& ritahovhannisyan@ysu.am

Nhunw atinwdh < njhwulbhujwl

Uwpbtdwnhuwjh W Jehuwluhlwih $wynipnkn
Uyunntwpwywu b $huwtvwwl duptdwnhyuwih wdphnu
nwuwhunu/dwdwddwnny

pwywywpwynedubp

<nnywé

Text-mining approach with Black-Litterman model: A case study of Armenian pension funds
Ruben Gevorgyan, Rita Hovhannisyan

Investment Analysts Journal 2025 530 -539

<nnwé

OPTIMAL ALLOCATION OF PENSION FUNDS. SENSITIVITY ANALYSES OF THE ADJUSTED
SHARPE RATIO

Rita Hovhannisyan

dShuwtultp W hwpwuwwhwlwl hwdwnnid (Economics, Finance and Accounting) 2023 5-16

<nnywé
OPTIMAL ALLOCATION OF PENSION FUNDS AND RISK BUDGETING
Karine Avetisyan, Rita Hovhannisan

Alternative (Ujpuwnpwlup) 2022 144-149

<nnwé

22 Ynrnwluwyhu YEbuwpnuywjhu hwdwywnpgh rhuytipp L VAR-h guwhwwndwlu Utppn
wwhnrunwynpdwu bWjwqugnyl 26Udh uwhdwuncdp

Nhunw <ndhwuuhujwu

dShuwliuttbp W Eynundhyw 2017 135-137

<nnywé

22 Ynrnwluwyhu YEuuwpnuluwjhu hwdwywpgh rhuytpp

N.q. Zndhwulhujwl

Lwjwunwlh dwpunwpwaghunwwl wywnGdhwh (nwptn 2017 28-32

<nnywé

THE ACCUMULATIVE PENSION FUND PORTFOLIO CONSTRUCTION, RETURN, RISK AND VAR
ASSESSMENT

Hovhannisyan Rita

MODERN APPROACHES TO THE MANAGEMENT OF ECONOMIC SYSTEMS IN THE CONDITIONS OF GLOBAL

TRANSFORMATION
2017 35-38


https://www.ecampus.am/user/600
https://www.ecampus.am/user/71
https://www.tandfonline.com/journals/riaj20
https://www.ecampus.am/user/71
https://efa.am/index.php/efa
https://www.ecampus.am/user/65
https://www.ecampus.am/user/71
http://alternative.am/
https://www.ecampus.am/user/71
http://www.fineco.am/
https://www.ecampus.am/user/71
https://www.engineeringacademy.am/journal
https://www.ecampus.am/user/71
https://elibrary.ru/item.asp?id=29241212
https://elibrary.ru/item.asp?id=29241212

