= vardan.bardakchyan@ysu.am
BappaH Nesoprosuy bapapxusiH

daKkysibTeT MaTeMaTUKU U MEXaHUKHU
Uyunntwpwywu b $huwtvwwl duptdwnhyuwih wdphnu
AccncTeHT

3HaHue A3bIKOB

English

MNyonukauun

CtaTtbs

Portfolio Value-at-risk approximation for geometric Brownian motion
V. K. Ohanyan, H. Kechejian, V. G. Bardakhchyan

N3BecTtns HAH PA. MaTemaTuka (Journal of Contemporary Mathematical Analysis (Armenian Academy of

Sciences))
2024 110-119

CtaTtbs

ALGORITHM OF CALCULATION OF COMBINED COMMODITY OPTIONS VALUE
V. K. OHANYAN, V. G. BARDAKHCHYAN, H. KECHEJIAN (USA)

N3Bectns HAH PA. MaTemaTuka (Journal of Contemporary Mathematical Analysis (Armenian Academy of

Sciences))
2022 77 -- 84

CtaTbs

PacnpepeneHue gavHbl CIy4alHOro oTpeska M KoBapuorpama He4eTKoro BbiNyKJIoro tena
B. K. OraHsH, B. I'. BapgnakysaH, E.W. YnuTuHa

<2< qUU Stntywahn, Uwpbdwwnhlw ( Journal of Contemporary Mathematical Analysis (Armenian

Academy of Sciences))
202043 -56

CtaTtbsa
On Poisson Mixture of Lognormal Distributions
H. Kechejian, V. K. Ohanyan, V. G. Bardakhchyan

Lobachevskii Journal of Mathematics 2020 340-348

Cratbs
Fuzzification of convex bodies in Rn
Ohanyan V.K., Bardakhchyan V.G., Simonyan A.R., Ulitina E.I.

[MporpaMMHble CUCTEMbI N BblYNCUTENbHbIE MeToabl 2019 1-10

CtaTbs

HeuyeTKkas oueHKa HaMMeHbLUUX KBaApaToB NO BbiNYKJ/ibiIM 060J104KaM a-ypoOBHEH
FeBopksaH P.A., bapaax4sH B.T.


https://orcid.org/0000-0002-7395-6199
https://dev.ysu.am/user/129
https://dev.ysu.am/user/3089
https://www.flib.sci.am/journal/mathematics/Frame.html
https://www.flib.sci.am/journal/mathematics/Frame.html
https://dev.ysu.am/user/129
https://dev.ysu.am/user/3089
https://www.flib.sci.am/journal/mathematics/Frame.html
https://www.flib.sci.am/journal/mathematics/Frame.html
https://dev.ysu.am/user/129
https://dev.ysu.am/user/3089
https://www.flib.sci.am/journal/mathematics/Frame.html
https://www.flib.sci.am/journal/mathematics/Frame.html
https://dev.ysu.am/user/129
https://dev.ysu.am/user/3089
https://ljm.kpfu.ru/
https://dev.ysu.am/user/129
https://dev.ysu.am/user/3089
https://nbpublish.com/itmag/
https://dev.ysu.am/user/600
https://dev.ysu.am/user/3089

M3Bectnsa HAH PA. MaTtemaTuka (Journal of Contemporary Mathematical Analysis (Armenian Academy of

Sciences))
2017 78-84

http://jmath.sci.am/index.php/rus

CtaTtbs

Ng hunwly ywwmwhwlwlu dténLpjnLlutiph pywjhu punLtpwagppgubp
Qlnpgwu NU., Fupnwhugwu 4.9,

Qwjwunwlh dwpunwpwghnwywlu wlywnGdhwih (nwptp 2017 9-13
http://eaa.academy.am/index.php?LMID=EngineeringAcademyofArmenia&EAAID=]Journal

CtaTbs

Monte Carlo Method for Geometric Average Options on Several Futures
Viktor Ohanyan, Hagop Kechejian, Vardan Bardakhchyan

Modeling of Artificial Intelligence 2016 88-93
http://ejournalll.com/


https://www.flib.sci.am/journal/mathematics/Frame.html
https://www.flib.sci.am/journal/mathematics/Frame.html
http://jmath.sci.am/index.php/rus
https://dev.ysu.am/user/600
https://dev.ysu.am/user/3089
https://samvel306260.wixsite.com/website
http://eaa.academy.am/index.php?LMID=EngineeringAcademyofArmenia&EAAID=Journal
https://dev.ysu.am/user/129
https://dev.ysu.am/user/3089
http://ejournal11.com/
http://ejournal11.com/

