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26, NEKEMBPU, 1961

01.10.2010 SO MOMEHTA
CY”"Cs.Kn. Oxpugcku”, CTonaHckm dhakynTet

Mpenogaeaten — NeKLWm, HayYHoM3CcHeaoBaTencka paboTa, pbkOBOACTBO Ha AWMIIOMAHTMI U
LOKTOPaHT

lMpodhecop, pbkoBOANUTEN Ha KaTeapa
O6yyeHue Ha CTYAEHTU, MarucTpaHTW U JOKTOPaHTH,
PbKOBOAMTEN Ha kaTeapa ,CTaTucTika n MKoHoMeTprs”

01.10.2007 - 01.10.2010
CY”"Cs.Kn. Oxpuacku”, CTonaHckm thakyntet

Mpenoaaeaten — NeKLWm, HayYHoM3cHeaoBaTencka paboTa, pbkOBOACTBO Ha AWMIIOMAHTMI U
LOKTOPaHTY

[LloueHT, npodbecop, 3aM. aekaH no yyeGHaTa AeHOCT, PLKOBOAWTEN Ha kaTeapa

OB6y4eHue Ha CTyOeHTU, MaruCTPaHTM 1 JOKTOPaHTU , OTFOBOPHOCT 3a yyebHaTa pabota u
y4ebHuTe nnaHose B CTonaHcku (hakynTeT, pbKoBOAMTEN Ha kaTeapa ,CTaTuctuka u
MKOHOMETpNS”

15.05.2001 - 01.10.2007
CY”"Cs.Kn. Oxpuacku”, CTonaHckm thakyntet

Mpenogaeaten — NekLWm, HayYHoM3CcHeaoBaTencka pabota, pbkOBOACTBO Ha AWUMIIOMAHTMU U
LOKTOPaHTY

JoueHt
O6y4eHme Ha CTYOEHTU, MarucTpaHTM U JOKTOPaHTH

01.09.1987 - 15.05.2001
LY ,Enuckon KonctanTuH Mpecnascku”, dakynteT no MateMaTuka u MHopmaTuka

Mpenogasaten — Nekuun, Hay4yHouacnegoBaTencka pabota, PbKOBOACTBO Ha AWUNIIOMAHTL 1
LOKTOPaHTH

JoueHT o1 1999roa,

3aMm. iekaH no yyebHata aerHoct ot 01.03.2000 — 15.05.2001

OB6yueHue Ha CTyaeHTH, OTTOBOPHOCT 3a y4ebHaTa paboTa u yuebHnTe nnaHose



I'Ipeno.anaTencxu onuTt

I'Ipeno.anaTencxu onuTt

Hayunu ny6nukaumm

OBPA30BAHUE U OBYYEHWE

« latn (oT-00)
* Mime 1 BUg Ha obyyaBallaTa unu
obpasoBaTenHaTa opraHu3aLust

+ OCHOBHU NpeaMeTI/3aCTbNEHN
npoecroHanH1 ymeHust

+ HaumeHoBaHWe Ha npugobutara
kBanudukaums

* H1BO no HaumoHanHata
knacudukaLms (ako e npunoxmumo)

« flatu (oT-00)
* me v B1g Ha obyyasallata nnu
obpasoBaTenHarta opraHu3aums

+ OCHOBHM NpeaMeTI/3aCTbNEHN
npodecroHanH1 yMeHust

+ HanmeHoBaHWe Ha npugobutara
kBanudukaums

* H1BO No HaumoHanHata
knacudukaums (ako e npurnoxumo)

« latn (oT-00)
* me v B1g Ha obyyasallata nnu
obpasoBaTenHarta opraHu3aums

+ OCHOBHM NpeaMeTI/3aCTbNEHN
npoecroHanH1 ymeHust

+ HanmeHoBaHWe Ha npugobutara

15.05.2001 — 1O MOMEHTA
CY”"Cs.Kn. Oxpuacku”, CTonaHckm thakynTet
lMpenogasaHy QUCLUMNINHNG

MwukpounkoHomuka |l (Gakanaepu 1 MarucTpm)

KonnuectBeHn MeToam 3a MKOHOMMYECKW aHanw3 (bakanaspy)
KonnuectBeHn MeToaw B ynpaenenueTo (6akanaBpu 1 MarucTpm)
MaTemaTnyecka MkoHoMuMKa (bakanaspu n MarucTpi)

Teopus Ha UrpUTE 1 UKOHOMUYECKN NPUNOXKEHIUS (MarucTpy)
Teopusi Ha 0BLLO MKOHOMWUYECKO paBHOBECKE (MArucTpu)
KonuuecTeeHn METOAM 3@ MHBECTULIMOHEH aHanm3 (Maructpi)
VHhopMaLMOHHM TEXHONOTUM M CUCTEMU (MarucTph)
CodhTyepHu cucTemu 3a ynpasneHne Ha busHeca (maructpu)
MHhopmaLmoHHO ocurypsisaHe Ha BusHeca (Maructpm)

01.09.1987 - 15.05.2001

LY ,Enuckon KonctanTuH Mpecnascku”, dakynteT no MateMaTuka u uHopmaTuka

MpenoaasaHn AUCLMNANHL — NEKLMK 1 YNPaXHEHUS NO
MaTtemaTnyecko ontumupare (bakanaspw)

Yncnenun meToaw (bakanaspw)

WHdhopmatuka (6akanaspu)

Mporpamupare (6akanaspu)

MPUNOXEHME 1

15.05.2001 - 01.11.2007
CY”"Cs.Kn. Oxpuacku”, CTonaHckm thakynTet

HayyHou3cnegosartesncka paboTa
[lokTop Ha maTtemaTtnyeckute Hayku, BAC, 2007r.

JokTop Ha HaykuTe

tOHK, 2002
Auburn University, USA, School of Math Science

W3cneposatencku onut

®espyapu — mait, 1998
Greenwich University, London, School of Math Science

W3cneposaTtencku onut



KBanuukaums

* H1BO No HaumoHanHaTa
knacudukaLms (ako e npunoxumo)

[Jatu (oT-00)
* Mime v Bug Ha obyyaBallata unm
obpasoBaTenHaTa opraHu3aums

+ OCHOBHV NPeaMETU/3aCTbIEHM
NPOGECHOHAHN YyMEHMS

* HaumeHoBaHue Ha npugobutata
KBanuukaums

* H1BO No HaumoHanHata
knacudvkaums (ako e npurnoxumo)

« latn (oT-00)
* ime v BUg Ha obyyaBallaTa unu
obpasoBaTenHaTta opraHu3aLus

+ OCHOBHM NPeaMeTI/3aCTbNEHN
npodecroHanH1 yMeHust

+ HanmeHoBaHWe Ha npugobutata
kBanudukaums

* H1Bo no HaumoHanHata
knacudukaLms (ako e npunoxumo)

JINYHM YMEHWA U KOMMNETEHLUK
Mpudobumu 8 XU3HeHUsT Nbm unu 8
npoghecusima, Ho He HENPEMEHHO
ydocmogepeHu ¢ oghuyuaneH OoKyMeHm
unu dunnoma.

MAWYMH E3VK

APYTU E3VLM

* YeTeHe
* [ucane
* PasroBop

* YeTeHe
* [ncaxe
* PasroBop

TEXHWYECKV YMEHMSA U

KOMMETEHLN

Paboma ¢ komniompu, ¢bC CNeyuGdUYHO
obopydsaHe, MawuHu u Op.

[PYrit YMEHWSA 1 KOMNETEHLAN

01.09.1988 - 01.09.1991
CY”"Cs.Kn. Oxpuacku’, akynteT no Matematika 1 uHcopmaTtuka

[okTopaHTypa
Hoktop no matematuka, 1994r.

[JokTop

01.09.1981 - 01.09.1987
CY”"Cs.Kn. Oxpuacku’, akynteT no Matematika 1 uHcopmaTtuka

Buciue oGpa3oBaHme No MaTeMaTika
MarucTbp Mo MaTemMaTyecko Moaenm1panxe

Maructbp

Bbnrapcku

AHIMUACKMN E3UK
OTtnnyHo
OTnnyHo

Ho6po

PyCKW E3UK
OtnnyHo
OTtnnyHo
Ho6po

Mopagu  ecTecTBOTO Ha  MosTa  TBOpYecka  paboTa  (MpenmopaBaTtencka W
HayyHou3cnegoBaTencka) uMam 3bafib04eHN 3HaHWSt U YMEHWS 3a CregHUTe AENHOCTW —
paboTa C MHTEPHET, enekTpoHHa nowa u naketa Microsoft office, nporpammpare ¢ pasnuynu
e3nyy 3a nporpamupade C++, Delphi, npunoxHum nporpamnmn naketn kato MATLAB, SCILAB,
DERIVE u pyru, TekctoobpaboTka ¢ nakeTu Ha ocHoBaTa Ha tex u latex.

MporpammpaHe, Cb3aaBaHe M BHeApsABaHE Ha MPUNOXeH CodTyep.



KomnemeHyuu, koumo He ca cnomeHamu
no-eope.

JONMbNHUTENHA MHOOPMALIUA

MPUNOXEHUSA

YYACTVE HA PEAVILIA MEXAYHAPOLHM KOHOEPEHLIMM B BBATAPUS U YY)KEUHA.
YnEH HA MEXOYPOAHOTO OBLLUECTBO MO JIMHEMHA ANFEBPA OT 2002T.
BKIIOYEH E M30AHUS HA “WHO IS WHO IN SCIENCE AND IGENEERING” — 2003, 2006, 2012.

PEAKTOP KbM CNEOHUTE MEXIYHAPOLHW CMIUCAHMSA:
“JOURNAL OF NUMERICAL MATHEMATICS AND STOCHASTIC”
“ADVANCEMENTS AND ABSTRACT AND APPLIED ANALYSIS”
“ADVANCEMENTS AND DEVELOPMENTS IN STATISTICAL SCIENCE”
“ADVANCEMENTS AND DEVELOPMENTS IN APPLIED MATHEMATICS”
“ADITI JOURNAL OF COMPUTATIONAL MATHEMATICS”

YCMNEWHO 3AWNTUIN TPUMA JOKTOPAHTM B OBNACTTA HA MATEMATUYECKOTO MOJENMPAHE

PBHKOBOLWTEN HA 3CNELOBATENCKN NPOEKTW HA HALIMOHANHO HVBO:

2012r. A New lteration to Discrete-time Coupled Generalized Riccati Equations,
MuHUCTEPCTBOTO Ha 0Bpa3oBaHNETO, MNaAEXTa U HaykaTa, Aupekumus Hayka”, npoekt Ne
BG051P0001-3.3-05/0001 no cxema «Hayka-busHec», dpmHaHcupaHa o1 OnepaTtuHa
nporpama «Pa3BuTie Ha YOBELLKIUTE PECYPCHY, PBKOBOANTEN.

2012r. LMI solvers for the maximal solution to a set of generalized discrete-time algebraic
Riccati equations, MuHuctepcTBoTO Ha 06pa3oBaHNETO, MNaAeXTa U HaykaTta, AMpeKLns
,Hayka”, npoekt Ne BG051P0001-3.3-05/0001 no cxema «Hayka-b1sHec», (puHaHcupaHa ot
OnepatuBHa nporpama «Pa3BnTue Ha YoBELLKUTE Pecypcu», PbKOBOAMUTES.

PHKOBOOMTEN HA CELEM HAYYHOW3CNEAOBATENCKM MPOEKTA, LIENEBO GUHAHCUPAHM OT
[TLPKABHUS BIOMKET B rOAMHUTE 2002-2006, 2011

PELEEH3EHT KbM CNELHWUTE MEXOYHAPOLHM CMIUCAHUA:

Linear Algebra and Its Application, Journal of Computational and Applied Mathematics, Applied
Mathematics Letters, Computers and Mathematics with Applications, The Electronic Journal of
Linear Algebra, Mathematical Problems in Engineering, International Journal of Systems
Science, Applied Mathematics and Computation, Economic Modelling, Mathematical and
Computer Modelling.

3ABENA3AHM CA HALL 100 LIUTUPAHV MOV HAYYHI MYBIMKALIAW OT IPYTV ABTOPY B HAYYHATA
JINTEPATYPA

JIVLIA 3A KOHTAKTU

NMPO®. MUXAUN KOHCTAHTMHOB, YACT, MMK FTE@UACG.BG

NPO®. MBAH IMMOB , BAH, IVDIMOV(@BAS.BG

npod. ®paHk Yxnur, Yuusecutet B OybbpH, CALL, uhligfd@auburn.edu

npod. Bacune [paraH, PymbHcka akagemus Ha Haykute, MaTemaTuiecku UHCTUTYT, PyMbHUS,
Vasile.Dragan@imar.ro

TMPUNOXEHWE 1 — HAYYHW NYBNKALIMW



MPUNOXEHME 1 — HAYYHU NYBRNKALIMK

[0 MOMEHTA CA NYBNWKYBAHWM HAL 100 HAYYHWM NYBIMKAUMM B OBNACTUTE MATEMATUYECKA

WKOHOMUKA, W3YNACITUTENHA N NPUNOXHA MATEMATUKA, METOOMKA HA MNMPENOOABAHE HA WHOOPMATUKATA U
WHOOPMALIMOHHUTE TEXHONOINN.

KHuru

10.
1.

Stochastic Modeling and Control open access book edited by Ivan Ivanov,ISBN 978-953-51-0830-6, 2012,
http://www.intechopen.com/books/stochastic-modeling-and-control

WU.UBaHoB, Teopust Ha urpuTe C WKOHOMUYECKM NPUMOXEHWS,  YHuBepcuTeTcko u3gatenctso “Ce. KnumeHt
Oxpuacku”, Comsa 2010, ISBN 978-954-07-2978-7.

W.UBaHoB, b. JlomeB, MpunoxeHuns Ha KOIMYECTBEHUTE METOAM B CTOMAHCKOTO ynpaenexne, Codus 2008, ISBN
978-954-9526-50-9.

M.MeTkoB, W.MBaHOB, B.XacaHoB, MartemaTtuyecko onTUMMpaHe, YHWBEpCUTETCKO w3gaTencrteo “Enuckon
KoHcTaHTuH Mpecnascku”, LymeH, 2005, ISBN 954-577-325-1.

W.MBaHoB, [1BONHCTBEHOCT B JIMHEMHOTO ONTUMMpaHE, YHuUBepcuTeTcko uapatencreo “Ce. KnumeHT Oxpuacku”,
Codoms, 2004, ISBN 954-07-2055-9.

K.Kones, Cr.CraneB, W. WBaHOB, WHdopmaTuka, YHuBepcutetcko wuagatenctso “Enuckon  KoHCTaHTMH
Mpecnascku”, LiymeH, 2003, yye6Huk 3a ducmaHyUOHHO 06yyeHue.

K.Kones, Cr1.CraneB, W. WBaHoB, WHdopmaTuka, YHuBepcuteTcko w3gatenctBo “Enuckon  KoHCTaHTMH
Mpecnasckn”, Wymen, 2002, ISBN 954-577-129-1.

W.C.MBaHoB, W.I'UBaHOB, TecToBe U TeMM CbC 3afayuM OT YUMIMLLHMS Kypc MO MaTemaTuka, YHWBEPCUTETCKO
nsgatenctao “Enuckon KonctanTue Mpecnaecku”, Wymen, 2001, ISBN 954-577-095-3.

W.UBaHoB, M. MeTkoB, MpunoxeH matpuyeH aHanms, LLymen, 2000, ISBN 954-610-016-1.

WU.UBaHoB, C1.CTaHes, K.Kones, BbBeaeHue B nHdopmatukata, Lymen, 1999, ISBN 954-610-014-5.

M.Metkos, N.MBaHoB, MaTtemaTuyecko ontumupane, U3natenctso Ha LymeHcku yHuBepeuteT, 1977, ISBN 954-
577-029-5.

Hayunu ny6onukanuu B HanpaBienue [Ipunokna nkonomuka B nepuona 2007 — 10 MoMeHTa

Lomev B, I. Ivanov, Tracking a financial Benchmark in inefficient markets: the case of Bulgaria, M-Shpere

Conference, 2012 http://www.m-sphere.com.hr/-book-of-proceedings-
28&utm_source=newsletter&utm medium=email&utm campaign=M-SPHERE - BOOK OF PROCEEDINGS, part 1,
pp. 320-326

Llvanov,B. Lomev, B. Bogdanova, Investigation of the market efficiency of emerging stock markets in the East-
European region, International Journal of Applied Operational Research, vol. 2, N 2, pp. 13-24, 2012.

LIvanov, G. Chileva, M.Gergova, Optimal control of generalized discrete-time Markov jump linear systems, The
proceedings of the International Conference Management and Engineering’12, vol.1, 187-196, 2012, ISSN 1310-
3946, Bulgaria.

Livanov, B. Lomev, Numerical Properties of Stochastic Linear Quadratic Model with Applications in Finance,
International Science and Technology, ISSN: 2146-7382, 2011, p.592-597, Istanbul.

B.Lomeyv, I. Ivanov B. Bogdanova, What can wavelets reveal about SOFIX ? Journal of Engineering Science and
Technology Review, vol. 4, 3, p 233 — 236, 2011.

UB. UBaHoB, b. [lomes, OnTuMuU3upaHe Ha NOPTEENM OT akLMK Ype3 NMHENHO KBaJpaTUYeH CTOXacT4eH Moaen,
poknag Ha lOBuneiHa HayyHa KkoHdepeHums CTATUCTUKA, WHOOPMALWOHHW TEXHONOMMK WY
KOMYHWKALUMI, Codpus, 2011 (nog nevat)

LIvanov, Improved Methods to Solve the Stochastic Nash Games for Weakly Coupled Large-Scale Systems

Iteratively, DCDIS : Dynamics of Continuous, Discrete and Impulsive Systems, Series B: Applications and

Alggorithms, vol.18, 6, p. 783 - 798 2011, http://online.watsci.org/contents2011/v18n6b.html

Llvanov, J. Dobreva, Measuring Sustainable Governance in the European Union, International Journal of
Sustainable Development & World Ecology, vol.18(5), p. 412-423, 2011,
http://www.tandfonline.com/doi/abs/10.1080/13504509.2011.577461

LIvanov, J. Dobreva, An Optimal Solution to Discrete-Time Stochastic Models with Economic Applications, The
proceedings of the International Conference Management and Engineering'11, vol.2, 957-965,2011, ISSN 1313-
7123, Bulgaria.




10.

1.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

24.

25.

26.

27.

28.

Llvanov, B. Lomev, Equilibrium in Nash differential games via Lyapunov type iterations, Int. J. Computational
Economics and Econometrics, V0.2, 2, p. 115-122, 2011,
http://www.inderscience.com/browse/index.php?journallD=311&year=20118&vol=28&issue=2

LIvanov, B. Lomev and N. Netoff, An Optimal Solution to Discrete-time Markovian Jump Linear Quadratic Control
Problems with Economic Applications, Conference Proceedings of the 8" International Conference on Applied
Financial Economics, p. 573-578, 2011, ISSN 1790-3912, Samos Island, Greece.

B. Lomev, N. Netov and I. Ivanov, Long memory in Stock Market Volatility: Empirical Evidence from Western
Balkans states (Bulgaria, Romania and Serbia), Conference Proceedings of the 8™ International Conference on
Applied Financial Economics, p. 85-94, 2011, ISSN 1790-3912, Samos Island, Greece.

LIvanov, J. Dobreva, Theoretical Approach on the Effect of Subsidies to Local Public Goods, Journal of US-China
Public Administration, vol.7, number 7, pp.36-47, ISSN 1548-6591, 2010.

Llvanov, J. Dobreva, Modeling Labor Supply through Duality and the Slutsky Equation, International Journal of
Economic Sciences and Applied Research, vol. 3, number 2, pp. 111-122, ISSN 1791 3373, 2010.

Llvanov, B. Lomev and N. Netov, An Optimal Solution to Dynamic Game Models with Economic Applications,
Conference Proceedings of the 7t International Conference on Applied Financial Economics, p. 473-479, 2010,
ISSN 1792-3912, Greece.

B. Lomev, N. Netov and I. Ivanov, 2007 financial crisis and stock market efficiency: Empirical evidence from Western
Balkans states (Bulgaria, Romania AND Serbia) through GARCH modeling of the market volatility, Conference
Proceedings of the 7t International Conference on Applied Financial Economics, p. 280-289, 2010, ISSN 1792-3912,
Greece.

LIvanov, B. Lomev, Equilibrium in Nash Differential Games via Lyapunov-type iterations, Conference Proceedings
of the International Conference on Applied Economics, p. 251-256, 2009, ISSN 1791 9347, Greece.

B. Lomev, I. Ivanov, B. Pelova, Investigation of the Bulgarian and Russia Capital Markets Efficiency through
Frequency based Methods, Proceedings of the Sixth Science Conference “Management and Entrepreneurship”, p.95-
100, ISSN 1313-9460. (in Bulgarian)

B. Lomeyv, I. Ivanov, Self-similarity, Heavy Tails and Long-range Dependence as Measures for Financial Market
Inefficiency - the Case of Bulgaria, The 9th Hellenic European Research on Computer Mathematics & its Applications
Conference, Athens, 2009. (a conference talk)

LIvanov, B. Lomev, lterations for Stochastic Models with Applications in Finance, Eurasia Business and Economics
Society Annual Conference 2009, Istanbul 2009. (a conference talk)

B. Lomeyv, I. Ivanov, Empirical study of East-Europe Stock Markets Inefficiency — the cases of Bulgaria and Russia,
Eurasia Business and Economics Society Annual Conference 2009, Istanbul 2009. (a conference talk)

LIvanov, J. Dobreva, Social Effects of Government Subsidies to Local Public Goods, in: G. Chobanov, J. Plohn, H.
Schellhaass (eds.) Policies of Economic and Social Development in Europe, Sofia Conferences on Social and
Economic Development in Europe, vol.2, p. 127-138, Peter Lang 2009, ISSN 1867 562X, Germany

B.Lomey, I. Ivanov, A. Matsanov, Fat tails testing and GARCH Modeling of SOFIX and some other World Financial
Markets Indexes, Proceedings of the International Conference UNITEX'08, Gabrovo, p. IlI-57-62, (in Bulgarian).
B.Lomeyv, Llvanov and E. Tuyova, Long-range Dependence at Bulgarian Stock Market Index SOFIX, Proceedings
of the International Conference “Economics and Management’, Rousse University, vol. 47, book 6.1, p. 29-32,
Rousse, 2008, (in Bulgarian).

LIvanov, L. Donev, Modeling in energy systems with supply function, A collection of proceedings ,European
perspectives” dedicated to 10 years European studies at Sofia University “St. KI. Ohridski”, p. 197-205, Sofia, 2008
(in Bulgarian) , ISBN 978-954-07-2762-2.

LIvanov, J. Dobreva, Excludable vs. Non-excludable Public Goods: the price effect on consumption, Proceedings of
the International Conference “Economics and Management”, Rousse University, vol. 47, book 6.1, p. 152-156,
Rousse, 2008, (in Bulgarian).

LIvanov, J. Dobreva, Duality and Optimality in the Analysis of the Policy for Sustainable Development, Proceeding of
the International Conference “Economic Policies for Sustainable Development’, p. 80-89, Sofia, 2007. (in
Bulgarian) ISBN 978-954-494-985-3.

LIvanov, J. Dobreva, Application of the optimization model and the Slutsky equation in the supply of public goods,
Proceedings of International Conference of Rousse University, vol. 46, book 4, 161-167, 2007.

Hayuynu nyGnukanuu B Hanpasnenue [Tpunoxna matematuka B nepuoaa 2007 — 10 MOMeHTa

1.

I Ivanov, lterations for a General Class of Discrete-Time Riccati-Type Equations: A Survey and Comparison, open
access, DOI: 10.5772/45718, 2012, http://www.intechopen.com/articles/showt/title/iterations-for-a-general-class-of-
discrete-time-riccati-type-equations-a-survey-and-comparison

Ivanov 1,, N. Netov, Numerical solvers to discrete-time coupled generalized Riccati equations, International
Conference on Modern Mathematical Methods in Science and Technology, Grecee, 2012

Llvanov, An Improved Method for Solving a System of Discrete-Time Generalized Riccati Equations, Journal of
Numerical Mathematics and Stochastics, vol . 3 (1) : 57-70, 2011, http://www.jnmas.org/jnmas3-7.pdf




10.

1.

12.

13.

14.

15.

16.

17.

18.

19.

20.

Llvanov, Dragan V., Decoupled Stein Iterations to the Discrete-time Generalized Riccati Equations, |IET Control
Theory Appl. -- 5 July 2012 -- Volume 6, Issue 10, p.1400-1409

V.Dragan, I. lvanov, A numerical procedure to compute the stabilising solution of game theoretic Riccati equations of
stochastic ~ control, International  Journal of Control, vol. 84 (4), 783 - 800, 2011,
http://www.informaworld.com/smpp/content~db=all?content=10.1080/00207179.2011.578261

V.Dragan, I. Ivanov, Computation of the stabilizing solution of game theoretic Riccati equation arising in stochastic

He control problems, Numerical Algorithms, Vol. 57 (3), 357-375, 2011,

http://www.springerlink.com/content/a93233v02k41434n/

LIvanov, R.Rusinova, B.Lomev, Accelerated lterations for Finding the Soft-constrained Stochastic Nash Games
Equilibrium, American Institute of Physics, vol.1301, 97-106, 2010.

LIvanov, Stein lterations for the Copuled Discrete-Time Riccati Equations, Nonlinear Analysis Series A: Theory,
Methods & Applications, doi:10.1016/.na.2009.06.025 , 71:6244-6253, 2009. impact factor 2009:1.487.

LIvanov, Numerical Solution of the Discrete-Time Coupled Algebraic Riccati Equations, Lecture Notes in Computer
Science, Numerical Analysis and its Applications, vol. 5434, 314-322, 2009, ISBN 978-3-642-00463-6.

V.Dragan, I. Ivanov, A numerical procedure to compute the stabilizing solution of game theoretic Riccati equations of
stochastic control, Preprint 14/2009, Institute of Mathematics "Simion Stoilow" of the Romanian Academy.

LIvanov, R.Rusinova, Numerical Solvers for Generalized Algebraic Riccati Equations, American Institute of Physics,
2009, CPI1186, 343-351.

Llvanov, B.Lomev, Equilibrium in stochastic Nash games with state-dependent noise via Lyapunov-type iterations,
The 9th Hellenic European Research on Computer Mathematics & its Applications Conference, Athens, 2009,
HERMIS Journal, Volume 11, 2009, ON-LINE, ISSN: 1108-7609, http://www.aueb.gr/pympe/hermis/hermis-volume-
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