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I'MIHOTE3A AJIbBTEPHATUBHBIX OXKUJIAHUM:
OJJHO U3 MTPUWJIOXEHUU JIA MOAEJIMPOBAHUA
OOHAOBBIX ITPOLECCOB

enp: IloBpIIeHNE CTATUCTHYECKOM HANEKHOCTH M Pa3BUTHE almapara
MaTEMaTUYECKOI0 MOJEIHPOBAHUS PHIHOYHBIX IMPOLIECCOB, HCIIOIb3YEMOIO B
00OCHOBAaHMHU MHBECTHIIMOHHBIX pemieHuil. O0cyxaeHne: ABTOphI MpeasiararoT
YTOYHEHHE TPUPOJIbI U MEXaHU3Ma (OPMHUPOBAHUS TOXOJHOCTH PBIHKA B YCJIO-
BUSIX TMIIOTE3bI aJIbTEPHATUBHBIX 0’KHJIaHUM.
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ALTERNATIVE EXPECTATION HYPOTHESIS:
AN APPLICATION TO THE STOCK MARKET PROCESS MODELING

Purpose: Statistical reliability improvement and development of the appa-
ratus of the mathematical market simulation used in the process of investment
decisions verification. Discussion: The authors suggest clarification of nature
and mechanism of the market profitability generation under the conditions of the
alternative expectations hypothesis.
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