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 Education
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 Language skills
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 Scientific interests

The General Theory of Random Processes without "usual" conditions
Stochastic Analysis and Theory of Optional Martingales
Statistics of Martingale-type Processes
Analysis of Financial Time Series
Stochastic Finansial Mathematics
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1978 to 1980 post-graduate student of Armenian Research Institute of Energy, speciality - Probabylity
Theory and Mathematical Statistics, supervisor - senior researcher of the laboratory of Mathematical
Statistics of the Moscow State University Leonid Galchouk. 1979 to 1980 trainee - researcher of the
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A.N.Kolmogorov).
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