11. APPC Analysis of political processes and corruption | CMC (Th) 12 | A.A. Vasin,
F.T. Aleskerov
12. MA Markets and auctions: analysis and design CMC (Th) 12 A.A. Vasin
F.T. Aleskerov
13. PMCT  Predictive models for congested traffic CCAS (Th) 12 A.V. Gasnikov,
YUu.E. Nesterov
CCAS (Fr) 13 Yu.E. Nesterov




TUESDAY, OCTOBER, 15

Date

Time

Talk

15.10
Tu

CCAS RAS, Conference-hall

8:45

Registration

9:45

Conference opening

10:00

Plenary talk by Yu.G. Evtushenko (CCAS RAS)
“Effective methods for solving of large-scale optimization problems”
Chair I.G. Pospelov
IInenapnvwuii ooknao: 10.I. Eemywenko (BL] PAH)
« D gexmusHvle Memoobvl peuleHus 3a0a4 ONMUMUZAYUY OOTLULOL PAZMEPHOCIUY
IIpeoceoamenv U.I". [locnenos

10:45

Plenary talk by A.A. Vasin (CMC MSU)
“Electricity markets: game-theoretic analysis of their mechanisms”
Chair I.G. Pospelov
IInenapnuiii ooxnao: A.A. Bacun (BMK MI'Y)
«Teopemuko-uepogoil aHau3 MexanusmMos8 PbIHKA SNeKMPOIHEPLUUY
IIpedocedamenv U.I'. [locnenos

11:30

“On Russian department of EURO association” by V.V. Mazalov
Chair I.G. Pospelov
Coobwenue B.B. Maszanosa «O poccutickom omoenenuu accoyuayuu EUROy
IIpedocedamensv U.I'. [locnenos

11:50

Coffee break

12:20

Plenary talk by G.A. Agasandyan (CCAS RAS)
“Application of the continuous criterion VaR in financial markets”
Chair A.V. Lotov
Inenapnonii 0oxknao: I.A. Aeacanosan (BL] PAH)
«lIpumenenue konmunyanrbHoeo kpumepusi VaR na ¢punancosvix puinkaxy
IIpedcedamensv A.B. Jlomos

13:05

Plenary talk by V.V. Podinovsky (NRU HSE)
“Criteria importance theory: state-of-the-art”
Chair A.V. Lotov
Inenapnoui 0oknao: B.B. Iloounoseckuit (HUY BLIID)
«Teopus adchocmu Kpumepues: cOBPEMeHHOe COCHOSHUE)
IIpedocedamensv A.B. Jlomos

13:50

Lunch

15:15

Plenary talk by B. Stilman (University of Colorado at Denver, USA)
“Development of Linguistic Geometry: From Fighting Wars...To Computing Them”
Chair Yu.A. Flerov
Inenapnoui ooxnao: b. Illmunemarn (Ynusepcumem Konopaoo 6 [ensepe, CLLIA)
«Coszoanue Jluneeucmuyeckoii I eomempuu: om gedenus BOUH ... K UX KOMILIOMEPHOMY
MOOEUPOBAHUIOY
Ilpeocedamensy FO.A. Pnépos

16:00

Plenary talk by Ya.D. Sergeyev (University of Calabria, Rende (CS), Italy)
“Lipschitz global optimization methods”
Chair Yu.A. Flerov
ITnenapnoiii ooxnao: A./]. Cepeees (University of Calabria, Rende (CS), Italy)
«Memoovl 2106anbHOU TUNUULEBOT ONMUMUSAUUUY
IIpedcedamens FO.A. Pnépos

16:45

Plenary talk by M.G. Kreynes (BASIC TECHNOLOGIES Llc)
“Objectivity or magic of quantity”
Chair Yu.A. Flerov
IInenapnvui ooxnao: M.I. Kpeinec («<bA3UCHBIE TEXHOJIOI' M)
«O0vbeKmusHOCmb U MA2UsL YUCe»
Ilpeoceoamenv FO.A. Dnépos




WEDNESDAY, OCTOBER, 16
Date | Time Stream
16.10 CCAS Contf. hall CCAS 355 CCAS 113 CMC 685 | CMC 526A
We 9:00 ORE ORFB GTM 1 OM 1
10:20 Coffee break
CCAS Contf. hall CCAS 355 CCAS 113 CMC 685 | CMC 526A
11:00 ORE ORFB ORMBE GTM 1 OM 1
14:00 Lunch
15:15 ORE B. Stilman The Round table: OM1
Tutorial "What is happening
(15.15 - 17:30) | With the Science and
Q&A session the Education?"'
(17:40 - 19:00)
(see. p. 13)
THURSDAY, OCTOBER, 17
Date | Time Talk / Stream
17.10 CCAS Conf. hall CMC, P5
Th 9:00 Plenary talk by G.-W. Weber
"Advances in Operational Research
Plenary talk by Yu.E. Nesterov and Control of Stochastic Dynamics"
“Stochastic equilibrium in congested Chair A.A. Vasin
transportation networks” IInenapnoiii ooxnao: I'.-B. Bebep
Chair A.V. Gasnikov «llocneonue docmudicenus 6 obracmu
Inenapnuiii ooknao: IO.E. Hecmepoe uccne0o8anusi onepayuil U ynpasieHus
«Cmoxacmuueckoe pasHosecue 6 8 3a0a4ax CMoxacmu4ecKkoul
3a2PYIHCEHHBIX MPAHCNOPMHBIX CEMAX» OUHAMUKUY
Ilpeoceoamenv A.B. I'acnuxos IIpeoceoamenv A.A. Bacun
9:45 CMC MSU welcoming speech
IIpusemcmeue pyk-ea BMK MI'V
10:00 Plenary talk by André de Palma Plenary talk by F.T. Aleskerov
“Individual and collective discrete choice “Choice Procedures
models” for Big Data Analysis”
Chair A.V. Gasnikov Chair A.A. Vasin
Inenapnouii ooknao: A. /le llanoma Inenapnoiii ooknao: @.T. Aneckepos
«Mooenu unousudyanvrnozo u «IIpoyedypui vibopa
KONNEKMUBHO20 OUCKPEMHO20 8b100PaA» 07151 6OILUUUX OAHHBIX Y
Ilpeoceoamenv A.B. I acnuxos IIpeocedamenv A.A. Bacun
10:45 Coffee break
CCAS Conf. hall | CCAS 355 | CCAS 113 CMC 685 CMC 526A
11:10 PMCT 1 MODM ORIRM 11:10 - 14:10 NMM
APPC & MA
13:50 Lunch
15:00 PMCT 1 MODM ORIRM 15:10 NMM
APPC & MA

" The room 355 address is 42, Vavilova str. The passage to 42, Vavilova str. from CCAS RAS is
located in the basement.




FRIDAY, OCTOBER, 18

Date | Time Talk / Stream

18.10 CCAS Conf. hall

9:00 Plenary talk by E.A. Nurminski*, N.B. Shamray
“A case study in the development of a system of the regional transport models”
Chair Yu.E. Nesterov
Inenapnoiii ooknao: E.A. Hypmunckui*, H.b. Illampaii
«Onvim pazpabomku cucmemvl pe2UOHANbHBIX MPAHCHOPIHBIX MOOeNel»
IIpeoceoamens IO.E. Hecmepos

10:00 Plenary talk by Yu.V. Dorn, A.V. Gasnikov*, Yu.E. Nesterov, S.V. Shpirko
“The Three-Stage Version of Stable Dynamic Model”
Chair Yu.E. Nesterov
Inenapnoiii ooknao: A.B. I'acnukoe*, FO.B. /lopn, IO.E. Hecmepos, C.B. IlInupko
«Tpexcmaouiinas eepcus mooenu cmayuoHapHol OUHAMUKUY
IIpeocedamenwv FO.E. Hecmepos

11:00 Coffee break

CCAS Conf. hall CCAS 355 CCAS 113
11:30 PMCT 2 GTM 2 OM 2
14:00 Lunch
15:15 ORMS & CAD | GTM 2 | OM 2
18:00 Conference dinner (CCAS canteen)

SN

New models and methods (NMM, Th, October, 17, CMC, 526A)

Afternoon session 11:10-13:50, chair V.V. Morozov

I.S. Menshikov, R.l. Yaminov Optimization methods of communication channels usage in the
systems of public access to the Internet.

R.I. Yaminov Refinement of the model of experiment participants behavior with the psycho-
physiological characteristics.

I.S. Menshikov, O.R. Menshikova, A.N. Chaban Using the methods of experimental economics
in operations research.

S.A. Skinderev The study of the behavior of participants in laboratory games with changes in
experimental conditions.

M.B. Mypawrxun Pa3mbITOe paBHOBecue balieca-Homia B urpax aByx UrpoKOB.

B.K. Ucaes, B.B. 3onomyxun HexoTtopsle 3a71a4u IIOCTPOCHUS MHTErPUPOBAHHON
HHT GHHCKTyaHBHOﬁ CHUCTCMBI OpraHu3allu U yIOpaBJICHUS 0€e30IacHBIM BO3YIIHBIM JIBHUKCHUECM.
V.U. Reshetov, S.A. Trofimov Game approach in evaluation of risk for security ensuring
problems.

E.V. Khoroshilova Boundary value problems of linear programming in optimal control.

Evening session 15:00-17:30, chair V.V. Morozov

Yu.E. Malashenko, I.A. Nazarova Control of Computational Intensive Tasks Performance under
Uncertainty.

I.A. Nazarova Solution Methods for the Vertex Variant of the Multicommodity Network
Vulnerability Analysis Problem.

O.B. Mypasvésa Pemienne HecOOCTBEHHBIX 3aJad PETpPecCMM M KIacCH(UKAlMM Ha OCHOBE
METOJI0B KOPPEKIIUH.

B. Dobronets, O. Popova Linear optimization problems with random data.

F.T. Aleskerov, V.V. Petrushchenko Data Envelopment Analysis by sequential exclusion of
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alternatives.

6. A.L. Myachin Pattern analysis in the study of education and patient activity.
7. 0. Popova Approaches to the construction of additional grounds in economic decisions.
Optimization methods 1 (OM 1, We, October, 16, CMC, 526A)
Morning session 9:00-10:20, chair A.F. Izmailov

1. V.F. Demyanov, V.N. Malozemov Optimality conditions via alternance.

2. AV.Dmitruk, I.A. Samylovskiy On the optimal trajectories in a simple material point motion
problem in the presence of a nonlinear friction and a bounded fuel expenditure.

3. G.Sh. Tamasyan On finding the distance from a linear manifold to an ellipsoid.

4. A.D. Mizhidon, K.A. Mizhidon An optimal control problem with state and mixed constraints.

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

1. V.A. Bereznev Selection of extreme vectors of convex polyhedral cone.

2. AN. Daryina, A.F. Izmailov Newton-type methods for quadratic programming problems.

3. AF. Izmailov, A.S. Kurennoy Multiplier methods for optimization problems with Lipschitzian
derivatives.

4. A.F. Izmailov, E.I. Uskov Attraction of Newton method to critical Lagrange multipliers.

5. O.P. Burdakov, L.Gong, Y.-X. Yuan, S.K. Zikrin On combining limited-memory and trust-
region approaches in large-scale optimization.

6. Z.R. Gabidullina An application of linear separability criterion for verifying the non-emptiness
of the cones of generalized support vectors.

7. D.N. Zaporozhets, A.V. Zykina Iterative methods with memory for the solution of variational
inequalities

8. B.U. Epoxun, A.C. Kpacnuxos, M.H. Xéocmos O pa3penmMoCcTi 3a1a4u JIUHENHOT 0
MIPOrpaMMHUPOBAHUsl IIPM MHUHHMAJIBHOW IO €BKJIMJOBOM HOPME MaTPUYHON KOPPEKIUH €€
JOMYCTUMOMN 00JaCTH.

9. A.V.Arutyunov, D.Yu. Karamzin, F.L. Pereira, G.N. Silva To the study of the impulsive
problem with state constraints.

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

1. V.G.Zhadan The variant of dual affine scaling method for linear semidefinite programming
problem.

2. V.M. Gordunovsky Exponential approximation algorithm for linear programming problems.

3. A.l.Kosolap The method of the exact quadratic regularization for global optimization.

4. V.G. Malinov Versions of two projection two-step extragradient methods for saddle-point and
other problems.

5. P.E. Dvurechensky, Yu.E. Nesterov Primal-dual optimization methods for solving optimal
control problems with saddle-point structure.

6. T.V.Gruzdeva, A.V.Orlov On a local and global search in bilevel problems with a matrix game
at the lower level.

7. A.G. Korotchenko, V.M. Smoryakova About algorithm of extremum search for classes of
functions defined by piece-linear majorant.

8. Yu.P. Laptin Penalty coefficients adjustment and constructing exact penalty functions.



Optimization methods 2 (OM 2, Fr, October, 18, CCAS, 113)
Afternoon session 11:30-14:00, chair M.G. Furugyan

1. MA. Hocvinkun, U.X. Cuean CuCTEMHBIN MOJIXO0J K CO3AaHHUIO0 MPOTPAMMHBIX KOMILIEKCOB ISt
perieHus 3a1a4 ria00aTbHON ONTHMHU3AIINH.

2. N.A. Dunichkina, D.I. Kogan, Yu.S. Fedosenko Towards the problem of stationary objects
servicing by a mobile-processor.

3. D.l. Kogan, A.S. Kuimova, Yu.S. Fedosenko Problem of object flow scheduling in single
processor system with refillable storage components.

4. E.M. Bronshtein, D.M. Vagapova, A.V. Nazmutdinova School bus problem.

5. MX Ilpunyykui OnTUMadbHOE TUIAHUPOBAHWE JJISI MOJCIICH JIBYXCTAIUUHBIX CTOXACTHYCCKUX
MIPOU3BOJICTBEHHBIX CHCTEM.

6. B.B. Pabos, M.B. Tuxonosa Wnentudukanus MoACICH paauKaIbHO-IETHOTO  OKHUCIICHHS
napajuIeIbHBIMA METO/IaMU YCIIOBHOM TT100aTbHONM ONTHMH3AIIHH.

7. A.S. Khokhlov, Y.M. Tsodikov Nonlinear models for Refinery optimal planning.

Evening session 15:15-18:00, chair M.G. Furugyan

1. L.G.Afraimovich Flow algorithms for multi-index axial transportation problem with
decomposable costs.

2. P.E. Shestov, V.A. Kostenko Problems of scheduling during designing information control
systems which are based on existing systems.

3. P.M. Vdovin, LA. Zotov, V.A. Kostenko, A.V. Plakunov, R.L. Smelyansky Problem of
datacenter’s resource scheduling and approaches to solving it.

4. D.A. Zorin Convergence and accuracy measurement of scheduling on multiprocessors with
simulated annealing.

5. B.A. banaxanos, B.B. barawos, B.A. Kocmenko 3amaya TIOCTPOEHUS MHOTOIPOIIECCOPHOTO
CTaTUKO-AUHAMHUYCCKOI'0 paciiuCaHus.

6. M.G. Furugyan Planning of calculations in the multiprocessor real-time systems with the
additional resource.

7. D.R. Gonchar, M.G. Furugyan Algorithms of planning of calculations in the multiprocessor
systems with the non-uniform set of jobs.

8. G.-W.Weber, A. Ozmen Robust counterparts for MARS and CMARS under polyhedral
uncertainty.

Multiple objective decision making (MODM, Th, October, 17, CCAS, 355)

Afternoon session 11:10-13:50, chair A.V. Lotov

1. V.V.Podinovski, O.V. Podinovskaya, A.P. Nelyubin Matrix ordinal decision rules in the criteria
importance theory.

2. LF.Shahnov The Method of Medians in the Problem of Ranking Interval Objects Specified by
Three Points.

3. G.K. Kamenev A multicriterial investigation method based on the approximation of the nonlinear

dynamic systems reachable sets.

V.D. Noghin Axiomatic approach to reduce the Pareto set: computational aspects.

0.V. Baskov Narrowing the Pareto set using fuzzy information on the preference relation.

S.0. Mashchenko, O.M. Bovsunivskyi Decision making problem with fuzzy set of preference

relations.

7. G.G.Fedin On the distance between interval orders generated by the two types of objects
distribution on the axis.

ISR



Evening session 15:00-18:00, chair A.V. Lotov

1. AV.Lotov, K.G. Fateev Multiobjective analysis of medicine influence on a cancer tumor by
using the multiple-valued identification of tumor growth model.

2. LV.Konnov, O.A. Kashina, E. Laitinen Vector resource allocation problems in networks with
moving nodes.

3. AP.Karpenko, D.T. Mukhlisullina (Shvarts) Interactive multiobjective optimization method
based on estimations of the decision maker's preference function.

4. B.Yatsalo, V. Didenko, S. Gritsyuk, O. Mirzeabasov, A. Babutski, I. Pichugina The Use of
Multi-Criteria Spatial Decision Support System Decerns for Risk Management and Land-Use
Planning.

5. AU Pabunosuw Meton “upeanbHO” TOYKU JJiS OIEHKM KadecTBa pPEIICHUH B 3aqadax
BCKT OpHOfI OIITUMH3AlIHN.

6. A.U. Pabuxos IlpumeHeHne MeToJa TPOKCH-KPUTEPUEB B 3a7ady€ MHOTOKPHUTEPHAIBHON
ONITUMHU3AlIUH C KOHCYHO3HAYHBIMU KPUTCPUSAMMU.

7. B.B. Muxatinos, A.A. Tomunos, B.M. Ymviéakun ATperupoOBaHHOE OILICHHMBAaHUE B  3ajaudax
MOp(bOJ'IOl"I/I‘leCKOFO CHUHTC3a ITPUPOJHO-TCXHUYCCKUX CUCTCM.

8. 1.V. Konnov On primal gap functions for mixed variational inequalities.

OR in economics (ORE, We, October, 16, CCAS, Conf. hall)
Morning session 9:00-10:20, chair 1.G. Pospelov

1. V.V.Dikusar, N.N. Olenev Nonregular points in the problem of foreign debt.

2. C.B. Yykanos PazpyiieHue TPOCTBIX ACUMOTOTHK B MOJEISX ONTUMATBHOW JKOHOMHYECKON
JUHaAMHUKHU (‘II/ICJICHHBIG I/ICCJ'IG,Z[OBaHI/I}I).

3. N.K. Obrosova, A.A. Shananin About production functioning in the conditions of irregular
demand.

4. A. Cadenillas, P.Lakner, M. Pinedo Optimal production management when there are business
cycles.

Afternoon session 11:00-14:00, chair 1.G. Pospelov

1. V.L. Arkin, A.D. Slastnikov Optimization of governmental guarantees in financing risky projects.

2. V.M. Gordunovsky, S.Yu. Samokhvalov, V.G. Tsedrik Multicriteria problem of investing into the
real economy.

3. E.S.Palamarchuk Long-run optimality, time preference and risk in linear economic systems
under uncertainty.

4. A. Makarenko Sustainable development: formalization, models and tasks of optimal
management.

5. V. Matveenko Weak links, misallocation and dynamics of agglomerations.

6. A.l Prangishvili, K.J. Kachiashvili, O.B. Shonia Models of Sustainable development of
production.

7. B.B.Jlueac, B.JI. Pozenbepe KommnexkcHas oneHouynas woxaenb MERGE: crpyktypa w
BO3MOXXHOCTH IPUMECHCHUA K MOACITIUPOBAHUTIO COHH&HBHO-BKOHOMH‘I@CKOﬁ JUHAMHWUKHU.

8. ILI. Cypxoé ONTUMHU3AIMOHHOE UCCIEIOBaHHE OSKOHOMHYECKOTO OJOKa  KOMIUIEKCHOM
oneHouHoi mojgenn MERGE.

Evening session 15:15-18:00, chair 1.G. Pospelov
1. E.l. Alekseeva The productivity application of modeling on networks in continuous/discrete

media.
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L.F. Petrov, A.V. Stepanov Predictive migration modeling.

JLJL. Jenuyvin  O606menHas moaenb CGS c 3aBucsIeil OT Bo3pacTa CUIOW CMEPTHOCTH.

S.A. Radionov, 1.G. Pospelov Multisector monopolistic competition model.

A.A. Zhukova, 1.G. Pospelov Analysis of a market with frictions and identification results.

S.A. Dementeva Position of equilibrium in the Demand-Supply model as the point of two
mappings coincidence.

E.IO. Mootcorcepuna K uccienoBaHUIO YETOBEUECKOIO KallUTalla U €r0 YCTapEBaHMUS.

M.A. Makarova, N.N. Olenev On a model of firm investment policy including employee
training.

A.G. Solomakha Problem of optimum control of advertising expenses in indistinct statement.

OR in military science & Computer-aided design
(ORMS & CAD, Fr, October, 18, CCAS, Conf. hall)

Evening session 15:15-18:00, chair Yu.A. Flerov

JLJI. Borwunckuii, H.U. [llupoxoe CAIIP JIA. Iloacucrema pacueroB MUX JIA ¢ nepemeHHOI
Maccou.

JLJI. Borwunckut, B.JI. [{ynun-baprosckuii ABTOMAaTH3AIIUS MPOEKTUPOBAHUS
HEUPOKOMIIBIOTEPHBIX MOJEIIEH.

HU. Hlupokos, A.A. Jloecunoé Pa3BuTue  MHCTpyMEHTalIbHOro  Komiuiekca  «['eHepaTtop
IIPOEKTOBY.

HJI I'punes, B.I1. Kamynun, M.I'. Tpowenkosa KiueHt-cepBepHas apXUTEKTypa ACY
WH)XEHEPHOTO 00CTY)KMBAaHUS TUIATSKHBIX OAHKOBCKHX CHCTEM.

A.H. Hlupoxos, A.A.Jlocunos, C.A. Ckunoepes ApPXUTEKTYypa  MHOTOYPOBHEBBIX  KJIMEHT-
CEpBEPHBIX CUCTEM, peaju3yemast cpeicTBaMu «l eHeparopa MpoeKTOB.

HJI I'punes, A.H. Illupokoe 1'eneparop IIPOEKTOB, KaK s dexTuBHOE CPEACTBO
conpoBoXxaeHUS, Monudukanuu u moaepanzanuu ABC.

M.B. IIpyockuti Mopenb JIOKaJIbHBIX KOH(IUKTOB.

arODE

OR in finance and banking (ORFB, We, October 16, CCAS, 355)
Morning session 9:00-10:20, chair F.I. Ereshko

A.H. Coimos Monen Koaluluy 3aeMIIMKOB C MEXaHM3MOM BBIIaYM KPEIWTOB Ha OCHOBE
Kpeous.

A.D. Epewuxo, A.H. Coimoé BBIYUCIUTENBHBIE 3KCIEPUMEHTHl C YIPABICHUEM KOAIULUEN
3aEMIIIUKOB.

HU. I'acanos, @.U. Epewxo, A.H. Coimos AHanu3 NpUHATUS PEIICHUN B MOJENSIX KPEIUTHBIX
OpraHu3aIui.

U U TIacanos, @.U. Epewuxo Heonpenenéuuole  (akropel B OpraHM3allid  KOAIULUHU
3aEMIIIMKOB.

O.b. baiipamos 3anaym ONEepaTUBHOIO YIPaBJICHUs KOATUIMEN 3aEMILUKOB.

Afternoon session 11:00-14:00, chair F.l. Ereshko

I"A. Aeacanosn KomOuHMpOBaHHBIE pbIHKH onnoHOB 1 CC-VaR.

I"'A. Aeacanoan T'enepatopsl 6a3uCOB JIIsl MHOTOMEPHBIX phIHKOB oniroHoB 1 CC-VaR.
A.D. Epewuxo, A.M. Anuxun VccnenoBaHue onepanuii B aBBTOMaTU3MPOBAHHOM TPEMIMHTE.
I"'A. Aeacanoan IlpumeHeHHne KOHTUHYaIbHOTO KpuTepusi VaR Ha (rHaHCOBBIX phIHKAX.
UM. Ilpomaxuna OueHka noteHManoB pa3BuTHs peiHKoB MDKK eBponeiickux cTpaH.
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OR in insurance and risk-management
(ORIRM, Th, October, 17, CCAS, 113)

Afternoon session 11:10-13:50, chair D.V. Denisov

1. D.V. Denisov, O.V. Nekrasova Optimization problem of the definition of dividend payment.

2. V.A.Babin Consumption Optimization in Portfolio Problem with Cox-Ingersoll-Ross interest
rate.

3. B.I' Kucenes Tlponenypa hpopMupoBaHHs IPOrpaMM arpoCTpaxoBaHUs.

4. D. Golembiovsky, A. Abramov Option portfolio management based on stochastic programming.

5. E.Antonov An influence of different types of immunization on interest margin of
assets/liabilities portfolio.

6. L.Egorova, H. Penikas Agent-based Models of Stock Exchange: Analysis via Computational
Simulation.

Evening session 15:00-17:00, chair D.V. Denisov

1. A.F. Kononenko, V.V.Shevchenko About construction of industrial-financial models of the
functioning of multilevel corporations.

2. B.B. Moposos, K.B. Xuoxcnax An upper bound on the value of an infinite American option on
difference of two assets.

3. 0.B. Shonia, I.I. Kartvelishvili, L.G. Bejanishvili Basic Models of Handwritten Symbols.

4. 0O.B. Shonia Information Security Method (Authentication Methods) Used for Banking System.

5. V.V. Morozov, A.l. Soloviev On optimal partial hedging in incomplete discrete markets.

OR in medicine, biology and ecology
(ORMBE, We, October, 16, CCAS, 113)
Afternoon session 11:00-14:00, chair A.A. Belolipetski

1. A.A. Belolipetskii, K.O. Semenov Mathematical model of single-layer shells filling with real gas
as a mixed type singular perturbed problem of the diffusion equation.

2. E.A.Malinina Optimization of the cryogenic channel parameters for the FST production
technology.

3. A.A. Benonuneyxuu, B.®. ['ananxica 3anada onpeneseHus] palroHAIBFHOTO CPOKa IKCIUTyaTaIliH
ImapkKa MalluH.

4. A.H. I'epacumos, M.U. [lInumonkoé 3aBUCUMOCTb CMEpPTHOCTH IOKWJIOIO HACEJIEHUs OT
3a00J1€Ba€MOCTH TPUIIIIOM U IPYTUMH UHPEKIUAMHU.

5. V.N. Razzhevaikin On a leader existence in the diffusion competition model.

6. H.B. benomenos, U.A. Konosanenko WHIUBUAYaTbHO-OPUEHTHPOBAHHAS MOJCIb «pPECypc —
HOTpe6I/ITeJ'IB» C Y4€TOM KOJIJICKTUBHOI'O MMOBCACHU A 0co0eH.

7. E.A. Gubar, E.M. Zhitkova Impact of personal decision on the epidemic process.

8. [I'.B.3ubpos, B.M. Ymwieaxun, A.B. [lleey KBamumeTrpudeckass MOJelIb HHTETPAILHON OIEHKU
9KOJIOTUYECKON OMACHOCTH TEPPUTOPUIN IPUPOJHO-TEXHUYECKUX CUCTEM.

9. MTI. er[mec CeMaHTHUECKasT KaTeET opu3alusa TCEKCTOB Ha CCTCCTBCHHBIX A3bIKAX 0e3 3HaHUI
CEMAaHTHUKU.

Game-theoretic models 1 (GTM 1, We, October, 16, CMC, 685)
Morning session 9:00-10:20, chair N.S. Kukushkin
1. A.N. Rettieva Bioresource management problem and Nash bargaining solutions.
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V.V. Mazalov, J.S. Tokareva Tender models with expertise of project parameters.

A.E. Mentcher Combined arbitration procedure with quadratic payoff function.

V.V. Mazalov, A.A. Ivashko, E.N. Konovalchikova Mutual mate choice problem with age
dependent payoffs.

Afternoon session 11:00-14:00, chair N.S. Kukushkin

N.S. Kukushkin Games with ordinal preferences and the single crossing property.

X.V. Grigorieva, P.G. Shaikina Multicriteria coalitional model of decision-making with different
preferences of players.

D.V. Kuzyutin, M.V. Nikitina On the consistency of weak equilibria in n-person multicriteria
games.

V.A. Bulavsky, V.V. Kalashnikov, N.l. Kalashnykova Consistent conjectures are optimal Nash
strategies in the Upper Level Game.

V.A. Gorelik, T.V. Zolotova Estimation of collective risk in the hierarchical systems connected
with decentralization.

V.A. Gorelik, T.V. Zolotova Analysis of the model of regulated equilibrium in hierarchical
control systems.

V.A. Gorelik Data correction methods for the coordination of different decision concepts in
cooperative games.

M.A. Gorelov Continuous informational aggregates in two person hierarchical games.

V.V. Morozov, K.D. Shalbuzov Zero-sum game of resource allocation.

. A.l. Mashechkin, N.M. Novikova Game-theoretic problem of veto voting with leader.

Game-theoretic models 2 (GTM 2, Fr, October, 18, CCAS, 355)
Afternoon session 11:30-14:00, chair V.V. Morozov

N.V. Smirnova, S.I. Tarashnina The set of « -prenucleoli in a 3-person cooperative TU-game.
V.A. Vasil'ev An extension of Bondareva-Shapley theorem to fuzzy cooperative games.

M.M Lutsenko, N.V. Shadrintseva Shapley Value for Games with a Partially Ordered Set of
Players.

N.A. Zenkevich, A.V. Zyatchin Cooperative strong equilibrium in a vehicle routing game.

M.S. Sandomirskaia Lower bounds for values of discrete bidding games with finite numbers of
stages.

E.3. Moxonvko O paBHOBECHH B HEKOTOPBIX ITOBTOPSIOIIUXCS UIPaAX.

Evening session 15:15-18:00, chair V.V. Morozov

G.A. Zograbyan, V.Yu. Reshetov Research of equilibria in a multi-step two-person game.

E.V. Shevkoplyas, D. Gromov Differential games with random duration: a hybrid systems
formulation.

K. Kudryavtcev A strongly guaranteed solution of one cooperative game under uncertainty.

A.A. Sergeeva, V.M. Bure Non-cooperative game with asymmetric clients and different service
schemes.

B.H. Jlebeoes, U.A. bawnaesa WrpoBble METObI JOTUYECKUX BBIUMCICHHUNA U UX TPUIIOKEHUE.
U A. bawnaesa Wrpa Ha rpade.
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Analysis of political processes and corruption &
Markets and auctions: analysis and design
(APPC & MA, Th, October, 17, CMC, 685)

Afternoon session 11:10-14:10, chair A.A. Vasin, co-chair F.T. Aleskerov

1. AA. Vasin, P.V. Nikolaev Models for corruption suppression with the use of morale quality of
employees.
2. C.A. Bapmanos, FO.B. Cocuna O CTPyKType H YCTOHYMBOCTH pPAaBHOBECHW B MOJCIHU
SHAOTI'€HHOI'O 06p330BaHI/IH KOEL]'IPII.II/Iﬁ.
3. [[.A. llsapy TocynapcTBeHHas Tyma U Mepa cOaTaHCUPOBAHHOCTH ITOJIHBIX 3HAKOBBIX IPadoB.
4. AYu. Flerova, T.A. Nagapetyan A mathematical model of several durable goods monopolistic
market.
5. M.A. Anopywxo, A.A. Heanos, B.U. fIxyba Cucrema MpeACTaBICHUS JTAHHBIX o
MaHUIYJIUPOBAHUIO MTPaBUJI KOJUIEKTUBHOI'O BHIOODA.
6. I.A. Bykadorov, S.G. Kokovin, [E.V. Zhelobodko| Technological Choice under Monopolistic
Competition and Large Markets.
7. B.U. 3opranvyes, HU.B. Moxpoiti VMuTalIMOHHAs MOJENb OJUTOINOIBHOTO PHIHKA.
8. N.I. Ayzenberg, M.A. Kiseleva Models of Imperfect Competition in Analysis of Siberian
Electricity Market.
Evening session 15:10-18:10, chair A.A. Vasin, co-chair F.T. Aleskerov
1. A.1O. Qunamos, FO.M. Cokonosckuii MoHomonuctudeckass KOHKYPEHIUSI C HEOJHOPOJHBIM
TpyAoM. Mojiesib TOProBiIu ABYX CTPaH.
2. A.FO. Qunamos, A.C. Makonvckaa OrpaHMYeHHE KOHKYPEHIIMM HA OTPACIEBBIX PBIHKAX:
YBEJIMYECHUE OOIIECTBEHHOM A()(hEKTUBHOCTH U BO3MOXKHBIE PUCKH.
3. V.M. Gorbachuk, I.A. Rusanov To search of a social welfare on the market of gasolines.
4. A.Vasin, M. Dolmatova, G.-W. Weber Best response dynamics for the repeated supply function
equilibrium auctions.
Break
5. E.A.Daylova, A.A. Vasin Game-theoretic analysis of equilibrium in a two-stage market.
6. N.Blinov Game-theoretic  analysis  of  advertisers  ranking rules in  search
engines.
7. M.R. Davidson A method for computing price indicators in unit commitment problem.
8. A.Yu. Kondratev Bargaining with honest optimal strategies.
Predictive models for congested traffic 1
(PMCT 1, Th, October, 17, CCAS, Conf. hall)
Afternoon session 11:10-13:50, chair A.V. Gasnikov
1. A. Bogdanova, N.N.Smirnov, A.B. Kiselev, V.F. Nikitin, A.S. Manenkova Predictive  models
for traffic flows.
2. N. Ivkin Voronoi diagram for oriented generators in Origin-Destination matrix estimation.
3. EU Eme@ Anammnz IMMOBCACHUA paBHOBECUA CUCTEMBI PACHPCACICHUSA TPAaHCIIOPTHBIX IMOTOKOB
B CJIy4ae €ro He €IMHCTBEHHOCTU. BBIUNCIUTENBHBIN SKCIIEPUMEHT.
4. E.Yu. Klochkov On the estimation of correspondence matrix using non-asymptotic results.
Evening session 15:00-18:00, chair Yu.E. Nesterov
1. V.V.Balashov, A.V.Smirnov, T.O. Tseytlina Predictive modeling for the development of Russia’s

trunk air routes.
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2. V.V. Zakharov, A.Y. Krylatov Optimal transportation network construction based on game model

"administration - navigation providers".
3. M.S. Vasilev Reorganization and transformation road networks schemes.

4. [FO.H. boeoanosa, E.A. Maxaposa, /].A. @®pymxun 3anadu CeTeBOM KOMIBIOTEPHOM

1a00opaTOpUU TPAHCTIOPTHOTO MOJICIIUPOBAHUS.

5. AM. Valuev Informational mechanism for establishment of the dynamic equilibrium of regular

correspondences in a road network.

6. A.M. Valuev, K.K. Glukharev Traffic flow modeling via the formalism of hybrid systems (event-

switched processes).

Predictive models for congested traffic 2
(PMCT 2, Fr, October, 18, CCAS, Conf. hall)

Afternoon session 11:30-14:00, chair Yu.E. Nesterov

1. Yu.V.Dorn, AV. Gasnikov, Yu.E. Nesterov, S.V. Shpirko The connection between Beckmann

and Stable Dynamics model.

2. Yu.V.Dorn, A.V. Gasnikov, Yu.E. Nesterov, S.V.Shpirko Application of Primal-Dual

Subgradient Method to Three-Stage Version of Stable Dynamic Model.
E.G. Dorogush Capacity and congestion level of a transportation network.
AA. Lykov, V.A. Malyshev, V.Yu. Milchevskaya Critical number of cars in a region.

o s w

strategies of cargo transport development.

Tutorial by B. Stilman
Linguistic Geometry: Constructing Strategies Step by Step
(We, October, 16, CCAS, 355, 15:15-17:30,
Tutorial will be conducted in Russian

I will explain briefly foundations of Linguistic Geometry (LG) including abstract board games
(ABG), languages of trajectories and zones as well as formal grammars generating those languages.
The rest of the tutorial will be devoted to the so-called No-Search Approach in LG, the major
theoretical result showing that LG generates optimal solutions for a class of opposing games
without search. Based on the dynamics of the LG zones, the Terminal Set Expansion permits to
expand the subsets of terminal states into “bubbles”, i.c., the larger sets of states. For each of the
states from those bubbles we can determine a strategy leading to the respective terminal states. It
appears that the bubbles of states permit to decompose the entire state space into subspaces. This
decomposition called the State Space Chart could serve as a strategic “geographical map” of the
state space by providing guidelines for travel from state to state. The Chart permits to construct
classes of potential strategies for all the opposing sides and to prune those classes that cannot be
implemented for a given problem. Subsequent application of the non-pruned potential strategies
leads to construction of the optimal solution — the only real strategy existing in this problem.
Participants of the tutorial asking the most interesting questions will receive DVDs with recorded
narrated demos and pdf copies of recent papers on LG and the Primary Language.

Q&A Session “R&D at Universities and Businesses in the USA”
(We, October, 16, CCAS, 355, 17:40-19:00)
Session will be conducted in Russian

Various topics of interest to the audience such as
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R&D on Linguistic Geometry and Algorithm of Discovery;

Computer Science education in the USA;

R&D at the universities in the USA;

Starting and surviving of research-oriented small & large businesses in the USA,;

Obtaining government & private funding for R&D for universities and businesses in the USA;
other topics.
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