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European Actuarial Journal — HoBbIii XKypHAJI 110 YIPABJIEHHIO PUCKOM
1 (PMHAHCOBOMY MOJIEJTPOBAHUIO

B 2011 r. Haya BBIXOAUTH HOBBII MEXXIYHAPOIHBIN XKypHaJI IO YIIPaBJISHUIO pUC-
KamMu 1 (MHAHCOBOMY MojeiaupoBaHuio — European Actuarial Journal (EBpormeii-
CKUI1 aKTyapHBII XypHaI). DTO OATBEPKIaeT TCHICHIINIO CO3IaHMs B Pa3HBIX CTPa-
HaxX M 4YacTSIX MUpPa HayYHBIX aKTyapHBIX >KypHAJIOB, PaCCUYMTAHHBIX HE TOJBKO Ha
mpo¢heCCUOHAIBLHOE COOOIIECTBO, HO 1 HAa IITMPOKUI1 CI0 YIEHBIX U ITPAKTUKOB.

XOTs cunTaeTcs, YTO aKTyapuy CIELUAIN3UPYIOTCS Ha OLIEHKAX CTPaXOBBIX IIpe-
MU 1 pe3epBOB, cepa NX IesITeIbHOCTH HaMHOro mupe. OHM 3aHUMAaIOTCS (PUHAH-
COBBIM MOJEIMpOBaHKEM (IIpMYEM HE TOJBKO OIlepalldii CTPAaXOBBIX OpPTaHU3aLUA,
HO 1 Ipyrux (PMHAHCOBBLIX U He(MHAHCOBBIX MHCTUTYTOB), aHAJIM30M 1 YIIpaBJICHU-
€M pHCKaMM, B TIEPBYIO oUepeab OLIEHKOM (DMHAHCOBOI COCTaBIISIONIe He(DHAHCO-
BBIX PUCKOB M KOHCTPYMpPOBaHMEM METOJOB CHIDKEHUS pa3Mepa yiiepba, a Takxke
pa3pabaThIBalOT peKOMEHAALMY T10 00IeMy MEHEIKMEHTY M CO3MaHUI0 HEKOTOPHIX
(pMHAHCOBBIX CXEM, YYMTHIBAIOIIMX PUCK M HEONPEAECJICeHHOCTb COOTBETCTBYIOLIMX
OM3HeC-omepaLuii.

HMMeHHO 3TOT KpyT HUHTepeCOB, 0003HaYaeMBblii KaK COBPEMEHHbBIE IIPEICTaBICHMS
00 aKTyapHOM aHaJIM3€e, U OIIpeesIsIeT TeMaTUKy HOBOro XypHaiia. M3marenbcTBo mo-
3UIMOHUPYET XYpHAJI KaK M3JaHWE II0 IPUMEHEHHUIO KOJMYECTBEHHBIX METOIOB
B ¢mHaHCOBOM obmactu (Quantitative Finance), mpuaeM Ha ypoBHE He TOJIBKO Teope-
THUYEeCKUX UCCIIEIOBAaHMNI, HO U IMIPAKTUIECKUX aCIIEKTOB.

HMHTepecHO OTMETUTH, YTO CO3AaHME ITOTO XKypHajla OTpaXkaeT OOIIYyI0 TeHJeH-
LIMI0 HE TOJHKO MHCTUTYLMOHAIN3ANK aKTyapHOTo aHa/IM3a KaK HayYHOM TUCIIMII-
JIMHBI, HO ¥ CO3IaHKsI 00IIIeeBPOIIeICKOM MICHTUYHOCTH. JlaHHOE M3TaHKe SIBJISIeTCSI
HacJeIHUKOM IIEeCTH HAallMOHAJIBHBIX aKTyapHBIX XXyPHAJIOB, 13 KOTOPBIX ABa — He-
meukue «Blatter der Deutschen Gesellschaft fer Versicherungs- und Finanzmathe-
matik» u mBeiiLapckue «Mitteilungen der SAV» — uMenu B mpodeccruoHaIbHBIX KPY-
rax 1o BCEMY MHUPY OYEHb BBICOKMI TIPECTMK, a OCJNIbIMICKUIl M UTANbSHCKUN
XKYpHaIbl CYUTATNCH JOBOJHBHO XOPOITUMHU (aBCTPUMCKUI U TTOPTYTATLCKUI XXypHa-
JIBI OBUTM U3BECTHHI TOJIBKO B Y3KOM KPYTy IIpodeCcCruoHAaIoB CBOMX cTpaH). M3manue
paccMaTprUBaeMOro XXypHaia noaaepxubaercs 13 mpodeccruoHaIbHBIMU aKTyapHBI-
MU acCOIMAISIMU Psla eBPOIEHCKUX cTpaH. TakuM oOpa3oM, HECMOTPSI Ha CBOIO
MOJIOIOCTh, OH IIPOAO0JIKAeT OoJiee YeM CTOJICTHIOI TPAAUIIMIO Pa3BUTHUS U ITyOIMKa-
LIUH pe3ybTaToOB (MHAHCOBOTO MOJIEIMPOBAHUS U aKTyapHOTO aHaIu3a.

TeM He MeHee XKypHaJl CO3IaBaJICs KaK OTKPHITasI TTOIIAAKA JJIs YYeHBIX, MCCIIEIO-
BaTesieil U MPaKTUKOB CO Bcero Mupa. [1pu 3ToM noTeHIMaIbHbIE aBTOPHI He 00s13aTelTb-
HO JIOJIKHEI OBITh aKTyapUsSIMU: KPUTEPUEM SBJISIETCSI COOTBETCTBUE CTAThM TEMAaTHKE
xypHana. B centa6ope 2012 . B Jlozanne (IIBeiiLiapust) mpolia MexXIyHapoaHasi Ha-
y4Hasi KOHepeHIMsl, aCCOLMMPOBaHHAs C JTaHHBIM XYPHAJIOM.

ZKypHau BBIXOAWT IBa pa3a B TOf B U3IaTeIbCTBE Springer (00IIMM 00beMOM OoJiee
300 ctpanui). ISSN mis «6ymaxkHoii» Bepcun: 2190-9733, 11t 371eKTPOHHOM BEPCUH:
2190-9741. B 2011 1. Takke myOIMKOBAIMCH IBa IMPIJIOXEHUSI K XKypHay, CoaepxkKa-
1€ MaTePHaIbl BAXKHBIX MEXKAYHAPOIHBIX aKTyapHbIX KOH(MepeHLMi1 (00IINM 00BeMOM
ooiee 450 crpanuin). SI3BIK M3AaHUSA — AHIIMUCKUIA, XOTSI MOXHO II04aBaTh CTaThU
1 Ha JIPYTUX €BPOINEHCKUX SI3BIKAX: B CIydae MPUHATHS K IyOJUKAIlMK OHU IIePEBO-
JISITCSI Ha aHTJIMICKUI WX TIe9aTaloTCs Ha OPUTUHAJIEHOM SI3BIKE B IPUJIOXKEHUM.

XoTs1 06 mMMakT-(haKTope TOBOPUTH €Ille paHO, TaK KaK ITOKa M3IaHO BCETO TpU
HoMepa (B LIEJIOM OKOJIO ABYX AECSITKOB CTaTeli), ypoBEHb CKAUMBAHUIA cTaTeil ¢ caii-
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Ta XypHaJja Ype3BbIUaiiHO BEJIMK, KOJIEOISICh B Ipenesiax oT 5 10 95 B 1eHb — OObIU-
HO 3—4 nmecsiTKa B I€Hb, IIPUYEM JOKAIbHBIC MUHUMYMBI IIPUXOISTCS Ha BHIXOTHBIE
IHA. AHHOTAlIMM CTaTeil TepernedaThiBaloTCs B APYTUX aKTyapHBIX XKypHajax. DTo
CBUIETEILCTBYET O BHICOKOM MHTepece K EBporneiickoMy akTyapHOMY >XypHaJy.

Bosee moapo6HyIo 0 XXypHalie U YCIOBUSIX MyOIUKaIIMM B HeM MH(pOPMAaIINI0 MOX-
HO HalTu Ha calite http://www.springer.com/mathematics/quantitative+finance/jour-
nal/13385.

A. A. Kyopssuyes,
KaHJI. 9KOH. HayK,
Cankr-IleTepOyprcKuii rocyIapCTBEHHBIA YHUBEPCUTET

Acupiii H. CoBerckne sxkonomuctsl 1920-x romos. Joir mamsaTd / mep. ¢ aHIIL.;
nox pen. A. A. Beasix. M.: deno, 2012. — 344 c.

Kuwura Hayma fcHoro (1883—1967) — TpeThst KHUTA B cepur «DKOHOMUYECKAsI
HUCTOPUS B IIPOIIIOM U HACTOSIIIIEM» , BRIXOISIIEH o aruaoit Poccuiickoii akageMun
HapOAHOTO XO35HCTBAa U rocyaapCTBeHHOM ciyxkObl mpu IlpesuaeHre Poccuiickoit
®enepanun. Cepus 6pu1a ocHoBaHa B 2010 I, 1 Torna ke B Heil yBUIeIM CBeT pabo-
Tl AnekcaHapa Dpinxa «Jnckyccun o6 mamycrpramn3anum B CCCP. 1924—1928»
u N. . JleBuHa «AKIIMOHEpHBIE KOMMepUeckue 6aHku B Poccumn». Kak oTMedanoch
B npeauciaoBuun B. A. May Ko Bceil cepuu, ee 3aada «IIpuBjieYb BHUMaHKE HAIIUX CO-
BPEMEHHMKOB K IIpo0yieMaM IIPOILIOro, akKTyaJbHBIM B HACTOSIIIEE BpeMs». DTa ce-
pus 3ambinuisuiack BMecte ¢ E. T. [afimapoM, «yMeBIIMM TOpa3UTEIbHBIM 00pa3oM
coyeTaTh 3HaHWE MPOIUIOro M aHaau3 HacTosiero». Cpasy Oblaa B3sTa BbICOKast
IUTaHKa U3IaHUS CEPUMHBIX KHUT — 3TO OPUTMHAIbHbBIE TIEPEBOIHBIE PAOOTHI 110 9KO-
HOMMYECKOM UCTOPUHU, KOTOPHIE CTAIM KJIACCMUYeCKUMU Ha 3arazie U KOTOpbIe, HECO-
MHEHHO, BEChMa ITOJIC3HEI IJISI OT€UYECTBEHHOTO YMTATEJIs.

Pa6ora H. fIcHoro nepBoHavyajibHO OblIa onybarKoBaHa B 1972 I. B U31aTeIbCTBE
KeMOpumKcKoro yHuBepcureTa yepes IsITh JIET MOocJie ero KOHUMHBI M cTajla KJacCu-
YECKUM TPYIOM I10 UCTOPHHU COBETCKOM S3KOHOMUKHU 1 SKOHOMMUYECKOI MBICIN Cpe-
M 3aIlamHbIX coBeTonoroB. B padore H. fAcHplil oxBaTeiBaeT mepuon 1917—1931 1t
OH nucan o JI0IX, KOTOPBIX TMYHO 3HaJ, YbM WU aKTUBHO OOCYKIAIMCh Ha CTpa-
HUIIAX ITeYaTd U KOH(PEPEHIINIX.

Kak rmcan caM S cHBIN: «sT TOCBSIIAIO 3Ty KHUTY COBETCKUM 3KoHOMUcTaM 1920-x ro-
JIOB, B3IVl KOTOPBIX HE YKIIAABIBAIMCH B pAMKU TPaAUIIMOHHOIO MapKcu3Ma. S ¢ rop-
JTIOCTBIO UCITOJIHSIIO CBOM JAOJIT NTaMSITH Mepe 5KOHOMUCTaMU-HApOAHUKAMU U APYTUMU
HEOPTOAOKCAIbHBIMU MapKcuctamu. MIMeHHO oHM B Havasie 1920-x rogoB caenanu
BCE BO3MOXHOE, YTOOBI BBI3BOJUTH Poccuio M3 KaracTpoHuUecKOoro MoJIOXKEHUS,
B KOTOPOM OHa OKa3zajach IT0 Bojie 0e3yMHOro IiaHa JIeHMHa B oHOYAache TpeBpa-
TUTh B KOMMYHUCTUYECKHI pali OTCTAIYIO CETbCKOXO3SMCTBEHHYIO CTpaHy, 0cjiad-
JICHHYIO PEBOJIIOLIMEN, TepBOii MUPOBOI U IpaXXIaHCKOM BoiiHaMu» (C. 49).

Heckonbko ¢1oB Hy>XXHO cka3aTb 0 caMoM Hayme A cHom. OH poauicst B XapbKo-
BE B CEMbE YCIIEIITHOTO eBPeiiCKOro npeanpuHuMarelsi. OKOHYNB XapbKOBCKYIO TUM-
Ha3ulo, OH IPOIOJIKII 00pa3oBaHue B bepIMHCKOM yHHMBEpCUTETe Ha XMMUIECKOM
dakynprere. braromapsi I3AMEHEHNIO POCCUICKOTO 3aKOHOAATENbCTBA OH BEPHYJICS
B XapbKOB Y ITOCTYNWJI Ha I0pUANYECKUI (paKyIbTeT YHUBEPCUTETA. YIACTHE B IIOJIH-
TUYECKON XU3HU U UCKIIOUYEHHME U3 YHUBEPCUTETA BHIHYAWIN €0 BHOBb IOKWHYTh
Poccuro — oH obyuasncs B L{ropuxe, a 3ateM B Bene. Bo3Bparusiiuce B 1905 1. B Poc-
cuI0, OH Iepeexall BMecTe ¢ oTLoM B IletepOypr u noctynua B CaHkT-IletepOypr-
CKMIA YHUBEPCUTET, KOTOphI okoHYWI B 1908 . FOpuanueckas rpakTtrka S cHoro He
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ObLIa YCITCIITHOM, M BCKOPE OH CTaJl YIPAaBJISTIOIINM YOBITOYHOM MEJIbHUIIBI B XapbKO-
Be. OOHAKO HEYIOBJIETBOPEHHOCTh paboToli IpuBeia ero B Colo3 ropoaoB, Ie OH
CTaJI TOMOIITHMKOM B IMYHOM cekpeTapnate H. M. ActpoBa. 3mech OH ITO3HAKOMUJI-
ca ¢ B. Ipomanom, H. KongpareeBeim, H. CyxanoBeim, JI. KOpoBckuM u npyrumu
sKoHOMHUCTaMU. B 1917 I. BBIITyCTHIT CBOIO TIEPBYIO KHUTY «OTIBIT PEryJIMPOBKI CHAO-
KeHus xaeoom». I1oce coobiTuit okTs0ps1 1917 1. SICHBII ¢ ceMbeii Tiepeexall B Xaphb-
KoB. IpaxxmaHckasl BoiiHa mpuBena ero cHadaia B Ipysuto, a 3atem B KoHCTaHTHMHO-
mojib ¥ Beny. B 1923 1. fAcHblii nepeexan B bepauH u mpomokaia akTUBHO IHCATh.
YacTs ero ctateii Obu1a HaneyaTaHa B CoBeTcKoit Poccum — BpemMeHa Obljla 1oCTaTod-
Ho jmbepanbHbIMU. B 1925 1. B MockBe BhIlLIa €ro KHUra «2neBaTopbl B CeBepHOt
Awmepuke u B Poccun». B 1929 1. oH ObUI npuriaiieH Ha paboTy B MHCTUTYT KOHB-
IOHKTYpPHBIX MccaenoBaHuii B bepauH, a B 1930 . — B UTHCTUTYT 110 MCCIEI0BaHUIO
CeJIbCKOXO3SMCTBeHHBIX phIHKOB. B 1933 1., mocne npuxoaa K Biaactu Iutiepa, Sc-
Huiii niepedpainca B CIIHA. MMeHHO TaM IIMPOKO PAacCKphUICS TajdaHT fICHOTO Kak
04YeHb BHUMATEJILHOTO 1 CTPOTOT'O CIIELIMAINCTA B 00JIaCTH U3YyYEHMSI COBETCKOM DKO-
HOMMYECKOI CUCTEMBI, a B 0coO0eHHOCTU cenbeckoro xo3siictBa CCCP. B 1949 1. on
onyoarMKoBal yHIaMeHTadbHbIA Tpyn «CouMaan3upoBaHHOE CEIbCKOE XO3SIHACTBO
CCCP»,aB 1962 . — «O4epKHU 0 COBETCKOI 9KOHOMUKE». DTU pabOThI BOIUIU B «30-
JIoTOil (hoHO» amepuKaHCKoU coBeToioruu. IlocnenHue roabl SCHBI paboTan Han
BOCITOMMHAHUSIMU.

KHura fcHoro coctTout U3 Tpex riaB. B nepBoii — «DKOHOMUKA», aHAJIU3UPYIOT-
Cs1 TPU TIepHOJa Pa3BUTHUSI COBETCKOM 9KOHOMMYECKOM CUCTEMBI: IO HAMA, HAII U IIe-
puon nocie Hana. Bo Bropoit riase — «[Iporiecc», peub MAET O TMTOJTUTUYECKUX TPO-
lmeccax IIPOTUB COBETCKMX 3KOHOMHUCTOB Hadana 1930-x rr. Tperbs dactp —
«DKOHOMUCTEI» TIOCBSIIEHA CynbOe BUOHBIX YUeHBIX W mpakTukoB B. I. Ipomana,
B. A. bazapoBa, A. M. [un36ypra, H. /1. KongpaTtseBa u ap.

ITonb3ysich pa3HBIMU UICTOYHUKAMU IIPU HAITMCAHUU CBOel paboThl, SICHbBI YETKO
MOHUMAJ BCe MPOOJIEMBbI, CBSI3aHHbIE C HUMMU: «MCTOYHMKU, U3 KOTOPBIX B3sITa 3Ta
uHbopMaIs, Helb3sd CYNTATh aOCONIOTHO HaAeXHBIMU. 3AeCh TPYOIHO OTJIMYUTH
MpaBIy OT JDKU, ITOPOil OLICHKH MOTYT OBbITh IIPOU3BOJIBLHBIMU» (C. 56).

B paborte ScHbIi JaeT rimy0oOKMii aHATN3 9KOHOMUYECKUM MTPOIIeccaM, IMPOXOIMB-
IIMM B POCCUICKOI 3KOHOMMKE B BOGHHBIN U TTOCIePEBOJIOLIMOHHBIN Tiepuona. Ho,
MOXaJlyil, caMbIM ILIEHHBIM B pa0OTe SIBJISIETCS XapaKTEepUCTUKA B3IISIAOB OTAEIbHBIX
YYEHBIX, MHOTMX U3 KOTOPBIX 3HAJ JIUYHO.

Koneuno, 3a 20 et B mocTcoBeTCKO Poccuu BhIILIO HEMalo paboT, B KOTOPBIX
HUCTOPUKU U S3KOHOMUCTBI aHAJIM3UPYIOT pa3BuTre cTpaHbl B 1920-x r. OTKpbIBaIOT-
Cs HOBBIC apXMBHBIE MaTepHajibl, KOTOpbIe ObIJIM HEJOCTYITHBI B COBETCKOE BpeMs.
Ho ueHHoctb paboThl SIcCHOrO He yMeHbIIAeTCsl.

CnenyeT OTMETUTD BBICOKMI YpOBeHb HaydHOI ImyoimKauyy KHuru H. SicHoro —
HaJInyye MHOTOYMCIIEHHBIX MPUMEYaHWIl M CIIPaBOYHOTIO armapaTa. PemakTop-co-
craBUTelb A. A. belbIx BKIIIOUWJT TpaKTUYECKHU TTOJTHYI0 0ubauorpaguio pador Hayma
SIcHoro, 4To, 6€3yCIOBHO, UpE3BbIUAHO TIOJIE3HO JIs1 OYAYIIUX UCCenoBaTee.

ByneM HagesTbcs, YTO B 3TOM CEpUU BBIMIET ellle HeMajlo OJIECTAIINX KHUT II0
SKOHOMMYECKO# ncropun Poccum.

A. JI. JImumpues,

KaHJI. 9KOH. HayK,
Cankr-IletepOyprckuii rocynapcTBEHHBIM
YHUBEPCUTET SKOHOMUKHU 1 (PUHAHCOB





