AHrao-pycckui cjaoBapb
MCMOJb3yeMbIX TEPMHUHOB

absolute risk aversion — a6cosoTHas HECKIOHHOCTb K PHCKY

absolutely continuous measure — a6coJIIOTHO HeMpepbIBHAsI Mepa

acceptance set — npuemsieMoe MHOKECTBO

acceptance set of a risk measure — npriemsieMoe MHOKECTBO Mephl PHCKa
adapted process — coryiacoBaHHBIl Tpolece

admissible strategy — nonyctumas ctpaterus

affine hull of a convex set — addunnas o6o/0uKa BbIMYKJIOTO MHOKECTBA

affine numerical representation — addunnoe uncioBoe npencrasiaenue

Allais paradox — napanoke AJure

American claim — amepukaHcKoe (riatexkHoe) 006513aTe/IbCTBO

American contingent claim — ameprkaHcKoe mJaTeKHOe 06513aTEIbCTBO
American option — amepukaHCKui OMUKOH

American put option — ameprKaHCKHUil ONUKOH MPogaXKu (IyT)

American call option — amepHKaHCKHH OMIIMOH TTOKYIKH (KOJLT)

antisymmetric relation — aHTHCHMMeTpHUUHOE OTHOLIIEHHE TTPEANOUTEHHS
arbitrage bounds — ap6uTpaskHbie rpaHHIbI

arbitrage opportunity — ap6utpakHasi BO3MOKHOCTb

arbitrage-free price — 6e3apburpaxkHas LeHa

arbitrage-free market model — 6esap6uTpaskHblii peIHOK (MOJ€eb Ge3apOUTPayKHOTO PhIH-
Ka)

Archimedean axiom — akcnoma Apxumesa

Arrow—Debreu equilibrium — paBroBecue dppoy—/lebpe

Arrow—Pratt coefficient — koahduument ppoy—Ilparra

Asian option — a3uarckuil OMuUHOH

Asian put option — asuarckuil OnUKEOH MPOIAKH

asymmetric relation — acumMmeTpuuHOe OTHOUIEHHE (TPENTTOUTEHHST)

asymmetry of preference relation — acummeTpusi oTHOLIEHUS MPeANOUYTEHUS
at-the-money option — «HeliTpasnbHbBIi» ONMUKMOH

atom of a probability space — aToM BepoATHOCTHOTO MPOCTpaHCTBA

atomless probability space — BeposiTHOCTHO€e MPOCTPAHCTBO (€3 aTOMOB
attainable American claim — gocT:kuMoe amepukaHcKoe (MJ1aTeKHOe) 06513aTeNbCTBO
attainable European claim — pocTi:kumoe eBpormeiickoe (miaTexHoe) 0653aTebCTBO
attainable payoff — noct:kumasi BbinJiara

average price call option — oniMoH MOKYNKH ¢ ycpeaHEeHHOH 11eHOH (aKIlHH)
average strike call option — onuHoH MOKYNKH ¢ ycpeHEeHHON LeHOH HCMOJHEHHs
Average Value at Risk — cpensist mepa pucka V@R
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balayage order — mopsiioK BbIMeTaHHs

Banach space — 6aHaxoBo MpoCTPaHCTBO

Banach—Alaoglu theorem — teopema banaxa—Amnaoray

barrier option — 6apbepHbIH OMIKOH

barycenter of a measure — 1eHTp Macc Mepsbl

basket call option — makeTHbI OMIKOH MOKYTKH

basket option — nakeTHbIH onIKMOH

Bermuda option — 6epmyackuii oniyon

binomial model — 6unomMuanbHasi Moaenb (pbiHOK Kokca—Pocca—Py6unurteitna, KPP-
PbIHOK)

Black—Scholes formula — ¢opmyna Baska—Illoysca

Black—Scholes p.d.e. — ypaBHeHue B uacTHbIx npousBoaHbix baska—Illoysca
Black—Scholes price — nena baska—Illoysca

Bolzano—Weierstrass theorem — Teopema Bosibano—Befiepirpacca
boundedly supported measures — mMepbl ¢ orpaHHUeHHBIM HOCHTEJEM

Brownian motion — 6poyHoBcKoe nBHKeHHE

butterfly spread — konrpakr «6abouka»

call option — onuuon Mokynku (KoJw1-0MIHOH)

call-put parity — kosu-nyt napurer

cap — npefiet (i IMCKOHTHOTO cepTH(UKAaTa)

CARA utility — CARA noJsieaHoctb (pyHKLHUST MOJI€3HOCTH C TOCTOSIHHON aGCOJIOTHON
HECKJIOHHOCTbIO K PUCKY)

cash invariance — MHBapUaHTHOCTb OTHOCHTEJBLHO CIBUTA

cash invariant measure of risk — Mepa pucka, “HBapHaHTHasi OTHOCHTEJLHO CJIBHTa
catastrophe bond — o6siuranus karactpod

central limit theorem — 1eHTpanbHas npenenbHasi Teopema

certainty equivalent — neTepMuHHpOBaHHBIN SKBHBAJIEHT

certainty independence — He3aBHCHMOCTb OT JETEPMHHUPOBAHHOH KOMIOHEHTHI
change of numeéraire — 3ameHa JTMCKOHTHPYIOIIETO aKTHBA

Choquet boundary — rpanuna [loke

Choquet integral — unrerpasn [loke

coherent risk measure — KorepeHTHasi Mepa pHCKa

comonotone random variables — KOMOHOTOHHbIE CJlyuaiiHble BeJHUHHbI
comonotonic measure of risk — KoMoHOTOHHAs1 Mepa pUCcKa

comonotonicity — KOMOHOTOHHOCTb

comonotonicity of Value at Risk — komonotonnocTs Mepni pucka V@R

complete market (model) — noJiHbIi PbIHOK (MOJE/b MOJHOTO PbIHKA)

complete relation — nmoJsiHoe oTHOLIEHHE TpeNTOUTEHHUST

compound lottery — csioxkHas sotepest

concave stochastic order — BbINyKJIbI cTOXaCTHUECKUH MOPSIIOK

conditional coherent risk measure — ycJjioBHasi KorepeHTHast Mepa pUcKa
conditional expectation — ycyioBHOe MaTemMaTHuecKoe OXKHaHue

Conditional Value at Risk — ycioBnas mepa pucka V@R

conjugate function — conpsi:keHHas hyHKIHSA

conjugate function of a convex risk measure — conpsi>keHHast (pyHKIMST K BBIMYKJIOH Mepe
pHcKa
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connected topological space — cBsi3HO€e TOMOJIOrHUECKOE MPOCTPAHCTBO

constant absolute risk aversion — nocrosiHHasi aGcoMoTHAS HECKIOHHOCTD K PHCKY
constant relative risk aversion — mocrosiHHasi OTHOCHTE/bHAS HECKJIOHHOCTb K PHCKY
contingent claim — nuiate;kHoe 0653aTeNbCTBO

continuation region — 06s1aCTb NPOAOJKEHHUST

continuity axiom — akcuoma HernpepbIBHOCTH

continuity from above — HenpepbIBHOCTb CBEpPXY

continuity from below — HenpepbsiBHOCTb CHH3Y

convergence theorem for martingales — Teopema cxomuMoCTH Il MapTHHTaJI0B
convex function — Beinyksas GyHKIUHS

convex hull — Bbinyk/aasi o6os0uka

convex hull of the support of a measure — BbinykJas 060J40UKa HOCUTEJNST MEPBI
convex measure of risk — BblnyKJ/ast Mepa pucka

convex stochastic order — BbIMyKJIbIH CTOXaCTHUECKHUI MOPSIAOK

core of a set function — sipo pyHKIMM MHOXKeECTB

cost of superhedging — 3arparbl Ha cynepxeKUpoBaHHe

cost process — npotiecc 3arpar

countably convex set — cueTHO-BbIMTyKJ10€ MHOXKECTBO

Cox—Ross—Rubinstein model — poiHok Kokca—Pocca—Py6unireiina (KPP-pbiHoK)
CRR model — peiHok Kokca—Pocca—Py6unuireiina (KPP-peiHok)

CRRA utility — CRRA nosie3noctb ((pyHKIHST TOJE3HOCTH ¢ MOCTOSTHHONH OTHOCHTEJIbHOM
HECKJIOHHOCTBIO K PHUCKY)

decline of a favorable bet — oTk/noHeHHe GaronpUATHOTO Napu

decreasingly risk averse utility function — ¢yHkums nosesHoctr ¢ y6piBaromiell HeCKIOH-
HOCTBIO K PHCKY

Delta hedging — nenbra-xemx

Delta of a call option — nesbTa onioHa MOKyNnKu

density function — ¢yHKIHMS MI0THOCTH

density process — mpoliecc MiIoTHOCTEH

derivative securities — npousBoHbIe 11eHHbIE GymMaru

digital option — uncsi0BO# omniMoH

Dini’s lemma — siemma dunu

Dirac measure — mepa dupaka

discount certificate — muckoHTHBIH cepTHdUKAT

discounted American claim — IHCKOHTHPOBAHHOE aMePHKAHCKOe 00s13aTeIbCTBO
discounted claim — nuckoHTHpOBaHHOE 06513aTENLCTBO

discounting — muckonTHpoBanue

distortion function — nckaxatouast gynkuus

distortion of a probability measure — nckaxenue BepoSITHOCTHOH Mepbl
distribution — pacnpenenenue

distribution function — cyHkuus pacnpenenenus

diversification — nmuBepcudukams

Doléans-Dade exponential — skcnonenta osean-J1sn

Donsker—Prokhorov invariance principle — npunuun uxBapuanTHocTH JloHCcKepa—
[IpoxopoBa

Doob decomposition — pasnoxenue [ly6a
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Doob’s stopping theorem — teopema Jly6a 06 ocTaHOBKe

Doob’s systems theorem — (repBasi) cuctemuasi Teopema ly6a (jist MapTHHTAIOB)
down-and-in option — HWXHHUI OMIIKOH BXOJ1a

down-and-out option — HWKHKH OMIHOH BbIXO/A

dual space — compsizkeHHOE TTPOCTPAHCTBO

duality theory of convex functions — Teopusi ABOHCTBEHHOCTH A/ BBIMYKJBIX (QYHKIMH
Dunford—Pettis theorem — teopema IHandopna—Ilertrca

dynamic coherent risk measure — nquHamMHyecKasi KorepeHTHast Mepa pHcKa

dynamic consistency of a risk measure — nuHamMHUecKasi corylacoBaHHOCTb MepPbl pHUCKa

early exercise premium — npeMusi P paHHeM MpPebsBIAEHHN

Eberlein—Smulian theorem — Teopema d6epaeiitna—I1Imyibsina

efficient hedging — sdpdekTnBHOE XemKHUpOBaHHE

efficient market hypothesis — npexnonoxenue 06 3¢dekTHBHOCTH pbIHKA

Ellsberg paradox — mapanoke dascHepra

entropic risk measure — sHTponuiiHas Mepa pUcKa

entropy of a measure — HTpoMHs Mepbl

entropy-minimizing risk-neutral measure — puck-HelTpasbHas Mepa, MUHUMH3HpYIOLILast
SHTPOMHIO

epigraph of a convex function — Haarpacuk BbIMyKI0H (DyHKINH

equivalence relation — oTHOlIeHHe SKBUBAJIEHTHOCTH

equivalent martingale measure — skBHBaseHTHAasl MapTHHraAbHAs Mepa

equivalent measure — skBUBaJieHTHAs! (BePOSITHOCTHAS) Mepa

Esscher transform — npeo6pasosanue duiepa

essential infimum — cyiectBeHHbIl HHOUMYM

essential supremum — cylecTBeHHbIH CynpeMym

European call option — eBponefickuii oMuUUOH TOKYNKH

European contingent claim — eBponeiickoe nare:kHoe 06513aTe/bCTBO

European put option — eBponeiickuil onuuoH npoaaku

exercise strategy for American claim — cTpaTerusi UCIOJIHEHHST aMEPUKAHCKOTO TJ1aTeX-
HOTO 06513aTe/IbCTBA

expected shortfall — oxknnaemsiit nedpunmr

expiration date of a contingent claim — nata ucrosHeHHst (eBpOTIEHCKOro) MJaTeKHOTO
00513aTe/IbCTBA

exponential family — skcnoneHnma bHOE ceMelcTBO

exponential utility function — skcnoneHunanbHas GYHKIHSA TT0ME3HOCTH

extreme point — KpaiiHsis Touka

fair premium — cnpaBeniuBasi npemust

fair price — cnpaBennBas 1eHa

Fatou property — cBoiictBo ®aty

Fatou property on L? — cBoiictBo ®aty B L”

favorable bet — 6maronpusTHoe mapu

feasible allocation — nonyctnmoe pasmeliieHue

Fenchel—Legendre transform — npeo6pasoBanne Penxens—Jlexkanapa
filtered probability space — BeposiTHOCTHOE MPOCTPAHCTBO ¢ (hUJIBTpaLHeit
filtration — dpusaprpamms
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financial position — ¢uHancoBas nosums

finitely additive set function — KoHeuHO-aAIUTHBHAST (DYHKIMST MHOYKECTB

first order stochastic dominance — croxactuueckoe TOMHHHPOBaHHWE MEPBOTO POJiA

fork convex sets — BHJIOUHO BbIMyKJIble MHOXKECTBA

forward contract — dopBapaHbIii KOHTPAKT

Fréchet bounds — rpanuiibl @perne

functional central limit theorem — ¢yHKIMoOHAbHAS 1IeHTpaJibHas PejiesibHAsT TeopemMa
fundamental theorem of asset pricing — ¢yHnamenTanbHas Teopema hopMUPOBaHHS LeH
(hMHAHCOBBIX aKTHBOB

gains process — npotiece J0X0/10B

Gamma of a call option — ramma onuuoHa Mokynku

gauge function — xanu6poBouHasi pyHKIUS

generalized likelihood quotient test — 0606111eHHBIN KpUTEPHEl OTHOILIEHHS TTPABAONOA0GHS
generalized Neyman—Pearson lemma — o6o611ieHHasi temma Hefimana—I Inpcona
generalized trading strategy — o6061ieHHast cTpaTervst (TOproBJv)

geometric Brownian motion — reomerpnueckoe 6poyHOBCKO€ IBHKEHHE

Girsanov formula — cdopmysia [upcaHoBa

global quadratic risk — rimo6anbHbIl KBagpaTHUHBIH PHUCK

Greeks — «Tpeku» (OMLHMOHA TTOKYITKH)

Hahn—Banach theorem — teopema Xana—Dbanaxa

Halmos—Savage theorem — teopema Xanmora—CsBumka

HARA utility — HARA mnoJiesHocTsb ((hyHKIHMS MOJI€3HOCTH ¢ THepOoJnuecKoil abcooT-
HOH HECKJIOHHOCTBIO K PHUCKY)

Hardy—Littlewood inequality — nepaBenctBo Xapmu—JlutaByna

Hausdorff (topological) space — (TomoJiornueckoe) xaycaophoBo MpoCcTPaHCTBO

hedging strategy for American claim — XemKupyioiast crpaTterus il aMepHKaHCKOTO
(natexkHOro) 06s13aTE/ILCTBA

hyperbolic absolute risk aversion — runep6oJiueckast ab6CoJIOTHAST HECKJIOHHOCTb K PUCKY

in-the-money option — «BbIrOAHBIF» OMLKOH

independence axiom — akcroMa He3aBUCUMOCTH

indifference relation — oTHolIeHHe Ge3pasanuus

inequality, Hardy—Littlewood — nepaBenctBo Xapaun—Jlurisyna
insurance — crpaxoBaHue

interest rate — npoueHTHasi craBka

intrinsic value — BHyTpeHHsI1 CTOMMOCTD

inverse function — o6parnas QyHKuHS

[t6’s formula — dopmyna Mo

[td’s integral — unrerpan Mro

James’ theorem — teopema JlxeiimMca

knock-in option — omnuuoH BXxona

knock-out option — omntmon BbIxoaa

Kolmogorov’s law of large numbers — 3akon 6oJbiux uncen Kosmoroposa
Krein—Smulian theorem — teopema Kpeiina—I1Imynbsina
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Kreps—Yan theorem — Teopema Kpenca—$na
Kunita—Watanabe decomposition — pasnoxenne Kynura—Baranate

law-invariant risk measure — uHBapuaHTHasl MO pacrpeesieHHI0 Mepa pucKa
law of large numbers — 3akoH GOJIbIINX UHCe

law of one price — 3aKkoH eMHON LieHbI

Lebesgue decomposition — pasnoxxenue Jle6era

left-continuous inverse function — HenpepbiBHAsH cyieBa ob6paTHasi PyHKIMS
Legendre transform — npeo6pasosanue Jlexkanapa

leverage effect — adppext priuara

lexicographical order — nekcukorpaduuecku#i nopsiioK

lexicographical preference relation — nekcuxkorpaduueckoe oTHOlLIEHHE TPEANTOUYTEHHS
likelihood quotient test — kpurepuii oTHoIIEHHS MpaBIONOAO6HS

liquid option — JMUKBHIHBIHA OMIKOH

local quadratic risk — JoxkaJsbHBIH KBaApaTHUHBIN PUCK

local martingale — JloKaJIbHBIN MapTHHTA

local risk process — mpotiecc JIOKaJbHOTO pUCKa

local submartingale — nokasbHBIE cy6MapTHHTaN

local supermartingale — JsiokasbHBIH CynmepMapTHHTaN

locally convex space — JloKa/IbHO BBITTYKJIO€ MPOCTPAHCTBO

locally risk-minimizing strategy — ctparerusi, MHHUMH3MpYIOIIas JOKANBHBIH PHCK
locally riskless bond — siokasnbHO Ge3puckoBast 06aUralUS

log-normal distribution — siorHopmanbHoOe pacnpenesneHye

lookback call option — onuuon mokynku ¢ nocJjeneicTeruem

lookback option — onumon ¢ nocnenericTBueM

lookback put option — onumon npojpaxu ¢ nocieneicTerem

loss function — QyHkuus norepb

lottery — sotepest

lower quantile function — HuKHSST KBaHTH/IbHAST PYHKIMS

lower Snell envelope — HmkHsis1 ornbatoutass CHesa

m-stable sets — m-ycTofiuMBbIe MHOXKECTBA

market clearing condition — ycJsioBue 6asanca

market portfolio — peiHOUHBII NOPTdenn

Markov property — MapKoBckoe CBOHCTBO

martingale — mapTuHrad

martingale of successive densities — maptuxra/n, o6pazoBaHHbIH MOCJAEN0BATENbHBIMU
MJIOTHOCTSIMH

martingale measure — maptuHrasbHasi Mepa

martingale representation property — cBoiCTBO MapTHHTaJbLHON MPEACTABUMOCTH
maturity of a contingent claim — naTta ucnoJsiHenust (moraieHust) NIaTeKHOro o6s13aTesb-
CTBa

mean self-financing strategy — camodunancupyemas B cpeiHeM cTpaTerts
mean-preserving spread — s11po, coxpaHsiioliee cpeiHee 3HaueHue

mean-variance trade-off process — npotecc cpennekBaapaTHuHOH 3aMeHbI

measure — Mepa

measure of risk — mepa pucka
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metric space — MeTpHueCcKoe MPOCTPAHCTBO

minimal martingale measure — MUHUMaJIbHAast MapTHHTaJbHAs Mepa
mixture space — rMpocTpaHCTBO cMecek

model uncertainty — HeoTpeseseHHOCTb B MOJIENH

moment generating function — npousBoasas GyHKIH MOMEHTOB
monetary measure of risk — MoHeTapHast Mepa pucka

monotone measure of risk — MOHOTOHHAs1 Mepa pUcKa

monotone preference relation — MOHOTOHHOE OTHOILIEHHE TTPEANOUTEHHUS
monotone set function — MoHOTOHHAS (PYHKIIMST MHOXKECTB
multi-period market model — mHoroiaroBasi Mmoziesib pbiHKa
multiplicative version of the central limit theorem — MysbTUNIMKATUBHDIN BapuaHT LeH-
TpaJsibHOM TMpesesIbHON TeopeMbl

negative transitive relation — otpuuaTesbHo TpaH3UTHBHOE OTHOLIEHUS (MTPEATOUTEHMS)
Neyman—Pearson lemma — nemma Heitmana—IIupcona

non-redundance condition — ycsioBHe HeH3OBITOUHOCTH

normal distribution — HopmasbHOe pacnpenenenue

normalized measure of risk — HopmMupoBaHHasi Mepa pucka

normalized set function — HopMUpoBaHHas (YHKLIMSI MHOYKECTB

numeéraire — IMCKOHTHPYIOLLMH aKTHB

numerical representation — uncsoBoe nmpenacraBieHne

numerical representation of a preference relation — unc/ioBoe npejcraBieHne OTHOUIEHHS
NpeouTeHHUs

one-period market model — oxHomIaroBasi Mosiesib phIHKA

optimal stopping problem — 3agaua onTuMaJ/ bHOH OCTAHOBKH

option — onuuon

optional decomposition — onunonasbLHOE passioxKeHne

optional decomposition of an upper Snell envelope — onupoHabHOE pasJioyKeHHe BepXHeH
orubaromieti CHeJsa

optional decomposition theorem — Teopema 06 oNMIMOHANIBEHOM Pa3JIOKEHHH
optional sampling theorem — Teopema o cBoGoaHOM BBIGOpPE

order dense set — njoTHOE MO MOPSIAKY MHOXKECTBO

orthogonal decomposition — opTorona/nbHoe pasioxKeHue
out-of-the-money option — «HeBbIrOAHbI» OMUKOH

paradox — mapajokc

partial order — yacTHUHBIH MOPSIIOK

pasting of two probability measures — ckJieiika 1ByX BepOSITHOCTHBLIX Mep
penalty function — wrpacduasi pyHkuus

penalty function for convex measure of risk — wTpagHasi pyHKIHS BbIMTYKJIOH Mepbl pUCKa
Poisson distribution — nyacconoBckoe pacnpenesnenue

Polish space — noJsibckoe mpocTpaHCTBO

portfolio — moprdennb

portfolio insurance — cTpaxoBanue mopTdes

positive affine transformations — nosoxxurensHoe adpduHHOE Mpeo6pasoBanue
positive homogeneous measure of risk — 110J102KHTeBHO OHOPOHAS MEPA PHUCKA
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power of a statistical test — MormHOCTb cTaTHCTHUECKOTO KPHUTEPHS
predictable process — npenckasyeMblii mpolece

predictable representation property — cBoficTBO npeackasyemoil MpeacTaBUMOCTH
predictably convex set — npejickazyeMo BBIMYK/JI0€ MHOMKECTBO
preference order — mopsiIoK MpeaNnouTeHHUsI

preference relation — oTHollIeHHe MpeAOUTEHHS

price density — 1ieHoBasi MIOTHOCTD

price measure — 1ieHOBasi Mepa

price system — cucrema 1ieH

pricing measure — ueHoo6pasytolas Mmepa

pricing rule — 11eHo06pagyiolilee NpaBUIO

probability measure — BeposiTHOCTHas1 Mepa

Prokhorov’s theorem — teopema [IpoxopoBa

proper convex function — co6cTBeHHas BbIMyKJ/asi PyHKIHUS

put option — onumon npopaxu (MyT-onuHOH)

put-call parity — myT-Kos1 napurer

quadratic risk — KBagpaTHUHBIH PHCK

quantile function — KBaHTHIBHAS (DYHKIUSA

quantile function for non-additive set functions — kBanTH/IbHAS (DYHKIMS OTHOCHTENBHO
HeaUIMTUBHON (QYHKLIHH MHOYKECTB

quantile hedging — KBaHTH/IbHOE XeIKUPOBAHHE

Radon—Nikodym derivative — npoussoanas Pagona—Hukonuma

Radon—Nikodym theorem — teopema Panona—Hwukonnma

remaining quadratic risk — ocTaTouHbIll KBagpaTHUHBIA PHCK

random preference relation — c/iyuaiinoe oTHollleHHEe NMPEANTOUTEHHST

random utility function — cayuatinast ¢pyHKIHS MoJ€3HOCTH

random walk — cayuaitnoe 6my:knaHue

randomized test — paHIOMHM3HPOBAHHBIN KpPUTEPHIA

redundant contingent claim — nsiatexxHoe 0653aTeNbCTBO, AOTMyCKaIOIlee PerIHKALHIO
redundant European contingent claim — eBpormefickoe niatexHoe 0653aTebCTBO, JA0MyC-
Kalolliee perviiKamuio

reference portfolios — npocTpancTBO «OCHOBHBIX MOpTheseis»

reflection principle — npunuun orpaxenust

reflexive relation — pediekcuBHOE OTHOLIEHHE NMPEATOUTEHHUS

regular conditional distribution — peryJ/isipHoe ycioBHOe pacnpenesnenune

relation — oTHolIeHWe (MpeANOUTEHHUS)

relative entropy — oTHocuTe/IbHAsT SHTPOTHS

relative interior of a convex set — oTHocuTe/IbHAST BHYTPEHHOCTD BBIMYKJIOTO MHOXKECTBA
relative risk aversion — oTHoCHUTe/bHAsT HECKIOHHOCTb K PUCKY

relevant risk measure — ymecTtHas Mepa pucka

remaining conditional risk — ocTaTouHbI# yCJOBHBIH pHCK

replicable contingent claim — muate:kHoe 06513aTeIbCTBO, JOMycKalollee PenIHKaIHrio
replicable European contingent claim — eBpormeiickoe m/ate;kHoe 0653aTeNbCTBO, A0MyC-
Kalollee pervimKamuio

replicating portfolio — penmumpyromii moprdesnb
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replicating strategy — perummpyiomasi crpaterus

representation theorem for risk measures — Teopema o mpeacTaBJaeHUH IS Mepbl PHCKa
reservation price — 1ieHa pe3epBUPOBAHHUS

return — HopMa NPHUOBITH

reverse convertible bond — o6patHo-KoHBepTHpyeMas 06JHraus

reverse martingale — o6paTHbIN MapTHHTaJ

Rho of a call option — po onuriona mokymku

right-continuous inverse function — HenpepriBHas crnipaBa o6paTHasi (HYHKIHS
risk averse preference relation — oTHollIeHHe MpeANOYTEHHS], HECKJIOHHOE K PUCKY
risk aversion — HECKJIOHHOCTb K PUCKY

risk measure — Mepa pucka

risk neutrality — 6e3pasnuuune K pucky

risk premium — npemust 3a puckK

risk transfer — nepemeltiieHue pucka

risk-neutral measure — puck-He#iTpasbHas mMepa

robust Savage representation — po6acTtHoe npeacrasienue C3BumKa

robust shortfall risk — po6acrhbiii puck neduumnra

running maximum — TeKylHH MaKCUMYyM

Savage representation — npencrasnenne CaBumKa

second fundamental theorem of asset pricing — Bropas ¢yHnamenranbHast Teopema op-
MHPOBaHHsl 11eH (PUHAHCOBBIX aKTHBOB

second order stochastic dominance — croxacTHueckoe JTOMHHHPOBAHHE BTOPOTO POjia
securities — LeHHble Oymaru

self-financing strategy — camocdunancupyemasi ctparerus

sensitive risk measure — 4yyBcTBUTe/IbHAS Mepa pUCKa

separable metric space — cenapaGesibHoe MeTpHUeCKOe NPOCTPAHCTBO

separating hyperplane theorem — Teopema 06 oTnessiIoLIel THTEPIOCKOCTH
separation theorem — Teopema oTaeMMOCTH

set function — QyHkumsa MHOXKeCTB

set function, 2-alternating — cy6monynsipuasi pyHKIMS MHOXKeCTB

Sharpe ratio — ornourenne [lapna

short sales — KopoTkne mponaku

shortfall — neduur

shortfall risk — puck neduimra

significance level of a statistical test — ypoBeHb 3HaUMMOCTH CTATHCTHUECKOTO KPUTEPHS
simple measure — mpocTasi Mepa

simple probability distribution — npocroe BeposiTHOCTHOE pacnpenesieHne

size of a statistical test — ypoBeHb 3HAUHMOCTH CTATHCTHUECKOTO KPHTEPHS

Snell envelope — orubatoras CHesna

space of reference portfolios — npocTpaHcTBO «OCHOBHBIX MOpTheneii»

St. Petersburg paradox — cankT-nerepOyprekuii napaokc

stability under pasting — ycTo#iuuBoCTb MpH CKJeiiKe

stable set of measures — ycroitunBoe MHOXKECTBO Mep

stable subspace of H? — ycroitunBoe moanpocTpaHcTBo B H>

standard normal distribution — crannapTHoe HOpMaJsbHOE pacmpeseseHne

statistical test — craTtucTHueckuii KpuTepuii
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stochastic differential equation — cToxactnueckoe nuddepenmasbHoe ypaBHeHHE
stochastic dominance — croxacTiueckoe JOMHHHpOBaHHE

stochastic kernel — cToxacTiHueckoe s11po

stochastic order — croxacTHuecku#i MoOpsIOK

stochastic process — ciyuaiinbiii mpotecc

stop-loss contract — KoHTpaKT, orpaHHUMBAIOINN YOBITKH

stopping region — o6J1acTb OCTaHOBKH

stopping theorem — teopema (Ily6a) 06 octaHnoBKe

stopping time — MOMeHT ocTaHOBKH

straddle — cresnax

strategy — crpaterus

stress test measures — mMepbl OTCEHBAIOLLETO KPUTEPHUS

strike price — uena ucnosHenust (morateHust)

strong law of large numbers — ycunenHbi#i 3akoH GONBUINX UHCE
strong orthogonality — cunbHasi opToroHasbHOCTD

strongly orthogonal martingale — cusibHO opTOroHa/bHBIN MapTHHTAJ
subadditive measure of risk — cy6aanutiuBHas Mepa pucka
submartingale — cy6mapTunrai

submodular set function — cy6monynsipHasi hyHKIIMST MHOXKECTB
substitution axiom — akcrnoma moacTaHOBKH

success ratio — OTHOIIEHHE YCTIEIIHOCTH

success set — MHOXKECTBO YCIIEITHOCTH

superhedging — cynepxemKupoBaHie

superhedging duality — nBoficTBeHHOCTb CymepXeKHPOBAHHS
superhedging duality theorem — Teopema o ABOHCTBEHHOCTH CyrepXeKHPOBAHHUS
superhedging strategy — cTparerusi cynepxeLKupoBaHus
supermartingale — cynepmapTHHraJs

superreplication strategy — cyneppensuimpytorias crparteris
support of a measure — HocHTeNb Mepbl

supremum norm — paBHOMepHasi HopMa

sure-thing principle — npunumun o6s3aTeNLHOCTH

systems theorem — nepBasi cucremHasi Teopema (Ily6a) (m1s1 MapTHHraJIOB)

Theta of a call option — rera onunona noxkynku

tight measure of risk — nyioTHas mMepa pucka

tightness — njioTHOCTD

tightness of a set of measures — njoTHOCTb cemelicTBa Mep
tightness of a risk measure — MIOTHOCTb Mepbl pUcKa

time consistency of a risk measure — corsiacoBaHHOCTb BO BpeMeHH Mepbl pHUCKa
time value — BpeMeHHAS CTOMMOCTb

topological space — TonoJsiornyeckoe MpocTpaHCTBO

topological vector space — TonoJsiornueckoe BeKTOPHOE MPOCTPAHCTBO
topology — TomoJiorusi

total variation — nosiHast Bapuanus

trading strategy — (toproBast) ctparterus

transitivity relation — oTHolIIeHHe TPaH3UTHBHOCTH

translation invariance — HHBapHaHTHOCTb OTHOCHTEJLHO CJBHTA
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type 1 error — oummbka rnepBoro poja
type 2 error — ommbka BTOporo poja

uncertainty aversion — HECKJIOHHOCTb K HEOTIpeeIeHHOCTH
uniform Doob decomposition — paBHoMepHOe passioxkenue JlyGa
universal arbitrage bounds — yHuBepcaJsibHble apOUTPaKHBIE TPAHUIIBI
up-and-in call option — BepXHHil KOJI-OMIMOH BX0/a
up-and-in option — BepXHHH OMIMOH BXOJa

up-and-out call option — BepxHHii KOJJI-OMIMOH BbIXOJA
up-and-out option — BepxHH# OMLIMOH BbIXOJA

upper Q s -Snell envelope — Bepxusst Q »»-orubatouias CHesna
upper hedging price — BepXHsisl LleHa XePKHPOBAHHUS

upper quantile function — BepxHsis KBaHTHJIbHAS DYHKILUS

upper Snell envelope — BepxHsisi orubatouiass CHesna

utility function — ¢yHkumMst mosie3HoCTH

Value at Risk — mepa pucka V@R

value process — rporLecc CTOMMOCTH

variance — JHCIepcHst

variance of a lottery — nucnepcust otepen

variance-optimal strategy — KBagpaTHuHO-oNTHMa/MbHAS CTPATETHS

vector lattice — BexTopHas pereTka

Vega of a call option — Bera onioHa MoKymK#

volatility — BomaTisibHOCTD

von Neumann—Morgenstern representation — npencrasnenue ¢don Hefimana—MopreH-
1TepHa

weak preference order — csia6oe oTHOLIEHHE MPEANOUTEHHS

weak preference relation — csiaGoe oTHOlLIeHHE TPeANTOUYTEHUS

weak topology — caiabast TonoJiorus

weak topology for measures — csiabasi TornoJiorusi Ha NPOCTPAHCTBE Mep
weak™ topology — caabast™ Tonosiorus

weakly compact set — cs1a60 KoMNakTHOe MHOXKECTBO

Wiener measure — BHUHepOBcKasi Mepa

Wiener process — BMHEPOBCKHI Tpoliecc

worst conditional expectation — Hauxymiee ycioBHOe oXHIaHHE
worst-case risk measure — mMepa prcKa HauWXyJLIero cjyuas



